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1 Introduction

1.1 Description of main well-posedness results

Informally speaking, the goal of the present work is to prove optimal well-posedness results for
(homogeneous and inhomogeneous) boundary-value problems for the Stokes system in Lipschitz
domains with arbitrary topology, in all space dimensions and for all major types of boundary
conditions (Dirichlet, Neumann, transmission). The boundary data is selected from Lebesgue,
Sobolev, Hardy, Besov and Triebel-Lizorkin spaces and the smoothness of the solutions is measured
accordingly.

At the core of our analysis is the transmission problem for the Stokes system, on which we wish
to elaborate first. Let  be a Lipschitz domain in R™, n > 2, and define Q; := Q and Q_ = R"\ .
The transmission boundary value problem for the Stokes system studied here is of the type

Aty = Vg in Qg

diviiez =0 in Q4,

(@) { clon — ii_lon = G € I2(09), (1.1)
Op(iiy,my) — po)(i-,m) = f e LP(09),

M(Viy), M(my) € LP(09).

\

Here, A is the Laplacian, u € [0,1) is a fixed parameter, and v := v, is the outward unit normal
to Q4. For 1 < p < oo, LY(99) is the classical LP-based Sobolev spaces of order one on 92, M
denotes the non-tangential maximal operator (cf. (2.5)), and

Oy, ms) == (Ve + A\ViL)V — 140 (1.2)

is a family of co-normal derivatives, indexed by a parameter A € R (more detailed definitions are
given in subsequent chapters). In this way, we can simultaneously treat various types of Neumann
boundary conditions. For example, when A = 0, (1.2) corresponds to the co-normal derivative
treated in [34], whereas when A = 1, (1.2) corresponds to the “slip condition” considered in [23].

Two closely related boundary value problems are the Neumann problem and the Dirichlet
problem with (maximally) regular data:

At =Vr in Q, Ad=V7r in Q,
divii=0 in £, divi =0 in €,
R S R S (13)
Oy (u,m) = f € LP(09), tloo = g € L1(99),
M Vi), M(m) € LP(0Q) M(Vi), M(m) € LP(0R).

From this point forth, we will refer to (R) as the Regularity problem. Fabes, Kenig, and Verchota
proved in [34] that (V) and (R) are well-posed if 2 —e < p < 2+ ¢, where ¢ = ¢(992) > 0. Building
on the work in [21], [75], Z. Shen has established in [82] a weak maximum principle for the Dirichlet
problem for the Stokes system in Lipschitz domains in R?. Interpolating this L> bound with the
LP-estimates from [34] with p near 2 shows that the Dirichlet problem for the Stokes system in
three-dimensional Lipschitz domains with data in LP is solvable whenever 2—¢ < p < co. However,
as pointed out by P. Deuring on p. 16 of [29], “this leaves open the question of whether these solutions



may be constructed by means of the boundary layer method, and how to deal with exterior problems
and slip boundary conditions.”

With these aims in mind, let us briefly discuss the relevance of the transmission problem itself.
From a physical point of view, the transmission problem

e Atie = Vry in Qg

diviiy =0 in Q,

(1) § . . . (1.4)
iy |aq — U—|aq = g,
oMy — oMi_ = f,
where
oMy = pg (Vilg | + AV )7 — 747, (1.5)

describes the flow of a viscous incompressible fluid within and around a stationary particle occupying
the domain €2, which is further embedded into a second porous medium 2_. In this context,
i+ and 7wy are the volume-averaged fluid velocity and pressure fields of the inner flow, whereas
i_ and 7m_ have analogous roles for the outer flow. In the specific case when A = 1, this is a
standard problem that arises when studying the low Reynolds number deformation of a viscous
drop immersed in another fluid (see [78]; [76], Sec. 7.2). Here, p4 denotes the viscosity of the drop,
while p— denotes the viscosity of the surrounding fluid. The case when § = 0 is often of particular
interest, since this introduces the physically relevant restriction that the velocities 44 and #_ must
match on the boundary. The reader is referred to M. Kohr and I. Pop’s monograph [55] for a more
detailed discussion in this regard and for ample references to the engineering literature dealing with
transmission problems for the Stokes system.

If we re-denote the term pity in (1.4) as simply @+ and let g := p_/py denote the ratio of
the viscosities of the two fluids, we can rewrite the transmission problem in the form

Aty =Vry in Qg

diviie =0 in Q,
(T} _ _ . (1.6)
piit|og — -l = g,
a,i‘(ﬁ_:,_,ﬂ_,_) - 83\(17:—777—) =
Above, we have also re-denoted the term p_g as simply ¢, but since we will be interested in
considering these problems for general values of f and g, this is of little consequence. Going one

step further, if we replace w4 with prm4 and f with p f in (1.4), we can write a third form of the
transmission problem,

Aty = Vg in Q4
diviigy =0 in Qy,
Ut]oq — tU-loq = 7,

ali\(ﬁ+77r+) - /J,a,i\(ﬁ_,ﬂ_) = f



Since the viscosities pu4 and p_ are positive numbers, these changes have no effect on the solv-
ability of these problems, and so, throughout our work, we will consider the form of the transmission
problem that is most convenient for the particular goals we have in mind. One advantage of these
last two descriptions comes from analyzing the limiting cases. For example, if we consider the case
when p— << py, studying (Tl}) for 4 = 0 yields information about the Regularity problem (R)
in Q_, and studying (7T, 3) for p = 0 yields information about the Neumann problem (N) in .
Similarly, if py << p—, analyzing (T, /}) and (Tﬁ) will lead to results for the Regularity problem
(R) in Q4 and for the Neumann problem (N) in ©_. Our main results are as follows (the reader
is referred to the subsequent chapters for the relevant notation employed below):

Theorem 1.1 Assume that Q@ C R™, n > 2, is a bounded Lipschitz domain and set Q4 := ,
Q_ =R\ Q. Also, fir p € (0,1) and X € (—1,1]. Then there exists ¢ = £(0Q) > 0 such that for
each

2(n—1)
n+1

—e<p<2+e, (1.8)

the transmission boundary value problem, concerned with finding two pairs of functions (4, m+) in
Q4 satisfying

Aty = Vry, diviuge =0 in Qi

M(Viy), M(ny) € LP(09),

S . S p (1.9)
U], U] o= 9 € hi(09),
83\(6-%777-‘!-) - ,U,a,i\(ﬁ_,ﬂ'_) = fe hp(89)7
and the decay conditions
O(|z|>™™) as |z| — o0, if n >3,
u_(x) = . . . _ (1.10)
—;E(a:) (faﬂ fda) +O(z|7Y)  as |z| =00, if n=2,
Oyt (z) = —L(9,B) () (/ Fdo) + O™ as |o] o0, 1<j<n, (1.11)
o0
O(|z|*™™) as |z| — o0, if n>3,
m_(x) = . . 72 ‘ (1.12)
L((VEA) @), fyo Fdo) +0(al™)  as Ja| = o0, if n=2,
has a unique solution. In addition, there exists C > 0 such that
[M(Viis)|| o o) + 1M (7+)| r90) < Clldllnea0) + C|l fllnr(a0)- (1.13)

In the previous theorem as well as in the following results, the Hardy space hP(0f2), and its
regular version hf(99), are as defined in (2.97).



Theorem 1.2 Assume that Q@ C R™, n > 2, is a bounded Lipschitz domain. Then there exists
e =(0Q) > 0 such that for each

2—e<p<oo if n=2,3, (1.14)
2—e<p<olyc if n>4, (1.15)

the interior Dirichlet boundary value problem

AU=Vmr, divi=0 in ,

M (@) € LP(092), (1.16)
i = fe b, (50),

Ll PN fe Ly, (09)

has a solution, which is unique modulo adding functions which are locally constant in € to the
pressure term. In addition, there exists a finite constant C' > 0 such that

| M (@)]| e a0) < CHﬂ’Lp(am (1.17)

Similar results are valid for the exterior Dirichlet problem, formulated much as (1.16) with the
additional decay conditions

O(|z|>™) as |x| — o0, if n >3,

i(z) = } (1.18)
E(x)A+ O(1) as |z| — 0o, if n =2,
O(|z|*™™) as |z| — o0, if n >3,

0;t(x) = . (1.19)

O;E(2)A+ 02l ) as |al — o0, if n=2,
O(|z|*7™) as |z| — o0, if n >3,

m(x) = - (1.20)
(VEA(z), A) + O(|z|72) as |z| — oo, if n =2,

for some a priori given constant A € R2. Also, the standard montangential maximal operator in
(1.17) should be replaced by its truncated version.

Here we wish to mention that, while this work was in its final stages of preparation, we have
learned that the case of the interior Dirichlet problem in which the Lipschitz domain 2 C R™ has a
connected boundary and n > 4 has also been treated by J. Kilty in [54], using a different approach.
The limiting case p = oo has been dealt with by Z. Shen in [82] for Lipschitz domains in R3. In [82],
Shen also establishes the well-posedness of the Dirichlet problem in three-dimensional Lipschitz
domains with connected boundary for data in the Holder space C*(9f2), with 0 < a < «a,. Here
we give another proof of this result, via integral operators. In addition, we also treat the case of
the Dirichlet problem for the Stokes system in the case in which the data is from BMO and the
solution satisfies Carleson measure estimates. See Theorem 9.16 and Theorem 9.17 for details.

Our next result concerns the so-called Regularity problem, and is a version of the Dirichlet prob-
lem (1.16) corresponding to the case when the boundary data is maximally regular (i.e., belonging
to boundary Hardy and Sobolev spaces of order one).



Theorem 1.3 Let Q C R™, n > 2, be a bounded Lipschitz domain. Then there exists e = £(0Q2) > 0
such that for each p as in (1.8), the interior Regularity boundary value problem

Ad=Vr, divi=0 in Q,

M(Vi), M(m) € LP(09), (1.21)
— _ g P Q

a, = feh,, (09)

l,l/+

has a solution which is unique modulo adding functions which are locally constant in ) to the
pressure.
In addition, there exists a finite constant C' > 0 such that

IM (VD) || o0y + 1M ()| o) < CllF Iaz(on)- (1.22)

Similar results are valid for the exterior Regularity problem, formulated much as (1.21) with the
additional decay conditions (1.18)-(1.20).

Theorem 1.4 Let Q@ C R™, n > 2, be a bounded Lipschitz domain and fit A € (—1,1]. Then there
exists € = €(02) > 0 such that for each p as in (1.8) the interior Neumann boundary value problem

V), M(r) € LP(99), (1.23)

has a solution if and only if

femm (—%I S SSUNCOEIN (89)) . (1.24)

Moreover, this solution is unique modulo adding to the wvelocity field functions from U*(Q). In
addition, there exists a finite constant C' > 0 such that

IM (V@) ooy + 1M (1)l ooy < Ol fllneon)- (1.25)

Finally, a similar result holds for the exterior domain R™\ ) after including the decay conditions

O(|z[*™) as |z| — o0, if n>3,

u(x) = o 1.26

(@) E(x) (fafl fda) + O(|$|_1) as |z| — oo, if n =2, ( )

0yii(x) = (9,E)(x) (/m fdo) + 0| ™) as [2] =00, 1<j<n, (1.27)
O(lz|'*™™) as |z| — o0, if n>3,

m(x) = (1.28)

<(—VEA)(J,‘), Jo0 fd0> +0(]z]7%)  as |z| = oo, if n=2.
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More precisely, a solution to the exterior problem satisfying the above decay conditions exists if and
only if

fem (%I + K51 D (09) — hE (aQ)), (1.29)
and solutions are unique modulo adding to the velocity field functions from WA(R™ \ ).

Our approach is based on boundary integral methods, and for each of the problems listed in
Theorems 1.1-1.4, we are able to represent the solution in terms of hydrostatic layer potentials.
In this strategy, one is led to study the invertibility properties of certain principal-value singular
integral operators on Lipschitz surfaces. These operators are of Calderén-Zygmund type, so their
boundedness on Lebesgue and Hardy type spaces follows from known results. The key ingredient
in proving the invertibility of these operators is obtaining bounds from below. We accomplish this
by devising some new Rellich type identities for the Stokes system.

The most physically relevant Neumann-type boundary condition is the so-called “slip condition,”
corresponding to (1.2) with A = 1. Interestingly, it is precisely this boundary condition which is
most challenging from the point of view of our analytical treatment. This is because the usefulness
of the Rellich type identities alluded to above is substantially diminished when A\ = 1, due to the
fact that the quadratic energy form associated with (1.2) when A\ = 1 is only semi-positive definite
(as opposed to being strictly positive definite when || < 1). This difficulty was first encountered
by Dahlberg, Fabes, Kenig and Verchota in their work on the L? Dirichlet and Neumann problems
for the Stokes and Lamé systems in [23], [34]. As a remedy, these authors have developed some
auxiliary estimates, which they termed boundary Korn inequalities, which were specifically designed
to compensate for the lack of coerciveness of the Rellich estimates.

In the case of the transmission boundary value problem for the Stokes system considered here,
these Korn inequalities fail to be as useful as they have been in the aforementioned works. This has
to do with the very nature of the transmission problem in which two (pairs) of solutions (@4, 74 )
and (@_,mw_), which interact across the Lipschitz interface, are considered simultaneously. In this
scenario, deriving Korn inequalities for each of them separately is of little value since, in turn, these
inequalities cannot be further combined algebraically in order to relate them to the transmission
boundary data, i.e.,

@ilon — d@-loo and (4, my) — pd)(a-,m-). (1.30)

The technical innovation we develop in order to address this significant issue is to produce some
more elaborate Rellich type identities which, by design, have Korn-like identities built directly
into them. The upshot of this is that working with identities in place of estimates is amenable to
algebraic manipulations which can then fully take advantage of the transmission-like interaction
between (@4, 7) and (d_,7_).

All the above considerations are relevant in the treatment of boundary value problems with L?
data. As already suggested above, the central role in our treatment is played by the transmission
problem. Subsequently, we explain how the Dirichlet/Regularity and Neumann problems can be
viewed as limiting cases of this. To obtain well-posedness results for LP-data with p # 2, following
the seminal work of Dahlberg-Kenig [20], [21], we rely on atomic estimates in dimensions n = 2, 3,
and on a recent remarkable advance of Z.Shen [83] in dimensions n > 4. Shen’s original scheme
is to start with the L? theory, then prove LP results for p > 2 (the critical p corresponding to the



Sobolev exponent in the embedding L3(952) — LP(0))) using certain reverse Holder estimates,
and finally interpolate. This cannot be directly applied in our setting since the natural range of p’s
for which the LP-transmission problem is solvable is a subset of (1,2]. We overcome this difficulty
by introducing and solving a suitable dual transmission problem.

As is well-known, in the case of the Dirichlet boundary value problem for the Stokes system,
i.e. for

Al =V, divi=0 in Q il = f. (1.31)

the boundary datum f satisfies the necessary compatibility condition

/8Q<u, fdo=0 (1.32)

whenever 2 C R” is a bounded Lipschitz domain. This creates the following technical difficulty
when addressing the issue of well-posedness of (1.31) for a bounded Lipschitz domain 2 C R™ when
the boundary datum f belongs to the (regular) Hardy space hi’tp (09), "Tfl < p < 1. The latter is the
fP-span of certain building blocks (satisfying suitable support, size, and smoothness conditions),
called regular atoms. Hence, it is natural to seek a solution for (1.31) when f = Zj Aja; with
(Aj)j € €7 and the a;’s regular atoms, as @ = ), A;ii;, where ; solves (1.31) for the boundary

datum a;. However, even though the original datum f satisfies the necessary compatibility condition
(1.32), there is no guarantee that each individual atom a; does. We overcome this issue by first
addressing the solvability of (1.31) in the case when  C R™ is the unbounded domain lying above
the graph of a (real-valued) Lipschitz function. In this setting, condition (1.32) no longer plays
a role. We then develop appropriate localization techniques (carried out at the level of singular
integral operators) in order to eventually handle the case of bounded Lipschitz domains. This idea
influences our overall strategy in dealing with all types of boundary conditions for the Stokes system
treated in our work.

Having developed a satisfactory theory for the Stokes system with LP (and atomic) data and
nontangential maximal function estimates, we next consider the inhomogeneous Stokes problem
on Besov-Triebel-Lizorkin spaces in Lipschitz domains. The key idea is to view the former results
as limiting/critical cases of the latter, and use interpolation. There are, nonetheless, significant
difficulties in carrying out this program, a fact frequently noted in the literature. For example,
discussing the status of the Poisson problem for the Stokes system in Lipschitz domains, P. Deuring
writes on p. 3 of [30]: “We see that for solutions of the Poisson problem [for the Dirichlet Laplacian]
on Lipschitz domains, a rather complete LP-theory is available, whereas for the Stokes system, only
a L?-theory could be developed. This, admittedly, was difficult enough, but this still raises the
question what to expect if p # 2.7

A related open problem, posed on p. 195 of [28], asks whether for an arbitrary bounded Lipschitz
domain 2 there holds

A —Vr = f e L3Q)
divi=0 in Q — i@ e W322(Q). (1.33)
e W,2(Q), ©e L2(Q)



A similar issue is raised in the case of Neumann boundary conditions. In the same setting, Deuring
also asks if

A=V in Q
divi=0 in Q p = i@eW/>?Q). (1.34)
M (@) € L*(99)

Here we provide answers to the above questions and extend previous work in the literature by
proving Theorem 1.5 and Theorem 1.6 below. In order to facilitate stating them, we introduce
some notation. Let BYY(R"™) and FY'?(R™) denote the standard Besov and Triebel-Lizorkin scales
of spaces in R™ (cf. § 11.1 for more details). Given a Lipschitz domain  C R™ and 0 < p, ¢ < oo,
a € R, we set

BEY(Q) :={u e D'(Q): Fv e BEYR") with v|g = u},

") 1.35
BYH(Q) := {u € BY(R™) : suppu C Q}, -

with similar definitions for F&?(Q) and FJ§(Q). Also, BY?(09) stands for the Besov class on
the Lipschitz manifold 02, obtained by transporting (via a partition of unity and pull-back) the
standard scale BYY(R"~1). (In general, we make no notational distinction between these smooth-
ness spaces of scalar-valued functions and their natural counterparts for vector-valued functions.)
Finally, for ¢ > 0 and n > 2 let us introduce a two dimensional region R, . in the (s,1/p)-plane,
which depends on the dimension as follows:

&5 slope 1 S
0 Tre T s O % \ s
1
. slope 5
Figure 1: Figure 2: Pe 2
Rp,e forn =2 Rnp,e forn=3



The theorem below deals with the case of Dirichlet boundary conditions.

Theorem 1.5 Let €2 be a bounded Lipschitz domain in R™, n > 2, and assume that "T_l < p < oo,
0<g<oo, (n— 1)(% — 1), < s < 1. Consider the following boundary value problem

Ail—Vr=f¢ Bff%_z(ﬂ), divi=ge Bi’f%_l(Q), )
. 1.36
e B (), meBY, (), Tra=he B0,

1 1
+; 5+5—1

subject to the (necessary) compatibility condition

/6@<y,ﬁ> da—/og(x) da, .

for every component O of Q.

Then there exists € = (Q) € (0,1] such that (1.36) is well-posed (with uniqueness modulo locally
constant functions in Q for the pressure), if the pair (s,p) belongs to the region R, ., depicted
above.

Furthermore, the solution has an integral representation formula in terms of hydrostatic layer
potential operators and satisfies natural estimates. Concretely, there exists a finite, positive constant

C=C(Qp,q,s,n) such that

HﬁHB:fl(Q) + |‘7T||B:fl71(9)/RQ+ < CHfHBffLQ(Q) + C||9||Bff% (@t Clhl gragaq)- (1.38)

P P p

Moreover, analogous well-posedness results hold on the Triebel-Lizorkin scale, i.e., for the prob-
lem
Adi—Vr=fe€ Fff%_Q(Q), divi=g¢€ Fff%_l(ﬂ),

(1.39)

i€ Fff%(m’ s Fff%_l(Q), Trd = g € BYP(09),

where the data is, once again, made subject to (1.37). This time, in addition to the previous
conditions imposed on the indices p, q, it is also assumed that p,q < co.

In the class of Lipschitz domains, we conjecture that this result is sharp. When 09 € C*, one
may take ¢ = 1. This follows by combining the results in [32] with those of the current work.
Theorem 1.5 refines a long list of results in the literature. When 912 is sufficiently smooth, various
cases (typically corresponding to Sobolev spaces with an integer amount of smoothness) have been
dealt with by L. Cattabriga [14], R. Temam [88], Y. Giga [39], W. Varnhorn [92], R.Dautray and
J.-L. Lions [25], among others, when 0f) is (at least of) class C2. This has been subsequently
extended by C. Amrouche and V. Girault [4] to the case when 9Q € C'! and, further, by G.P. Galdi,
C.G. Simader, and H. Sohr [37] when 0f2 is Lipschitz with a small Lipschitz constant.

There is also a wealth of results related to Theorem 1.5 in the case when ) is a polygonal
domain in R?, or a polyhedral domain in R3. A extended account of this field of research can
be found in V.A.Kozlov, V.G.Maz’ya, and J. Rossmann’s monograph [59], which also contains
pertinent references to earlier work. Here we also wish to mention the recent work by V.Maz’ya
and J. Rossmann [65]. Comparison between the regularity results obtained in [59], [65] and our
Theorem 1.5 shows that the latter is optimal, at least if n = 2, 3.

In the case of the inhomogeneous Neumann problem we shall prove the following.



Theorem 1.6 Let ) be a bounded Lipschitz domain in R™, n > 2, with connected complement,
and fix =1 < p< oo, 0<¢q< oo, and (n— 1)(% —1), <s < 1. Then there exists ¢ = £(2) € (0, 1]
such that the Poisson problem for the Stokes system with Neumann boundary condition

AJ—Vw:ﬂQ, feBi’f%_m(Q), divd =0 in Q,

(1.40)

s+p

i€ B (Q), 7€ Bff%_l(Q), oM, 71')};': h € B2, (09),
has a unique solution (modulo adding to the velocity functions from ¥N(Q)) if the pair s,p belongs

to the region R described before, and the data (f, E) satisfy the necessary compatibility condition

/<f,¢> da::/ (h,)do, Vi€ TNQ). (1.41)
Q o0

In addition, the solution (normalized so that [, (i(z),¥(z))dx =0 for every ¢ € ¥(Q)) satisfies
the estimate

il gra, @) + I7llgra, (@ < Cllfllgrae, (@) + Cllhlsra aa)- (1.42)
s+3 s+d-1 s+3-2,0 s—1

Moreover, an analogous well-posedness result holds for the problem

Aﬁ—Vw:ﬂQ, feF:f%_M(Q), divi =0 in Q,

(1.43)

s+p

deFP (), me Fffi_l(ﬁ), 03(6,7r)f~: h € BPP (09),
assuming that p,q < oco.

Finally, if the condition that the complement of Q0 is connected is dropped (i.e., Q@ C R™ is an
arbitrary Lipschitz domains), then problems (1.40), (1.43) have solutions for data (f,h) belonging
to a finite co-dimensional subspace of B?fl/pflo(Q) ® B> (09) and Fffl/pﬂ’()(ﬁ) @® BPP (092),
respectively, and uniqueness holds up to a finite dimensional space.

Above, 0 (i, ) 7 should be thought of as a re-normalization of the conormal derivative (1.2) relative

to f See Theorem 10.16 and the discussion preceding it for a more precise formulation. Here we
only wish to point out that when 9Q € C' and A = 1, corresponding to the so-called slip boundary
condition, one can take ¢ = 1.

Theorems 1.5-1.6 are proved by interpolating the end-point cases addressed in Theorems 1.2-
1.4. This is done at the level of boundary layer potentials and solutions for the problems described
in Theorems 1.5-1.6 are produced in a constructive manner, via integral representation formulas.

1.2 Consequences of the solvability of the inhomogeneous problem

Here we record several relevant consequences of the well-posedness results from Theorems 1.5-1.6.
Denote by Gp the Green operator for the inhomogeneous problem for the incompressible Stokes
system with Dirichlet boundary conditions. That is, formally, if (@, ) solve

Ai—Vr=fin Q divi=0in Q, Tri@=0 on 0O, (1.44)

10



then

—

Gpf

Corollary 1.7 If Q is a bounded, Lipschitz domain in R™, n > 2, then there exists some small
number € = (Q) > 0 such the operators

: (1.45)

N

Gp : BLY(Q) — B, (Q), (1.46)
Gp : FPI(Q) — FPE,(Q), (1.47)

are well-defined and bounded whenever 0 < ¢ < oo and the point with coordinates (o« —1/p+2,1/p)
belongs to the region R, in Figures 1-5.

The two-dimensional region of points with coordinates (e, 1/p) for which (a«—1/p+2,1/p) € Ra.
is depicted below:

DO

@)
oV

slope %

Figure 4

Thus, in the setting of a bounded Lipschitz domains  C R3, the operators

V2Gp : B2(Q) — BP4(Q), (1.48)
V2Gp : FP9(Q) — FP4(Q), (1.49)

are bounded whenever 0 < ¢ < oo and the point with coordinates («, 1/p) belongs to the pentagonal
region from Figure 4.

It is interesting to specialize this result to the Triebel-Lizorkin scale with ¢ = 2 and @ = 0, in
which case one obtains that

V2Gp : hP(2) — hP(Q) boundedly,
if @ c R? is a bounded Lipschitz domain (1.50)

and 1 —e < p <1 for some € = ¢(£2) > 0.

11



Corresponding to the two-dimensional case we have

V2Gp : hP(2) — hP()) boundedly,
if O C R? is a bounded Lipschitz domain (1.51)
and%—e<p<1 for some ¢ = £(2) > 0.

For the Laplace operator, similar results (valid in all space dimensions) have been established in
[63], [64]. This answered in the affirmative a conjecture made by D.-C.Chang, S.Krantz, and
E. Stein (cf. [15], [16]) regarding the regularity of the harmonic Green potentials on Hardy spaces
in Lipschitz domains. Here we prove the analogue of the Chang-Krantz-Stein conjecture for the
Stokes system for arbitrary Lipschitz domains in the three dimensional setting. Analogous results
are valid for Gy, the Green operator associated with the inhomogeneous Stokes problem with
Neumann boundary conditions.
When specialized to the case « = —1 and ¢ = 2, the operator (1.47) becomes

Gp: W=P(Q) — WP(Q) boundedly,

if%_€<p<%+Eforsome€:€(9)>07

(1.52)

where W*P(Q) stands for the usual LP-based Sobolev space of smoothness s in §2. This follows
from a brief inspection of the region in Figures 1-3. As a corollary, for every bounded Lipschitz
domain Q C R3 there exists p = p(2) > 3 such that the operator in (1.52) is well-defined and
bounded. A similar result is valid for Gy. In the case of Gp, a result of this type has first been
obtained by R.Brown and Z.Shen in [10] (at least if 9 is connected and for Dirichlet boundary
conditions). When © C R? is a bounded Lipschitz domain, the same type of conclusion holds for
some p = p(2) > 4. Let us also single out the following low-dimensional result:

Corollary 1.8 Assume that § is either a convex polygon in R? or a convex polyhedron in R3.
Then

Gp: LP(Q) — W2P(Q)  boundedly, whenever 1 < p < 2. (1.53)

Indeed, this follows by interpolating between the case % —¢e < p <1, contained in (1.51), and the
case p = 2, which has been dealt with by R.B. Kellogg and J.E. Osborn in [52], when  C R? is a
convex polygon, and by M. Dauge in [24] and by V.A.Kozlov, V.G.Maz’ya, and C. Schwab in [60]
when Q C R? is a convex polyhedron. Theorem 1.8 should be compared with the result implied by
the work of V. Kozlov and V. Maz’ya in [56], to the effect that

VGp : L) — L>®(2) boundedly, Vq > 2, (154)
provided  C R? is a bounded convex domain. ‘

This portion of our work can be regarded as the natural analogue of the treatment of D. Jerison
and C. Kenig of the inhomogeneous Dirichlet problem for the Laplacian in Sobolev-Besov spaces in
Lipschitz domains from [46]. Here, we are able to extend this to the case of the Stokes system in a
Lipschitz domain €2, remove the assumption that 0f) is connected, handle boundary conditions of
Neumann type, and work of more general scales of spaces (including non locally convex Besov and
Triebel-Lizorkin spaces).

12



We continue by recording the following significant consequence of Theorem 1.5. Related versions
for smooth domains have been proved by C. Amrouche and V. Girault in [4], [5], and by V. Girault
and P.-A.Raviart in [40]. To state it, introduce F4%(Q) := {ulq : u € FYY(R"™) suppu C Q}, plus
a similar definition for B5%(Q).

Corollary 1.9 For every bounded, Lipschitz domain Q in R™, n > 2, there exists some small
number € = () > 0 such that

FYU(O;R™) = {7 € FRL(Q;R") : dive =0}
ofu € FRI(QR™) : Ad € VEY (Q)}, (1.55)
BR(Q;R™) = {v € BYL(Q;R™) : divd = 0}
o{d € BRL(RY) : Ad e VBT (Q)}, (1.56)
where the direct sums are topological, whenever the point with coordinates (a« —1/p+2,1/p) belongs

to the region Ry, in Figures 1-83 and 0 < q < oo. In particular, corresponding to the case when
a=1in (1.55),

WP (4 R™) = {7 € Wy P(Q;R) : divd =0}
o{d e WyP(Q;R") : Ail € VLP(Q)}, (1.57)
provided f—fl —e<p< %—i—e.

Indeed, if @ € FY1(Q;R™) is arbitrary and the pair (4, 7) € FYI(Q;R™) x F29, () solves (1.39)
for f:= AW € FP9(Q;R™), g := 0, and h =0, then @ = @+ (&% — @) is the desired decomposition.
That sum in the right-hand side of (1.55) is direct is immediate from the uniqueness statement
for (1.39). This proves (1.55), and the argument for (1.56) is similar. Finally, (1.57) is a direct
consequence of (1.55).

We next discuss the analogue of the off-diagonal estimates for the Green operator associated
with the Dirichlet Laplacian in Lipschitz domains, established by B.E.J. Dahlberg in [19].

Corollary 1.10 Let Q C R? be a bounded Lipschitz domain. Then there exists ¢ = €(Q) > 0 with
the property that if

3 (1.58)

then the operator

VGp : LP(Q) — WI(Q) (1.59)

1s well-defined and bounded.

A similar result holds in the case when  is a bounded Lipschitz domain in R?, granted that

(1.58) is replaced by 1 < p < 3 + ¢ and % = Il? -1

13



To justify this, consider an arbitrary vector field f € LP(Q) and, by taking the convolution
of f (extended by zero to R3) with the fundamental solution for the Stokes system in the free
space, construct two functions @ € WZ(Q2) and p € WF(Q) such that Aw — Vp = £, divi = 0
in Q, and [[@lwr) + lolwee) < Cllflle). Then Gpf = & — i, where the pair (i, ) solves
Ad—Vr =0, divi = 0 in Q, and Trd = Trw on 9€2. Note that the compatibility condition
(1.37) is automatically satisfied in this case. Also, w € WY (Q) — W(Q) if 1/¢g = 1/p —1/3 and,
accordingly, Tr @ € B, /q(aﬂ). Then Theorem 1.5 implies that @ € W{(Q2), 7 € L(Q), granted
that the point with coordinates (1 — 1/q,q) belongs to the pentagonal region R3. described in
Figure 2. A simple analysis shows that this is always the case whenever 2?’? <qg< %_5, for some
e = &(Q) > 0. The bottom line is that

felP(Q)= GpfeW/(Q) if :<a<i ;=53 (1.60)
Next, (1.47) with o = 0, ¢ = 2, and classical embeddings give
2 *9 .
VGp: F{(Q) — FI 5(Q) if g <p<l, jr=35—5 (1.61)

Interpolating by the complex method between (1.60) and (1.61) then yields (1.59) in full, as long
as % = }D — % and 1 < g < 1%5’ a condition implied by (1.58). Finally, the reasoning for the

two-dimensional case is similar.

We conclude with a discussion pertaining to the regularity properties of solutions of elliptic
systems in domains with conical singularities. Consider the inhomogeneous Dirichlet problem

L(D)u= f in €, with zero boundary conditions, (1.62)

where L(D) is a homogeneous, strongly elliptic, constant coefficient, formally self-adjoint system
of order 2m, m € N, and Q C R" is a domain with a conical point at the origin O € R™. Assume
that f vanishes near O and w is the variational solution of (1.62). As is well-known, u admits
a power-logarithmic asymptotic expansion near O. Somewhat more precisely, near the origin u
behaves like a linear combination of terms of the form

og |z|)li—¢
o 3 S () -

0<e<l;

where the exponents \; € C are the eigenvalues of a certain polynomial operator pencil (on a
domain that is cut out of the unit sphere by the cone with vertex at O which is tangent to the
boundary of €2), and the functions w; are generalized eigenvectors corresponding to A;. The
operator pencil arises when taking the Mellin transform of L(D) and of the operators intervening
in the boundary conditions along this tangent cone.

Specific information about the nature of the eigenvalues \; yields, in turn, regularity properties
for the solution u. For example,

14



In [57], V.Kozlov and V. Maz’ya have shown that, in the above setting,

ReAj >m —(n—1)/2. (1.65)

As a consequence of (1.64)-(1.65), we then have

u € W} near O, whenever p <

n
1.66
k—m+(n—1)/2+€’ (1.66)
where € = £(2) > 0. Moreover, in [58], V.Kozlov and V. Maz’ya have also shown that (1.65) and,
hence, (1.66), is sharp in the case when 2m > n.
When m = 1, i.e., when L(D) is a second order operator, the above analysis gives that

u € WP near O, whenever p < % +e. (1.67)
While, strictly speaking, the Stokes system does not fit into this general narrative since it is not
elliptic in the sense of I.G. Petrovskii, the same circle of ideas can be adapted to this somewhat
nonstandard case. See, e.g., the work of V.A.Kozlov, V.G.Maz’ya, and C.Schwab in [60] as well
as the monograph [59] for the lower dimensional case (n = 2, 3).

The relevance of the above observation is that % is also the critical integrability exponent
we have identified in (1.52). Thus, our results are consistent with the predictions of the regularity
theory for domains with conical singularities, and are sharp when n = 2,3. While it is not entirely
clear whether that is also true when n > 4, we conjecture that this is indeed the case.

Acknowledgments. We are indebted to R.Brown, M. Costabel, V. Maz’ya, S. Nicaise, and Z. Shen
for several stimulating discussions and for their interest in this work. Partial support from the NSF
grants DMS-0653180 and DMS/FRG-0456306 is also gratefully acknowledged.

2 Smoothness spaces and Lipschitz domains

For a brief review of the Besov and Triebel-Lizorkin scales in the entire Euclidean space R™, the
reader is referred to § 11.1.
2.1 Graph Lipschitz domains

We start with a few basic definitions. A graph Lipschitz domain €2 C R" is simply the domain lying
above the graph of a real-valued Lipschitz function. That is,

Q:={z=(2,2,) ER" I xR: 2, > p(z')}, where 2/ = (21, ..., 7p_1), 21)
2.1
¢ : R"™1 — R is Lipschitz, i.e., V¢ exists and belongs to L (R"~1).

We denote by do the surface measure on 92, and by v the outward unit normal defined a.e. (with
respect to do) on ). Hereafter, we will define Q4 by

Q=0 and Q_=R"\Q. (2.2)
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Next, we define the cones

I o={y = yn) €RL: || < £ryn}, (2.3)

and for any x € R™, define

If(z) =z +T7 (2.4)

In order to introduce the classical non-tangential maximal operator M, fix some k = £(92) with
k=1 > ||[Vp|lr=. Then it can be shown that T'f(x) C Q4 for all x € 9Q. When the value of &
is understood, we will often drop it from the notation and write IS (x) = I'*(x). Now, for an
arbitrary u : Q4+ — R, we set

M (u)(z) == sup {|u(y)| : y € TF(z)}, x € 0N. (2.5)

These conical regions also play a fundamental role in defining non-tangential restrictions to the
boundary. Again for u defined in .4, set

u‘ (x):= lim wu(y), fora.e. xze€ N (2.6)
o0 y—x

yel+(x)
Similarly, if (-,-) denotes the canonical inner product in R™ (although, later, the same symbol is
going to be occasionally used for the pairing between a space and its dual), we set

dyu(z) == <l/(:c), lim (Vu)(y)>, for a.e. z € O (2.7)

y—x

yel* (x)

By LP(092) we denote the Lebesgue space of measurable, p-th power integrable functions on
0f), with respect to the surface measure do. Next, consider the first-order tangential derivative
operators Jr, , acting on a compactly supported function ¢ of class C Lin a neighborhood of 9§ by

Drth = yj(akqp)‘mfyk(ajm(m, gk=1,...,n. (2.8)

For every f € L}, (09), define the functional On,,; f by setting

Ory f : CH(R) 3 45 /8 (@) do (2.9)

Thus, if f € L} _(09) has Or, f € Li (09), the following integration by parts formula holds:

loc loc

/ f (0 1)) do = / (Or, [0 do, V€ CHR™). (2.10)
o0 o0
For each p € (1,00), we can then define the Sobolev type space

L2(09) = {f € LP(0Q) : O, f € LP(0R), jik=1,... n} (2.11)
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For each 1 < p < oo, this becomes a Banach space when equipped with the natural norm

n
1l zeoq) = I fllLro0) + z 107 f | Lr(002)- (2.12)
J.k=1

If we set
Vianf = (ykaTkj f)1<j<n, Y f e LP(09), (2.13)

then for each function f € LF(99)

8Tjkf = Vj(vtanf)k - Vk(vtanf)jv jak = ]-7 sy 1, (214)

o-a.e. on Jf). In particular,

n n—1
IVian fl Lra0) = Z 10 f | e (002) = Z 10+, f | Lr (92)» Vfe Ly(09). (2.15)
7,k=1 j=1

Furthermore, if 1 < p,p’ < oo are such that 1/p+1/p’ =1 then

/ (0 f) g do = / f (8, g) do (2.16)
o0

o0

for every f € LF(0Q), g € LI{'/ (0Q). In general, we shall call a first-order differential operator
tangential if it can be written as a (variable coefficient) linear combination of the operators 0., .

If Q@ C R" is the domain lying above the graph of a Lipschitz function ¢ : R*~! — R then, for
each p € (1, 00),

Fe i) < [f(,e() e LR, (2.17)
with equivalence of norms. As a corollary, we obtain from this that for any bounded Lipschitz
domain 2 in R",

Lip(92) — LY(0Q)) and C*(R") o LY (09Q) densely (2.18)
whenever 1 < p < 0.

For each 1 < p < oo, LY(99) is a Banach space, densely embedded into LP(9f2). Furthermore,
since the mapping

7+ I7(09) — [17(09)] oI = (SO hsirsn) (2.19)
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is bounded both from above and below, its image is closed. Now, L}(99) is isomorphic to the latter
space and, hence, is reflexive. Thus, if for each 1 < p < 0o, we set

L7, (09) = (Lll”(asz))*, Up+1/p =1, (2.20)

it follows that

(L’il(aQ)) =¥ (0Q), 1p+1/p =1. (2.21)
We can now prove the following result.

Corollary 2.1 Let Q2 be a Lipschitz domain in R", 1 < p < oo and fix j,k € {1,...,n}. Then the
operator

0

Tjk

L LP(9Q) — LP(09) (2.22)

extends in a (unique) compatible fashion to a bounded, linear mapping

0

T]'k

 LP(0Q) — LP (09). (2.23)

Proof. For every f € LP(01), set

(O frg) = /8 ) fOr,gdo,  Vge LV (09), (2.24)

where 1/p+1/p’ = 1. Then the desired conclusion follows from the boundary integration by parts
formula (2.16). O

Corollary 2.2 Assume that € is a Lipschitz domain in R™ and that 1 < p < oo. Then for every
[ € LP,(09) there exist go, gjr € LP(00), 1 < j, k < n (not necessarily unique) with the property
that

f=g0+ > Orpgje in LP1(0Q). (2.25)
G k=1

Furthermore,

1llzr oy =~ inf [lgolzoony + 3 lgiellzeony |- (2.26)
G k=1

where the infimum is taken over all representations of f as in (2.25).
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Proof. Let p’ € (1,00) be such that 1/p+ 1/p' = 1. If f € L¥ (99) is regarded as a functional

fe Llljl(aQ) — R, then foJ ! :ImJ — R is well-defined, linear and bounded (where J is as in
(2.19) with p’ in place of p). At this stage, the Hahn-Banach Theorem in conjunction with Riesz’s
Representation Theorem ensure the existence of go, g;r € LP(012) such that (2.25)-(2.26) hold. O

Let us also note that, as a simple application of the one of the standard consequences of the
Hahn-Banach theorem,

LP(0Q) — LP (02)  densely, for every p € (1,00). (2.27)

For an unbounded Lipschitz domain Q C R™, the homogeneous LP-Sobolev space of order one
is defined as

LY(09Q) == {f € L} (09): 0, f € LP(09), 1 < j, k < n}. (2.28)

Clearly, for each p € (1,00), 54 1(0€2) becomes a Banach space modulo constants when equipped
with the homogeneous norm HfHLp o9) = | Vianfll Lr(a0)-

2.2 Hardy spaces on graph Lipschitz surfaces

Throughout this section, we shall assume that Q is as in (2.1), i.e., the unbounded domain in R™
lying above the graph of the Lipschitz function ¢ : R"~! — R. A surface ball S,.(x) is any set of
the form B,.(z) N0, with x € 9Q and 0 < r < co. When the center is already specified or of no
particular importance, we simplify the notation by writing S;..

For "T_l < p <1, the homogeneous Hardy space is then defined by

H?,.(09) : { Z)\ aj : aj (p,po)-atom, ();); € Ep}, (2.29)

where the series converges in Lip.(99)’, the dual of Lip,(992), and equipped with the usual infimum
norm. Here, 1 < p, < oo is a fixed parameter and a measurable function a : 9Q — R is called a
(p, po)-atom if there exists a surface ball S, C 92 such that

1 ——l>
suppa C Sy, |la|proan) <7 - )( ? and / ado = 0. (2.30)
oN
Given the atomic characterization of Hardy spaces in the Euclidean setting, we have

f € Hy(09) <= f(,0())V1+[Ve()]? € HE(R"™). (2.31)

In particular, this shows that different choices of the parameter p, in (2.30) yield the same vector
space and topology on HY,(99). Let us also recall here the the well-known fact that

HP,(R™Y) = FP?(R™Y) if n=l<p<i, (2.32)
where FP"7(R"~1) stands for the homogeneous Triebel-Lizorkin space in R"~!. See the discussion

on p.42 in [36]. For a precise definition, as well as basic properties of the latter scale see, e.g., [35],
[90]. Here we only wish to point out that, as remarked on p. 44 in [36],
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n—1

loll ppageny ~ 3 1950l (2.33)
j=1

whenever 0 < p < 00,0 < g <00, se€R.

Recall that, for "Tfl <p<1lande>0,a (pe)-molecule adapted to a surface ball S, C 9 is
a function m € L1(0Q) N L?(99) satisfying

(i) Joom(z)do(z) =0,

(i) (Ja, Im@[do@) " < rn0G3), (2.34)

2 (n—-1)(3-3)
(i) (fSQMT\SQkT |m(x)|2da(x)) <2 €k<2kr> ) ks

It is well-known that there exists a finite constant x = x(9€2, p,e) > 0 such that

m is a (p,e)-molecule = m € HE,(9Q)) and [ml g (a0) < - (2.35)

For uniformity of notation, we find it convenient to define

" (2.36)
LP(0Q) for p > 1.
Corresponding to one unit more on the smoothness scale we have the ‘regular’ Hardy space
H;;p (09), defined for ”T_l < p < 1 as the P-span of ‘regular’ atoms. More specifically, if [f]
denotes the class of f modulo constants, define

HP,(09Q) for ™1 <p <1,
HP(09) ::{ +(092) p

HYP(09) = {[f] . f € LL,.(09) and there exist (\;); € /7 and a; regular (p, p,)-atoms
with O, f = Z AiOr,, a; whenever 1 < j <n — 1}, (2.37)
i=1

where the series converges in Lip (092). Also, set HfHHl,p(am := inf [3 | \i[P]'/?, where the infimum

is taken over all possible representations. Here, if (n — 1)/n < p < 1 < p, < o0, a function
a € LY (09Q) is called a regular (p, p,)-atom if there exists a surface ball S, so that

o(3)
supp a - Sra ||vtana||LPo(8Q) <r ° . (238)
In analogy with (2.31), it can be shown that

[f] € HyP(09) <= [f(-,9()] € FP*(R™). (2.39)
Much as before, this shows that different choices of the parameter p, in (2.38) yield the same vector
space and topology on H.7(89). We also set

HYP(09) for 2=L < p <1,
o (o) " (2.40)
LY (09Q) for p> 1.

An alternative characterization of the quasi-norm in the space H} (912) is as follows.

HY(09) := {
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Lemma 2.3 Let Q be as in (2.1) and assume that "T_l < p < oo. Then for each j, k € {1,...,n}

Orjy, HY(0Q) — HP(09) (2.41)
1s a bounded operator. Furthermore,
HOP(09) = {[f] + f € Line(09) and 0y, f € HE(@9) 1< j<n—1}, (2.42)
and, in fact,
n—1
1LY e a02) & Z 10r,, f | e (002) - (2.43)
j=1

Proof. The claim about (2.41) follows straight from definitions when 1 < p < oo, and by analyzing

n—1

the action of this operator on atoms when *—= < p < 1. This also yields the right-pointing

inequality in (2.43). Now, the opposite inequality is trivial for 1 < p < oo, so there remains to

justify it when ”Tfl < p < 1. In this scenario, we note that for every j € {1,...,n — 1} we have

Oryf € HY(0Q) & V1+[Vp(a)2(0r, f)(@', o(a') € Hy(R™™) (2.44)
& jlf (@ pa)] € Hy(R™™) & 95(f (2, p(a)))] € FT* (R,
by (2.32). In concert with (2.33), this ensures that

Oy, f € HE(09) for every j € {1,...,n—1} = f(z/,p(a’)) € FP*(R"). (2.45)

If we now recall that, as proved in Proposition 3.4 in [66],

HyP(RY) = FPPR™Y) for =l <p <, (2.46)

it follows that

Oy, f € HE,(09) for every j € {1,...,n— 1} = f € H,"(99). (2.47)

This membership statement is accompanied by natural estimates and this finishes the proof of
(2.43). Now, (2.42) follows from this equivalence. O

The space H-P(99Q) in (2.37) is defined modulo constants. A “realization” of this as a space of
genuine functions is as follows. If an < p<1andp* € (1,00) is such that

L (2.48)

T

1
P*

we set

HYP(09) = {f eLP(O0): f= Z)\jaj in L7 (09), (\;); € 7, a; regular (p,p,)-atom },
j=1
(2.49)
and equip it with the natural infimum quasi-norm. We then have:
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Proposition 2.4 ] ”T_l < p <1, then the application

HyP(09) 5 f > [f] = f + R € HyP(09) (2.50)
s an tsomorphism.

Proof. The mapping (2.50) is clearly one-to-one. The fact that this is also onto follows from the
lemma below. ]

Lemma 2.5 Let u be a tempered distribution in R™ with the property that Oju € HP(R"), j =

1,...,n, for some p € (;5,n). Then there exists c € R such that u—c € LP" (R™), where p* := %.

Proof. For each 1 < j < n, consider T} to be the convolution integral operator in R" with the
kernel (0;Ea)(z), where Ean denotes the fundamental solution for the Laplacian in R™. Classical
Calderon-Zygmund theory implies that

OkT; = Tj0), : HP(R") — HP(R"),  1<j,k<n, % <p< oo, (2.51)
mn

are bounded operators. Furthermore, if nL+1 < p < 00, we have

0;T; =1, the identity operator on H?(R"), (2.52)

where repeated indices indicate summation, and if

n 1 1 1
——<p<n, —i=-—-——, 1<p"<oo, 2.53
n+1 p=n p* P n p o0 ( )
then
Tj : HP(R") — LP"(R") (2.54)

boundedly, by the Fractional Integration Theorem.
Next, let u be a tempered distribution in R™ with the property that there exists p € (nLH, n)
such that 0ju € HP(R"™) for each j =1,...,n. Set

fii=0uecH'(R"), j=1,..,n, (2.55)

and note that, in the sense of distributions,

We claim that, in the sense of distributions,

O(u—T;f;)) =0, k=1,..,n. (2.57)
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Once (2.57) has been established, it follows that the tempered distribution u — T} f; must be a
constant ¢ which, in turn, implies that

u—c=T;f; € LP (R"). (2.58)

which is what we wanted to prove. Therefore, it remains to justify (2.57). Using notational
conventions introduced earlier, we can re-write this in the equivalent form

To prove (2.59), based on (2.52) and (2.56), for each k we write

(T f;) = Tj(Ok fj) = T;(0; fr) = 05(Tj fr) = fks (2.60)
as desired. O

As a corollary of Proposition 2.4, we obtain that the definition of H ;,;p (09) is independent of
the particular choice of p, € (1,00]. Let us also point out here that, when used in concert with
(2.43), the fact that (2.50) is an isomorphism further entails

n—1
1100y ~ 11 im0y = D 195, Fllim, oy, wmiformly for f € HIP(09).  (261)
7=1

A distinctive feature of H ;f (092) is that this space is local. This can be justified by analyzing the
action of multiplication by 1 € Lip, (0f2) on regular atoms. To this end, it is trivial to check that,
if "T_l <p<1<p, < o0, then for each n > 0 there exists C' = C(9, 1, n, p,po) > 0 such that

A regular (p, p,)-atom supported in a surface ball of radius < n (2.62)
= C~ 14 A is a regular (p, p,)-atom on O). '

A more refined version of this result, allowing for atoms supported in surface balls of arbitrary
radii, is as follows.

Lemma 2.6 Let Q be Lipschitz domain in R™ and assume that "T_l <p<landp* <p,<qg<oo,
where p* is as in (2.48). If ¢ € Lip, (0Q) then 1 A is, up to a fired multiplicative constant, a
reqular (p, po)-atom on 9L whenever A is a regular (p,q)-atom on OSQ.

Proof. To fix ideas, let us assume that supp ¢ C S1, a surface ball of radius 1, and that [[1)[| L aq) +
Vian¥l| 190y < 1. Fix a regular (p,q)-atom A on 9, i.e. a function A € L{(09) satisfying
supp A C Sy, for some 7 > 0, and || Vian Al La(a0) < T(n_l)(%_%). In particular, Poincaré’s inequality

gives [|AllLaa0) < C7[|VianAllLean) < CTH("*U(%*%)_ Next, introduce 7 := min {r,1} > 0 and
note that supp (¢» A) C S;. Going further, write Vi, (¢ A) = ¥ Vign A + (Vianp)A =: I + 11, and
use Holder’s inequality in order to estimate
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n—1)(L_1
ey < [l | VianAllro(sy < CF 500 Vhan Al oo
< oG-, 000G -3) < oD -7) (2.63)

and
1

n— _1
|y < [[Viantllzoom | Al (s, < CF 600 | AllLony

1_1 1 1

< o500 (1) o oD ). (2.64)
It is only in the last step above that p, > p* is needed (when r is large). Altogether, the estimates

(2.63)-(2.64) give [|Vian (v A)llLroa0) < C’f("_l)(ﬁ_%), so C~ 19 A is a regular (p, p,)-atom. O

We can now formally state the following.

Lemma 2.7 Let ) be as before, and assume that ¢ is a Lipschitz function, compactly supported
on 0. Then for every p € ("T_l, 1]

f € HyP(09Q) = ¢f € HyP(09), (2.65)
plus a naturally accompanying estimate.

Proof. This is a direct consequence of Lemma 2.6. U

The spaces HY,(0Q) and H, ;;/p (092) have inhomogeneous counterparts, denoted by h’,(99) and
h}f (09), respectively. To be precise, fix a graph Lipschitz domain Q C R™ as in (2.1) and assume
that ”;1 <p<1<p, <oo. Also, fix a threshold 7 > 0. Call a function a € Llloc(aQ) an
inhomogeneous (p, po)-atom if for some surface ball S, C 9

suppa C S, Jallprogony < v VG, and
(2.66)
either r =mn, or r <n and / ado = 0.
oN

We then define h?,(0€) as the £P-span of inhomogeneous (p, p,)-atoms and equip it with the natural
infimum-type quasi-norm. One can check that this is a “local” quasi-Banach space, in the sense
that

ht,(99) is a module over C*(9Q) for any a > (n — 1) (%D - ) (2.67)

Different choices of the parameters p,, n lead to equivalent quasi-norms and

(02)) " = DG (g0, (2.68)

It is also useful to note that
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9Q) C h2,(09)), whenever 21 <p <1, ¢> 1. (2.69)

comp (

Furthermore, for each p € (%1, 1],

n

f € W (99) <= f( (VI + V()P € hy (R = FP2®R™), (2.70)

in analogy with the case of homogeneous Hardy spaces. This characterizations shows that as far
as the space hb,(09) is concerned, the particular values of the parameters p, and 1 (used in the
normalization and support size of atoms) are immaterial.

Lemma 2.8 IfQ is as in (2.1), then
HY,(09Q) — hb,(0Q),  Vpe (Z=2L1]. (2.71)

Proof. Of course, in the definitions of the various types of atoms discussed above, we could have
replaced “surface balls” with “surface cubes” (i.e., subsets of 0} which, in graph coordinates,
project onto genuine (n — 1)-dimensional cubes whose sides are parallel to the coordinate axes in
Rnfl)'

It suffices to show that there exists a finite constant C' > 0 with the property that each (p, co)-
atom a : 02 — R supported in a surface cube @ of side-length r > 7 has [la[|;» aq) < C. To

see this, pick N € N such that 712V~1 < r < 72" and cover @ with 2V(=1 surface cubes Qj of
side-length comparable with n. Then

9N (n—1)

n—1 n—1

Z Ajbj, where \j := (%)7T and  b; = (%) " axg;- (2.72)

Then suppb; C Qj, [|bjllL~(o0) < ?7_%1, and ZW |)\ P < 2NO=D(p/p)=(n=1) < 2n=1 The

desired conclusion follows. O

With Q, p, p, as before and n > 0 arbitrary, we next define
hclzvtp(aQ) = {f € Lip.(09Q) : f= Z)\ aj, (Aj)j € 7 and a; regular (p, p,)-atom

supported in a surface ball of radius < 7 for every j}, (2.73)

where the series converges in Lip,(9€2)’, and equip it with the natural infimum quasi-norm. Next,
if p* is as in (2.48) then, by Poincaré’s inequality,

a regular (p,po)-atom = [|al| Ly (9q) < C (92 p,po), (2.74)

a regular (p, p,)-atom supported

= lla < C(0%2,1m,p,po)- 2.75
in a surface ball of radius <7 } lallzro0) ( Ui ) ( )
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Thus, if f = Z;’il Aja; is an atomic decomposition of f € h;f (09), it follows that the series
> i1 Aja; converges both in LP"(0Q) and LP(0Q). As a consequence,
hiP(09Q) — LP(89) N LP" (9Q) (2.76)

and, hence,

hEP(99) < HYP(0Q) — LP" (99 2.77
at at

boundedly, for each p € ("T_l, 1]. In particular,

1f 1o o0y < Cllf I ftogon):  uniformly for f € He(9). (2.78)

Let us also record here the fact that, if "Tfl < p <1, we have

f € haf' (09) <= f( () € FPAR™). (2.79)

In particular, various choices of the parameters p,, n in (2.73) yield the same vector space and
topology on hi?(8€). The equivalence (2.79) also shows that the space h-*(9), p € (=11], s
local, in the sense that for every function ¢ € Lip, (012), we have

f € hyl(09) = ¥ f € hyP(09), (2.80)

plus a natural estimate. )
The fact that FP*(R™ 1) = {f € LP(R* ) N SRV : [f] € FPP(R* )} for ==L < p <1
yields another alternative characterization of h}f (09), namely

hLP(00) = {f € LL.(0Q): f € LP(Q) and O, f € H?(09), 1 <j <n— 1}, (2.81)

and moreover,

n—1
1 llh2e o0y = 1FllLeon) + > N0, Fllar, o0)- (2.82)
7=1

Let us also note here that if  is as in (2.1) and 2=1 < p < 1, then for each j € {1,...,n — 1},

Or,, © hof (09) — HY,(9Q)  boundedly. (2.83)

Indeed, this is implicit in (2.81)-(2.82).
We conclude this section by recording an elementary yet useful result.
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Lemma 2.9 Let ¥ be the graph of a Lipschitz function ¢ : R"! — R with ¢(0) = 0 and fix
two functions § € C°(B(0,1)), ¢ € C5°(B(0,4)), with ¢ = 1 on B(0,2). Also, assume that
kE:¥X x X\ diag — R is such that

k(z,9)| < Blz —y| D, [ Vak(z,y)| S klr -yl V(2y) €5 x £\ diag,  (2.84)

and set

Tf(x) = /Z (1 - C@)k(r )W) () doly)., €% (2.85)

. ~1
Then for every j,k € {1,...,n}, p € (*=,1] and q € (1,00), the operator

07, T : L1(0Q) — HY.(Y) (2.86)
1s well-defined, linear and bounded.

Proof. Let ¢ € C5°(B(0,3/2)) be such that 0 < <1 and ¢ =1 on B(0,1). Set ¢o(z) := (),
P1(z) = (x/2) —(x) and () := 1 (27 2) for i = 2,3.... Then ); is supported in the annulus
A; = {z e R*: 2071 < |z| < 2071} and vaowz( ) = (2 Nz) for N = 0,1,.... In particular,
S0 ¥i(z) = 1. Next, note that if | f|| a(syy < 1 then |7 f(2)| < €274~V and 8Tjk|Tf(x)] < 027
on A;NY. Fori=0,1,.., we now set aq; := 20HD=(=D/plg [y, Tf], \; 1= 27 (HDIn=(n=1)/p],
Then supp a; C B(0,21) MY, ||a;||poo(x) < C-27EFD0-D/p and fE a;do = 0 Consequently, each
a; is a fixed multiple of a (p, co)-atom on 3. Furthermore, > 2/ A’ < 0o by our assumptions on
p. Since 07, [T f] = 3272, Aia, it follows that 0., [T f] € Hgt(E) and [|07,, [T f]l|lg» (g) < C. This
finishes the proof of the lemma. O

2.3 Bounded Lipschitz domains

Call an open set 2 C R™ a bounded Lipschitz domain if there exist M > 0 and a family of hyper-
planes II;, ¢ = 1,...,m, a choice of the unit normal N; to II;, and a function ¢; : II; — R with
lpi(z) — wi(y)| < M|x —y| for all z,y € II;, which also satisfy the following additional properties.
First, for each 7, in the system of coordinates induced by (II;, NV;) in R™, there exists an open,
upright, doubly truncated, circular cylinder Z; such that {Z;}!", covers BQ Second, if €; is the
domain lying above the graph of ¢;, once again considered in the system of coordinates induced by
(I1;, NV;) in R™, and if ¢tZ; denotes the concentric dilation of Z; by factor ¢ > 0 then for each i,

QN2AM+1)Z; =N 2M +1)Z;,

(2.87)
O0N2M +1)Z; = 0 N 2(M +1)Z;.

In the sequel, we shall call (Z;,¢;) a coordinate chart for 2 and refer to 0€2; as the graph of ;
in the system of coordinates induced by Z;. Also, a constant is said to depend on the Lipschitz
character of S if its size is controlled in terms of m, the number of cylinders {Z;};, the size of these
cylinders and the constant M.

Given a bounded Lipschitz domain  C R", set Q, := Q and Q_ := R"\ 2. The nontangential
approach regions I (z), x € 9, are defined as I'Z (x) := {y € Qx : |z —y| < (1 + ) dist (y, 00)},
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where k > 0 is a fixed parameter, while at every boundary point the nontangential maximal function
is given by M (u)(z) := sup {|u(y)| : y € I':(x)} (with the choice of sign depending on whether u
is defined in Q4 or Q_).

For a bounded Lipschitz domain, the spaces LP(9Q) and L7(0€) when 1 < p < oo, as well
as HY,(09), ﬁ;;p(aﬂ), ht,(09) and h}l;p((?Q) when p € (%1,1], can be defined as before. As a
consequence, when Q C R" is a bounded Lipschitz domain and "Tfl < p <1, we have:

ht,(0Q)) = HE,(0Q) + R = HE,(0Q) + L1(9R) for each ¢ > 1,
e (89) — LF (09), where p* is as in (2.48),
LY(9Q) — hiP(8Q) = HLP(8Q) — LP"(8Q), for each ¢ > 1,
hP.(09), hLP(0Q) are modules over Lip (992).

(2.88)

Next, we record a couple of technical results which will not enter the discussion until later on.

Lemma 2.10 Assume that ”T_l < p <1 and that Q C R™ is a bounded Lipschitz domain. Also,
fix a coordinate cylinder (Z,¢) and denote by ¥ the graph of ¢ in the coordinate system induced by
Z. Finally, let £ € C3°(Z). Then there exists C > 0 such that

16712000y < O30 (s (2.89)
Hff”hif(ag) < CHthiﬁtP(g)a (2~90)
1€ 105y < CIEF sy < ClF Nl oy (2.91)

where tilde denotes the extension by zero outside the support (naturally interpreted in each case).

Proof. Indeed, (2.89) is implied by Lemma 2.6, whereas (2.90) is a direct consequence of (2.62),
and (2.91) follows from (2.77) and (2.62). O

In turn, the estimates (2.89)-(2.91) permit one to prove that many of the properties established
for the scale h(ll%p (092) when € is a graph Lipschitz domain have natural counterparts in the setting
of bounded Lipschitz domains. We continue by recording the analogue of (2.81) in the case when
Q C R™ is a bounded Lipschitz domain.

Proposition 2.11 Let 2 C R” be a bounded Lipschitz domain, and assume that ”Tfl <p<1and
p* is as in (2.48). Also, assume that 1 < q < p*. Then

hiPoq) = {f € LP(99) : Oy, f € HY(09), 1< j,k < n}
= {reruo9): o,,f € W00), 1< jk <n}, (2.92)
and in addition,
1 l2e o0y = 1L a0) + > N0 flmr o0y = 1 Laoey + D 107, Iz o0)- (2.93)
Jk=1 Gk=1
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Proof. To get started, we claim that for each j, k € {1,...,n}, the tangential derivative operator

Or,y, ¢ ho (09) — HE,(0Q) (2.94)

is well-defined, linear, and bounded. To prove this, fix 1 < p, < oo and observe that 0., a is a
(p, po)-atom whenever a is a regular (p, p,)-atom. It is therefore natural to try to define the operator
(2.94) as

Or | = Z AiOr a; whenever f = Z Aia; in hcll;fp(E?Q). (2.95)

Nonetheless, due to the redundancy in the atomic representations of functions in h(ll;p (0€2) the above
observation alone does not guarantee that this operator is well-defined. See, e.g., the discussion in
[7]. In order to overcome this difficulty, it suffices to show that if {\;}; € /% and a;, j € N are
(p, po)-regular atoms, then

Y XNiai=0 in hP(0Q) = Y Ndr,ai=0 in hE(09). (2.96)

This, however, is a consequence of (2.76), the second line in (2.88), and (2.23). Hence, the operator
(2.94) is well-defined and bounded.

Turning to (2.92), let us note that, thanks to (2.88) and (2.94), the three spaces are listed in
increasing order. Hence, it suffices to show that if f € L9(9Q) has Oy, f € hi(0Q) for 1 < j, k <n,

then f € hcll;p (09)). Note that all spaces involved are modules over Lip (02). Hence, using a smooth
partition of unity, matters can be reduced to the case when 0f2 is replaced by ¥ C R", the graph
of a real-valued Lipschitz function defined in R®~!, and f is compactly supported on 3. By further
flattening ¥ to R™~! using a bi-Lipschitz change of variables, we arrive at the following question.
Prove that if f € Liyp(R"™1) — K2, (R"™1) has 9,f € hE,(R"™!) for every j = 1,...,n — 1, then
f e FP2(R"1). However, since h?,(R"~1) = FP*(R"1) for 2=l < p <1, this latter claim follows
from well-known lifting results for Triebel-Lizorkin spaces (cf., e.g., Proposition 2 on p. 19 in [79]).
Finally, the equivalences in (2.93) are implicit in the above reasoning. O

In keeping with notation introduced in (2.36) and (2.40), if Q@ C R” is a bounded Lipschitz
domain, we set

RE(0) for "L <p <1,

n

LP(0Q)) for p>1,

h(ll’p o) for =L <p<1,

hP(0R)) =
L (0Q) for p > 1.

Ry (0Q) := {

Let us also point out that all these spaces have natural vector-valued versions, although we shall
make no notational distinction between the scalar and the vector-valued case; each time, this should
be clear from the context.

2.4 Besov and Triebel-Lizorkin spaces in Lipschitz domains

Given an arbitrary open subset Q of R", we denote by f|q the restriction of a distribution f in R™
to Q. For 0 < p,q < o0 and s € R we then set
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BYY(Q) := {f distribution in Q: 3g € BYY(R™) such that glg = f},
£l pracy = inf {llgll pragny : g € BEUR™), gla=f},  f€BH(Q).

A similar definition is given for FI'?(£2) in the case when p < oo. From the corresponding density
result in R™, it follows that for any bounded Lipschitz domain 2 and any 0 < p,q < oo, s € R,

(2.98)

C®(Q) — BPY(Q)N FP(Q) densely. (2.99)

The existence of a universal extension operator for Besov and Triebel-Lizorkin spaces in an
arbitrary Lipschitz domain © C R™ has been established by V. Rychkov in [80]. To state this
result, let Rq denote the operator of restriction to €2, which maps distributions from R™ into
distributions in €2,

Ra(u) == u o u distribution in R". (2.100)
Theorem 2.12 ([80]) Let 2 C R™ be either a bounded Lipschitz domain, the exterior of a bounded
Lipschitz domain, or an unbounded Lipschitz domain. Then there exists a linear, continuous
operator Eq, mapping distributions in €0 into tempered distributions in R™, such that whenever
0<pgqg<+4o0, seR,

Eq : AP1(Q)) — APY(R"™) boundedly, satisfying Ro(Eaf) = f, V¥V f € APY(Q), (2.101)

for A= B or A= F, in the latter case assuming p < oo.

This and standard properties of retractions allow one to establish interpolation results for Besov
and Triebel-Lizorkin spaces in Lipschitz domains. More specifically, we have the following analogue
of Theorems 11.1-11.2.

Theorem 2.13 Suppose ) is a bounded Lipschitz domain in R™. Let ag,a1 € R, oy # ai,
0<q0,q1,§<00,0<0<1, a=(1—-0)ag+0ar. Then

(F&O (), FE ()og = BEYU(Q), 0<p<oo, (2.102)
(BE(2), B (Q))oy, = BRIQ), 0<p<oo. (2.103)

Furthermore, if ag, a1 € R, 0 < po,p1 < 00 and 0 < qo, 1 < 0o satisfy min {qo, q1} < oo, then

[Fo @ (), By (Q)]g = FZA(Q), (2.104)

where 0 < 0 < 1, a—(179)a0+0a1,5—1p09+pfl ndé:l 9+ A

If ap, 01 € R, 0 < po,p1,q90,q1 < 00 and min {qo, q1} < 00, tifen also
[Bey ™ (2), By ()] = B (%), (2.105)
where 0 < 0 <1, a= (1 —0ag+0ay, 1 =10 4 & gpgl =120, 6

p Po D1 q q0 q1’
Finally, the same interpolation results remain valid if the spaces BE1(Q), FV'Y(Q) are replaced

by B3 () and FL§(Q), respectively.
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Recall now the standard LP-based Sobolev spaces in a Lipschitz domain €:

WP () = {f e LP(Q); felP(Q),Vy:|y< k}, 1<p<oo, ke Ny, (2.106)
equipped with the norm

I lwry = D 107 fllLe@)- (2.107)
IyI<k

In view of Theorem 2.12, for any Lipschitz domain €2, we have
WP(Q) = FP*(Q), 1<p<oo, keN,. (2.108)

For 0 < p,q < 00, s € R, we set
ATG(Q) == {f € AYY(R") : supp f C Q},
£l arac) = Ifllazagny, | € ATE(E),

where, as usual, either A = F and p < oo or A = B. Thus, Bg’g(ﬂ), Fg J(€2) are closed subspaces
of BYG(R™) and F(R™), respectively. In the same vein, we also define

(2.109)

Lg(Q) :={f € IER") : supp f CQ}, 1<p<oo, sER, (2.110)

with the norms inherited from L ,(R").
For 0 < p,q < 0o and s € R, we also introduce

ASL(Q) = {f distribution in Q: 3g € AVE(Q) with glo = f},

) (2.111)
1 fllaza(o) = mf {lgllapamn) : 9 € ATG(V), glo=f}, [ €ADLNQ),
(where, as before, A = F and p < co or A = B) and, in keeping with earlier conventions,
L ,(Q) := FPZ(Q) = {f distribution in Q: 3g € LY ((Q) with g|o = [}, (2.112)

if 1 < p < oo, s€R. For further use, let us also make the simple yet important observation that
the operator of restriction to 2 induced linear, bounded mappings in the following settings

Ra : ADI(R™) — AP4(Q) and Rq : API(R") — APL(Q) (2.113)

for 0 < p,q < o0, s € R.
It follows that if Q is a bounded Lipschitz domain in R™ and 0 < p,q < oo, s € R, then

C3°(Q) — ALG(Q) densely, (2.114)
C®(Q) — AP9(Q) densely, (2.115)
C5°(Q) — ADI(Q) densely, (2.116)

where, as before, tilde denotes the extension by zero outside 2 and A stands for either B or F.
Indeed, the same proof as in the Remark 2.7 on p. 170 of [46] gives (2.114) and a minor variation of
it justifies (2.114) as well. Finally, (2.116) is a consequence of (2.114) and the fact that Rq maps
AZG(9) continuously onto ALZ(€2).
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Proposition 2.14 ([91]) Assume that Q is a bounded Lipschitz domain in R", and suppose that
0<p,qg<ooands> max(l/p —1,n(1/p— 1)) Then extension by zero defined as

{ f(x) if'a: €qQ, 2117)
0 if v € R"\ Q,

induces a linear and bounded operator from BZZ(Q) to BLi(Q) and, if p < oo, from FJZ(Q) to
Fg’g(Q). Furthermore, if max(l/p —1,n(1/p— 1)) <s<1/pand0 < p,q < oo, this operator also
maps B$(Q) to BLE(Q) and, if min {p,1} < ¢, F*(Q) to F{(Q).

If1<pg<oocandl/p+1/p'=1/q+1/q =1, then

(Ap;g(9)>* = A7T(Q) i s> 141, (2.118)

—s,2

(Als’,q(Q))* — AP Q) if s< 113. (2.119)

Furthermore, for each s € R and 1 < p,q < oo, the spaces AS(Q2) and AL((Q) are reflexive. As a
consequence of (2.118)-(2.119) let us also note the following useful result:

Proposition 2.15 Let Q) be a bounded Lipschitz domain in R"™, and assume that 1 < p,q < oo,
1/p+1/p'=1/q+1/q¢ =1. Then

(Bra@) =BY @), (Fro@) = PP (@), (2.120)
provided —1 4+ 1/p < s < 1/p.

There is yet another type of smoothness space which will play a significant role for us. Specifi-
cally, for 2 C R™ Lipschitz domain, we set

AP9(Q)) := the closure of C3°(Q2) in API(Q), 0<p,qg<oo, seR, (2.121)

where, as usual, A = F or A = B. For every 0 < p,q < oo and s € R, we then have

ARL(Q) — ARY(Q) — AR1(Q), continuously. (2.122)

The second inclusion is trivial from (2.121), whereas the first can be justified as follows. If f €
AGZ(), then there exists u € AVG(Q) such that Ro(u) = f. By (2.114), there exists a sequence
u; € C§°(Q) such that 4; — u in AP?(R™), which then implies u; = Rq(u;) — Ra(u) = f in
ARY(Q). This proves that f € AP?(Q) and the desired conclusion follows easily from this.

Going further, Proposition 3.1 in [91] ensures that

[e)

API(Q) = API(Q) = AP9(Q), A€ {F, B}, (2.123)

S,z

whenever 0 < p, ¢ < 00, max(l/p —1,n(l/p— 1)) < s < 1/p, and min{p,1} < ¢ < oo in the case

A = F. Other cases of interest have been considered in [64], from which we quote the following
result.
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Proposition 2.16 Let € be a bounded Lipschitz domain in R™. Then

FP(Q) = FPI(Q) (2.124)
provided
0<p<oo, min{l,p} <¢g<oo, and
(2.125)
Jk € Ny so that max(% - l,n(% - 1)) <s—k< %.
Furthermore,
BP(Q) = BRA(Q) (2.126)
whenever
0<p,g<oo and Ik € Ny so that max <% — 1,n(% — 1)) <s—-k< %. (2.127)
2.5 Smoothness spaces on Lipschitz boundaries
For a € R set (a)4 := max{a,0}. Consider three parameters p, g, s subject to
0<p,q< oo, (n—1)(}0—1) <s<1, (2.128)
+

and assume that @ C R" is the upper-graph of a Lipschitz function ¢ : R"~! — R. We then
define BY?(99)) as the space of locally integrable functions f on 9 for which the assignment
R" ! 5 2+ f(z,p(x)) belongs to BYY(R™1) (cf. § 11.1). We then define

111522 a0) = £ (5 e (D) pra@a-r)- (2.129)

As far as Besov spaces with a negative amount of smoothness are concerned, in the same context
as above we set

f e B (09) <= f(-,0()V1+Ve(-)? € BYY (R, (2.130)
£l 52 a0y = 1 (5 oDV + V() 2] gra a1y (2.131)

As is well-known, the case when p = ¢ = oo corresponds to the usual (non-homogeneous) Hélder
spaces C*(0R2), defined by the requirement that

[f(z) = f(y)|
[ flles@a) = I fllze@o) + sup “—————= < +oo. (2.132)
Ay |x - y‘
z,y€0N)
All the above definitions then readily extend to the case of (bounded) Lipschitz domains in R” via
a standard partition of unity argument.
We now recall several properties of the Besov scales just introduced above which are going to

be of importance for us later on.
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Proposition 2.17 For (n—1)/n<p<oo and (n—1)(1/p—1)4+ < s <1,

)P 1/p
£l Bz oy = | fllr@0) + (/ /ag |x—y|” 1+5|p do () dU(:U)) : (2.133)

See [64] for a proof of the equivalence (2.133).

Theorem 2.18 ([64]) Let Q be a Lipschitz domain in R™ and assume that the indices p and s
satisfy L < p < oo and (n — 1)(5 — 1)1 < s < 1. Then the following hold:
(i) The restriction to the boundary extends to a linear, bounded operator

Tr : Bff;(ﬂ) — BPOQ)  for 0< g < oo. (2.134)

p

Moreover, for this range of indices, Tr is onto and has a bounded right inverse

x: BPY(9Q) — B, (Q). (2.135)

p

(ii) If p # oo, then similar considerations hold for

To: B, (Q) — BIP(99). (2.136)

P

In particular, the operator (2.136) has a linear, bounded right inverse

Ex : BPP(0Q)) — Fffl(Q). (2.137)
P
Theorem 2.19 Let Q be a bounded Lipschitz domain in R™ and assume that "T_l < p < 00,
m—=1)(1/p—1)4 <s<1andmin{l,p} <q < oo. Then
Fffyp,z(Q) ={f¢€ Ff+q1/p( ): Trf =0} (2.138)
and
C(Q) — Fffl/pz((l) densely. (2.139)

Furthermore, a similar result is valid for the scale of Besov spaces. More specifically, if "Tfl <
p<oo, (m—1)(1/p—1)y <s<1and0 < g < oo, then

Bffl/pvz( )y=A{f¢€ Bs+1/p( ): Tr f =0} (2.140)
and
C(Q) — Bgfl/p _(Q) densely. (2.141)

Proposition 2.20 Suppose that 2 is a bounded Lipschitz domain in R™. Furthermore, assume
that 0 < p,q,qo0,q1 < oo and that

either (n—l)(%—l) <sgp# 51 <1,
(2.142)
0r—1+(n—1)<7—1> < sp# 51 <0.
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Then, with 0 < 6 <1, s = (1 —0)sg + Os1,

(BL(0%2), BE 1 (09))g,g = BL(012). (2.143)

Furthermore, if 0 < p;, q; < oo are such that min {qo, q1} < 0o and either one of the following two
conditions

either (n—1)(i_—1) <si<l, i=0,1,
+

Pi

(2.144)
1 . P
or _1+<n_1)<297_1)+ <s; <0, i=0,1,
1s satisfied then
[BL 9 (0€2), BEH 1 (0R2)]g = BL9(09), (2.145)
where
- 1. 1-6 0 1._1-6 6

Proposition 2.21 Let Q@ C R"™ be a bounded Lipschitz domain and fiz (n — 1)/n < p < oo,
0<q<o0, and (n — 1)(% — 1)y <s < 1. Then, for each j,k € {1,...,n}, the tangential derivative
operator

Or;y, + BE1(0Q2) — B (69) (2.147)
1s well-defined, linear, and bounded.
Next, we discuss an atomic decomposition result for the space BE?, (99Q) when (n—1)/n < p < oo

and (n — 1)(% — 1)y < s < 1. For a given, fixed parameter n = n(92) > 0, call ag € L*°(0f2) an
atom for BYP, (0Q) if

(1) 3.8 = S,, surface ball, such that supp (ag) C S, (2.148)
s—1_n=1
(2) llasllpe@oy < 7°7 7, (2.149)
(3) / ag(z)do(z) =0 when r <. (2.150)
o0

‘We have:

Proposition 2.22 For any bounded Lipschitz domain  C R™ there exists n = n(0Q) > 0 such
that the following is true. If (n —1)/n <p <1 and (n — 1)(% —1) <s<1 then

Mlmzon ~ we{ (S sp)"”
S

f= Z:)\Sas7 as are BYP (0)) atoms, {\s}s € Ep}, (2.151)
S
uniformly for f € BYP (98).
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Lemma 2.23 Let 2 C R" be a bounded Lipschitz domain and assume that k : 02 x 00\ diag — R
is such that

k(z,y)| < klz —y|~ "D, | Vyk(z,y)| < klz—y|™, V(z,y) € dx o\ diag. (2.152)

For a fired function & € CP(R™) set k(x,y) := [£(z) — £(y)]k(z,y) and introduce

Cfz) = /8 k@a)f@)doty).  aeon (2.153)

Then for every s € (0,1) and q € (1,00), the operator

C: BY1(9Q) — L1(09Q) (2.154)
is well-defined, linear, and bounded.

Proof. Consider first the case of (2.154) when ¢ = 1. Our goal is to show that there exists C' > 0
such that

[Callzaom < C (2.155)

for every Bi’; (092)-atom a. Recall the parameter n from Proposition 2.22 and note that if a is an
atom supported in a surface ball of radius > 7 then |la[| 150y < C(n,0Q) < oo. Thus, (2.155) holds
in this case since C maps L'(89) boundedly into itself. When a is a B! (9Q)-atom supported in
a surface ball S,(z,) with z, € 9 and 0 < r < 7, it is elementary to establish that

/ Ca(z)| do(z) < Cr'=* < C' and / Ca(x)|do(z) < Cr'=*lnr < C  (2.156)
SQ’I‘(xO) BQ\SQT(xO)

for some finite C' = C(09,n, k) > 0. From this, (2.155) follows. Hence, (2.154) holds when ¢ = 1.
Since, by Schur’s lemma, C maps LP(92) boundedly into itself whenever 1 < p < oo, the claim
about (2.154) follows in its full generality from what we have just proved and interpolation. O

We shall now briefly discuss the Triebel-Lizorkin spaces on the boundary of a bounded Lipschitz
domain Q C R", denoted in the sequel by F?(99Q). Compared with the Besov scale, the most
important novel aspect here is the possibility of allowing the endpoint case s = 1 as part of the
general discussion if ¢ = 2. To discuss this in more detail, assume that

either 0 <p<oo, 0<q<oo, (n—l)(%—l) <s<1,
i + (2.157)

or ”T_l<p<oo, q=2 and s=1.

The starting point in introducing Triebel-Lizorkin spaces on 0f) is the case when () is the domain
lying above the graph of a Lipschitz function ¢ : R"~! — R. In this case, if (p,q,s) are as in
(2.157), we define F29(09) as the collection of all locally integrable functions on 9 such that

Hf”Ff’q(BQ) = Hf(‘,@(‘)))HEqu(Rnfl) < +00, (2.158)
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and F9 (09) is defined as the collection of all functionals f € (Lip, (9§2))’ such that

1£ 1m0 00y = £ @(DIVTF V@Rl st (nmry < +o0. (2.159)

When (p,q,s) are as in (2.157), the Triebel-Lizorkin scale in R"~! is invariant under pointwise
multiplication by Lipschitz maps as well as composition by Lipschitz diffeomorphisms. In turn,
this can be used to define F29(9Q) and F™9 (952) when Q is a bounded Lipschitz domain, via a
standard partition of unity argument.

Some basic properties of the spaces just introduced are as follows. First,

FP?0Q) = hP(0Q),  FP*(0Q) = hh(09Q), 1 <p< oo, (2.160)
where hP(92), hi(982) have been introduced in (2.97). Second,

Proposition 2.24 Let Q be an arbitrary bounded Lipschitz domain in R™. Assume that the indices
$,80, 81, P, D0, 90, 4, P1, Q1,0 are as in (2.146) and each of the two triplets (po, qo, So) and (p1,q1, 1)
satisfies (2.157). If also min{qp, q1} < oo then

[FPo90(9€2), FEMIY(00)]g = FPUOQ),  [FLoT(09Q), FPH(09)]g = FY (09Q). (2.161)

so—1 s1—1

Finally, assume that each of the two triplets (p, qo, so) and (p,q1,$1) satisfies (2.157) then

(FL™(0Q), FET (092))oq = BEU(09),  (F5%,(09), Fo™1(09))e, = B, (09) (2.162)

so—1

if so#51,0<0<1,s=(1-60)sg+0s1 and 0 < q < 0.

3 Rellich identities for divergence form, second-order systems

3.1 Green formulas

Let 2 be a domain in R™ and denote by C*°(2) the class of smooth, complex-valued functions
defined in a neighborhood of €. Also, for two fixed nonnegative integers N, M, set & := [C*(Q)]V,
F = [C®(Q)]M. In the sequel, we let (u,v) := Zg[:l ugvg denote the pointwise inner product in
E,F, etc. Note that this pairing does not involve any complex conjugation (i.e., is bilinear). Next
let D : & — F be the linear mapping given by

Du(z) = ( Z a$5($)87u5(x)) , ueé rec, (3.1)

«
[v|<m

i.e. a differential operator of order m in , with smooth, complex-valued coefficients in Q, acting
on vector-valued functions. Its formal transpose is then given by

DT F—¢, DTv(x) — ( Z (—1)'”*'87[@5‘;5(9@')@&(36)]>B, veF, ze. (3.2)

[y|<m

If the superscript ¢ denotes complex conjugation then D*, the adjoint of D is

D*:F—¢&, D'u:= [DT(UC)T. (3.3)
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In fact, if we set D := (Du)¢ (i.e. conjugate the coefficients of D), then

D* — (DT)C — (DC)T, DT _ (D*)c — (DC)*, (34)

and adjunction, transposition and conjugation are all involutions.
Going further, recall that the principal symbol of (3.1) is the mapping

o(D: €)u = (zm 3 a?;’g@zw) . EER", uek, (3.5)
Iyl=m ¢

where, throughout this section, ¢ := y/—1. It follows that, for each £ € R™ and each differential
operator D of order m,

o(D%€) = (=)™ (D;§)", o(D'¢) = (-1)"a(D;¢) ",

(3.6)
and o(D;€)" = o(D%;€).
Also, for any two differential operators D1, Do,
O-(DlDQag) = O-(Dl;g)o-(D%g)a E S Rna (37)

whenever the composition is meaningful.
Recall next that for a first-order differential operator D : £ — F, the following integration by
parts formulas are valid:

/Q (Du, v°) dr /Q (u, (D*0)°) dy — / (i (D; v)u, v°) do, (3.9)

o0

/Q (Du,v) de = /Q (u, D" v) dx — / (ioc(D; v)u,v) do, (3.9)

o0N

where do is the surface measure on 92 (assumed to be reasonably smooth), v is the outward unit
normal to €2, and the functions u € £, v € F, are sufficiently well-behaved near 0f2.

We continue to assume that D : &€ — F is a first-order differential operator and consider
A Q — CM*XM 5 smooth, matrix-valued function (also occasionally identified with a zero-order
differential operator mapping F into F). With D and A as above, introduce the second-order
differential operator

L:=-D*AD, L:&— T, (3.10)

and the associated conormal derivative

9} ==io(D*;v)AD, ot & — Flaa. (3.11)

For further reference, let us note here that

0(0;'5€) = io(D*;v)Ao(D;§), (3.12)

so that in particular,

o(84,v) = —io(L;v). (3.13)

v

Also,
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A=A"= L=L"= o(L;§)" =0(L;§), V¢ € R". (3.14)
It follows from (3.8) that

/(Lu,vc> dex = —/(D*ADU,’UC> dz
Q Q

= —/(ADu, (Dv)°) dx—l—/ (04, v°) do. (3.15)
Q oN

Taking the complex conjugates of both sides and interchanging u and v also yields

¢ = — *Du ) dx w, (040)°) do. .
A@@@MW-AMDJDHd+/<A@)M (3.16)

oN
In particular,

= A* w, v — (u, (Lv) dz = A v — (u, (030)%) do .
A=4 :»/Q<L,> (u, (Lv)°) d /m@,,, ) — {u, (040)°) do, (3.17)

i.e. the complex Green formula. Going further, note that replacing v by v¢ in (3.17) yields the real
Green formula

A@%”“:AWJWM+A$%%W“‘/<%%”“ (3.18)

oN
if A= A, D¢ =D (i.e., A and D have real coefficients) and A = AT.

3.2 A general Rellich identity for second order systems

We continue to employ notation introduced in the previous section. Throughout this section, we
shall assume that

Du(z) = (Z a?ﬁ(x)aju[g(m)) ue[C®Q)N, zeQ, (3.19)

1<a<M’
is a first-order differential operator with C! coefficients and that the matrix A is self-adjoint, i.e.

A* = A. (3.20)

Then L, defined as in (3.10), becomes a self-adjoint, second-order partial differential operator. In
order to continue, we need one more piece of notation. Specifically, if h = (h;); : & — R" is a
smooth vector field, we set

Viu = (Vi) = <Z hjaju[g)ﬁ, uee, (3.21)
j=1

with an analogous definition for V{ . In this context, Vj, := h-V is the usual directional derivative,
in the direction of the vector h. It is useful to note that o(V<;€) = i(h, £)I¢, where Ig stands for
the identity operator on £. Of course, a similar calculation applies to Vf )

The following Leibnitz formula is readily checked:
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Vilu, w) = (Viu,w) + (u, Viw), Yu,w € E. (3.22)

Of course, a similar Leibnitz formula holds for functions in F.
If we now set [D, V] :== DV{ — V7 D, the symbol calculation

o([D,Vi]:€) = o(D; €)ith, )Ig — ilh, )17 o(D;€) =0, VEER™, (3.23)
shows that [D, V}] is a first-order differential operator. Integrating by parts then yields

/ (040, (VEu)) do = / (io(D";v) ADu, (VEw)°) do
o0 [2)9]

— [ {Lu (V) do + [ (ADu, (DV5u)) ds
Q Q

— / (Lu, (V§u)©) dz + / (ADu, (Vi Du)¢) dx
Q Q

+ / (ADu, (D, Vi Ju)°) da. (3.24)
Q

Next, observe that thanks to (3.22) and the fact that h has real-valued components, we have
the sequence of identities

(ADu, (V] Du)?) = (ADu, Vi (Du))
= Vu(ADu,(Du)%) — (V] ADu, (Du)°)
= Vi(ADu, (Du)%) = ([Vy, A]Du, (Du)")
—(AV Du, (Du)°), (3.25)
pointwise in €2. In this connection, we note that

o([VE, AL €) = i(h, &) Ir A — A(i(h, ) IF) =0, Y& eRY, (3.26)

so we may conclude that [VflE , A] is a zero-order operator. Moreover, (3.20) allows us to re-write
the last term in (3.25) as (V7 Du, (ADu)¢) = ((ADu, (V] Du)¢)). Altogether, (3.25) becomes

2Re (ADu, (Vi Du)) = V,(ADu, (Du)) + O(|Dul?|[V7, A]]). (3.27)
Returning with this back in (3.24) then yields

A Tu)e _ L u, (D)) dz e u, (V7 u)°) dz
Re/m(@Vu,(th))da = 5 [ ValaDu(Duy) o+ Re [ (Lu (VFu))d
2 1o F
+/QO(]DU| [V, A]|) dx
+/QO(]AHDu]|[D,Vh]u)dm. (3.28)
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This completes the first round of integration by parts. Our approach involves a second round,
based on the scalar Divergence Theorem, [, Vi fdr = — [,(divh)f dz + f[m(ﬁ, v) f do. Utilizing
this in the context of (3.28), i.e. with f := (ADu, (Du)), gives a first version of a Rellich-type
identity. To state this formally, we let C,} (€2) denote the space of bounded, complex-valued functions
of class C! in a neighborhood of Q, with bounded first-order derivatives.

Theorem 3.1 Assume that Q C R™ is a Lipschitz domain and let D be a first-order differential
operator as in (5.19) with coefficients in CL(Q). Also, let the matriz-valued function A satisfy
(3.20) and define L as in (3.10).

Suppose next that u € C%(Q) is a RN -valued function for which M(Vu) € L*(99), the non-

tangential boundary trace Vu’BQ exists pointwise almost everywhere, and Vu and Lu are suffi-

g@'ently well-behaved in Q0 (e.g. being square integrable will do). Finally, fix an arbitrary vector field
h € CL(Q) with real-valued components. Then there holds

2Re/ (0, (VI u)°) do
o0

= / (h,v){ADu, (Dv)®) do — / (div h)(ADu, (Du)°) dx
N Q

—|—2Re/Q(Lu, (VFu)") dm+/90(|Du|2|[v{,A]|)dx

+/ O(|A||Dul|[D, Vp]ul) da. (3.29)
Q

In the second part of this section, we would like to further refine the above identity under the
additional assumption that

L is strongly elliptic. (3.30)

This entails that o(L; &) is an invertible matrix for any £ # 0. Loosely speaking, this refinement

is carried out by decomposing D into its tangential and normal component on 92, analogously to
the standard decomposition

v == Vtan + Ual/ (3-31)

of the full gradient operator in R™ into its tangential and normal components on 0f2.

Let us describe a procedure which, given an arbitrary first-order differential operator P, allows
one to decompose P as the sum of a tangential differential operator on 92 and a suitable multiple
of 9}, The key observation is that the operator

7:=P —io(P;v)o(L;v)"toA (3.32)

is tangential on 0€2, in the sense that o(7;v) = 0, which follows readily from (3.13). In the case
when this procedure is applied to D, the resulting tangential operator

70 := D —io(D;v)o(L;v) 1o} (3.33)
has the extra property that, on 0,
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o(D*;v)Ary = —id?} —ioc(D*;v) Ao (D;v)o(L;v) 192 = 0. (3.34)
Now, writing D = io(D;v)o(L;v) 104 + 15 and expanding (ADu, (Du)®) yields

(ADu,(Du)?) = (iAo(D;v)o(L;v)~t02u, (Du)®)
+(Arou, (io(D; v)o (Lyv) ' 9u)°)

+({Atou, (Tou)°)

= I+II+1II (3.35)
Observe that
I ={o(L;v)"'0fu, (=io(D*;v) ADu)) = (o(L; v) ™' 9 u, (=0,'u)) (3.36)
and that, by (3.34),
IT = (o(D*; v) Arou, (io(L; v) 102 u)¢) = 0. (3.37)
Thus, all in all,
(ADu, (Du)®) = (o(~Li v) ™ 0:hu, (9u)%) + (Arou, (rou)”). (3.38)
Similarly, we decompose
Vi = (h,v)o(—L;v) 02 + 7, (3.39)
where
7 =V — (h,v)o(=L;v)~ 1A (3.40)

is tangential, by our previous discussion. Thus,

Re (', (Viu)9) = Re (9w, (u)) + (9f'u, (o(~L;v) 9 u)) (. v)
= Re (02, (1iw)) + (o(—L; v) " 02w, (82u)°) (h, v). (3.41)
Returning with (3.35)-(3.41) in (3.29) finally proves the following general Rellich-type identity.

Theorem 3.2 Let Q C R" be a Lipschitz domain, and let D be a first-order differential operator
as in (3.19), with coefficients in CL(SY). Let the matriz-valued function A satisfy (3.20) and assume
that the second-order operator L introduced in (3.10) is strongly elliptic. Next, assume that u €
C?(Q) is a RN-valued function such that M(Vu) € L%*(0S), the nontangential boundary trace

Vu o0 exists pointwise almost everywhere, and for which Vu and Lu are sufficiently well-behaved

in Q (e.g. being square integrable will do). Finally, fix an arbitrary vector field h € CLH(Q) with
real-valued components. Then there holds
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- / (0(~Ls )10, (0u)°) (., v) do
o0

——/ (Atou, (tou)®) (h, V) da+2Re/ (02, (Tu)°) do
o0 oN

—2Re/Q(Lu, (VFu)") dm+/90(|pu|2|[v,f,,4]|)dx

+/ O(|A||Du||[D, Vi]ul|) dz, (3.42)
Q

where all O’s involve only dimensional constants.

4 The Stokes system and hydrostatic potentials

4.1 Bilinear forms and conormal derivatives

For A € R fixed, let

a?f()\) i= 0jk0ap + A 0jg0kas 1<j,k,a,pB<n, (4.1)

and, adopting the summation convention over repeated indices, consider the differential operator
L) given by

(Lai)q = 0j(alyy (N)ug) = Aug + Aa(divar), 1<a<n. (4.2)

The connection with the material in § 3.1 is as follows. Let N := n, M := n?, and consider the
first-order differential operator Du := (Oyug)i<k g<n along with Av := (a;fg()\)vkg)lgj,agn. Then
D*v = —(0kvig)1<p<n and, consequently,

Lyu:= —D*ADu = (aj(a;?f (A)@ku5)> (4.3)

1<a<n
Thus, all the results from § 3 apply to the operator (4.2). There is, however, one important nuance
on which we would like to elaborate. Concretely, as a whole, the Stokes system does not fit into
the general framework considered in § 3 because of the divergence-free condition imposed on % and
because it involves a pressure function m which plays a different role than (the components of) .
One of the aspects which is directly affected by this issue is the way we shall define the conormal
derivative for the Stokes system. More specifically, various considerations dictate that the definition
(3.11) should, in the case of the Stokes system, be altered to

N, m) = (Vja;f()\)(‘?ku/g — Vaﬂ-)lgagn

- {(Vﬁ)—r + )\(Vﬁ)] v—mv on Of, (4.4)

where Vi = (0jur)i<jk<n denotes the Jacobian matrix of the vector-valued function @, and T
stands for transposition of matrices.
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To illustrate the fact that this definition is natural, consider the issue of Green’s formulas, as
discussed in § 3.1. Then, introducing the bilinear form

ANE,Q) =l (NENCG, Y& ¢ nx n matrices, (4.5)
we have the following useful integration by parts formulas:
/ (Lyil — V7, 0) = i/ (N, 7), @) — | A\(VE, V&) — n(div @), (4.6)
Q4 o0 Q4

and

/(L,\U—VW,iﬂ>—<L>\w—Vp,ﬁ> = i/(@,ﬁ‘(ﬁ,w),w)—<8,i‘(lﬁ,p),ﬁ>+/W(divzﬂ)—p(divﬁ), (4.7)
O o0 o

which should be compared with (3.15) and (3.18) respectively. Above, it is implicitly assumed that
the functions involved are reasonably behaved near the boundary and at infinity (if the domain of
integration is unbounded). Such considerations are going to be paid appropriate attention to in
each specific application of these integration by parts formulas.

We next consider the issue of the (semi-) positiveness of the the bilinear form (4.5). As a
preamble, we shall prove the following lemma.

Lemma 4.1 For & an n X n matriz, n > 2, and a,b,c € R, let

Q(E) = Qape(€) = alef’ + 0I5+ €T + | Te(), (4.8)

where Tr stands for the usual matriz-trace operator, T denotes transposition, and |€| := [Tr (€£T)]Y/2.
Then

a >0,
(1) Q&) >0 for every n x n matriz & — a+b>0,
a+b+cn >0,

a > 0,
a+b>0,
a+b+cn >0,

(i) Tk >0 with Q&) > r|¢|? VE =

a >0,
a-+b>0, (4.9)
a+b+cn >0,

(i5i) Ik >0 with Q&) > k[5(E+EN)P VE

a >0,
a+b>0,
a+b+cn >0,

(iv) Tk >0 with Q(€) > k|Tr (&)? VE <=

a>0,
a+b>0,
a+b+cn > 0.

(v) 3w >0with Q) > r|3(E—ENP VE =

——— N
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Proof. Assume Q(&) > 0 for every n x n matrix ¢ and define &1, €2, &3 by

fjlk = % (5j15k2 — 5j25k1)7 §]2k = % (5j15k2 + 6j25k1)7 and f?k = ﬁ 5jk- (4.10)
Then

QEH =a>0, QEH =a+b>0, and QEH=a+b+ecn>0. (4.11)
Conversely, assume ¢ > 0, a +b > 0 and a + b+ c¢n > 0. Since
HTel <3 +€eNP < e, (412)
for every matrix £ we may write
Q) = alef +bl5(6+&N)* — (a+b)5|Trgl?

a(lg2 - 1mrel?) +b(15 (¢ + €P - 2Tre?)

> (a+0)(15€+€NE - meg?)
> 0. (4.13)

Then (i7) follows from (i) once we notice that

a > K,
Qa,b,c(é-) > ’{'|§‘2 Vﬁ — Qa—n,b,c(g) >0 Vf — a+b > K, (414)
a+b+cn > k.

Then (i7i) and (iv) follow by similar arguments, and (v) also follows easily after noticing that

€ =13+ €D +15(6 - €D (4.15)
This finishes the proof of the lemma. (|

Recall now the bilinear form (4.5).

Proposition 4.2 For every A € (—1,1] there exists ky > 0 such that for every n x n-matriz &

ANE€) = mal€l? for N <1 and  Ai(E,§) > mlE+E (4.16)
Also, for |\ <1, the Cauchy-Schwarz type inequality

Ay(E,0)? < ANE 6 AN Q) (4.17)

holds for every n x n-matrices £, (. Finally, for every A\ > —1 there exists k) > 0 such that

AN(C, Q) > RalC]? for every matriz ¢ with entries of the form Cik = &Mk (4.18)

Proof. Since Ax(&,&) = Q1-x2x,0(§), Lemma 4.1 readily gives (4.16). The same lemma also shows
that, for |A| < 1, the bilinear form (4.5) is nonnegative, hence the usual proof of the Cauchy-
Schwarz inequality gives (4.17). As for (4.18), it suffices to notice that, if ¢ = (&nk)1<jk<n, then

ANC Q) = &P Inl* + AL, m . O
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4.2 Hydrostatic layer potential operators

We continue to review background material by recalling the definitions and some basic properties
of the layer potentials for the Stokes system in a Lipschitz domain Q C R™,n > 2. Let w,_1 denote
the surface measure of S"~1, the unit sphere in R", and let E(x) = (Eji(z))1<jr<n be the Kelvin
matrix of fundamental solutions for the Stokes system, where

1 1 0, LT
Eji(z) = — 4 2 zeR™\ {0 >3 4.19
]k:(x) 21 (n _9 |3§‘|n_2 + |.Z"n ) Z \ { }7 n =z o, ( )
and corresponding to n = 2,
1 T;T
Eji(x) == ~In <5jk: log |x| + |;’2k> , r=cR?\ {0}. (4.20)

Let us also introduce a pressure vector ¢(x) given by

. 1 T n
() = (gj(x))i1<j<n = —— s TER \ {0}. (4.21)
Wn—1 ||
Then we have
OpEji(r) =0 for 1 <j<n and 0jEj(r) =0 for 1 <k <mn, (4.22)
AEj,(x) = AERj(x) = 0kqj(x) = Ojqi(z) for 1 <4,k <n. (4.23)

Now, fix —1 < A <1, and define the single and double layer potential operators S and Dy by

Sfia) = [EBa-yfw)dot),  a¢on (4.24)
o0

Dfla) = [0 (B2 o). o ¢ o0, (4.25)
o0

where 8;\(3/){]5] ,q} is defined to be the matrix obtained by applying 8;\(31) to each pair consisting of
the j-th column in E and the j-th component of §. More concretely,

(OB Dy — 2))ji = va(y)OaBij(y — ) + Ma(y)hEaj(y — ) — 4(y — 2)vi(y).  (4.26)

Let us also define corresponding potentials for the pressure by

0f(x) = / @@ —y). fy) doly)  « ¢ 0, (4.27)
o0
Pfe) = 4 [0 (@D - o). fw)dow). o don. (4.28)
o0
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Then

ASf—VOf=0 and divSf=0 in R"\0Q, (4.29)

and for each A\ € R,

AD\f—VPy\f=0 and divD,f=0 in R"\ON. (4.30)

Let us also consider the fundamental solution for the Laplacian,

—%n_ if n> 3,
Ea(z) == { B (4.31)
s-log|z| if n =2,
and the corresponding single and double harmonic layer potentials
Saf(@)i= [ Eala=)fw)dotw). o ¢ 00, (4.3
o2
Dafle) = [ Eale - ) doly),  x ¢ 00 (433)
onN
Then
G=—VEa in R™\ {0}, (4.34)
and so
Qf == o(Safr) = —divSaf, (4.35)
k=1
Prf = (14 N divDaf. (4.36)

Let us now record a basic result from the theory of singular integral operators of Calderén-
Zygmund type on Lipschitz domains. To state it, recall that F denotes the Fourier transform in
R™.

Proposition 4.3 There ezists a positive integer N = N (n) with the following significance. Let §)
be as in (2.1), fix some function

ke CNR™\ {0}) with k(—z)=—k(z) and k(Az)=X"""Yk(z) V1> 0, (4.37)

and define the singular integral operator

Ti(z) = /a ka=—)f@)doly), @ €R"\ 00 (4.38)
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Then for each p € (”T_l, o0) there exists a finite constant C = C(p,n,dQ) > 0 such that

[M(T f)llron) < Cliklgn-1llenll fllar@0)- (4.39)
Furthermore, for each p € (1,00), f € LP(02), the limit
Tf(zx):=p.v. k(z —y)f(y)do(y) := lim / k(z —y)f(y)do(y) (4.40)
90 e—0+
yeoN
lz—y|>e

exists for a.e. x € 0L), and the jump-formula

Tf|, (@)= 1an( )Tf( 2) = £ F () (v(@)) f(2) + T () (4.41)

1s valid at a.e. x € ON).

Let us now specialize (4.41) to the case of hydrostatic layer potentials.

Proposition 4.4 Let Q C R™, n > 2, be a graph Lipschitz domain and assume that 1 < p < oo.
Then for each A € R, f € LP(0Q2), and a.e. x € S,

—

Qf

—

(z) = F3{v(@), f(2)) +p.v. /m@(x—y), Fy) do(y), (4.42)

M\H

‘aQi

—

D, f

—

‘agi(x) = (#3714 K) () (4.43)

where I denotes the identity operator and

— —

Krflx) = p.v. / OBy — 0] Fly)doly), @€ 09, (4.44)
oN
Furthermore, if K3 is the formal adjoint of K, then

(ST, (@)= (F5+K5)fle). (4.45)
Finally,
VinSF|, = VinSF| ~in 1709, (4.46)
+ —
hence
Sf.=Sf ‘m Sf ]m in 12(09). (4.47)
+ —

In fact, analogous formulas hold in the case when 2 C R™ is a bounded Lipschitz domain.
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Proof. Recall that if m is an integer and P; is a harmonic, homogeneous polynomial of degree j > 0
in R™ then, as is well-known (cf., e.g., p. 73 in [87]),

FQ))a) = ) (4.48)

- |$’j+n—m

where, with I denoting the standard Gamma function,

j P(:I:) ; n_ P(l +
Q@) 1= (D il and = (C1PPrE
2 T2 72
provided either 0 < m < n, or m € {0,n} and j > 1. Based on this and (4.41
calculation gives the following trace formulas

(4.49)

), a straightforward

0i(Sas9)|,, (@) = F4v5(2) (005 — val@)vs(x) ) 9(2) + 0;Sas g(x) (4:50)

valid at a.e. = € 99, for every g € LP(92), 1 < p < oo, where for each «, 3,5 € {1,...,n}, we have
used the abbreviations

004

Suoo(e) = | Fusle— o) dotw). @ €R"\ 00, (451)
9jSap 9(x) == p.v. /m(@anﬂ)(m —y)g(y)do(y), =€ (4.52)

In particular, for j € {1,...,n}, we have

—

0,57, (0 = @) (o) + v | (0,5 =) dolo) (4.53)

—

at almost every z € 02, where f:an = f — v{v, f) is the tangential component of f In a similar
fashion,

0,559],, (@) = Fhv@) @)+ pv. [ - v)aly) doly), (454
o0

for a.e. x € 0. Now, all the trace formulas in the statement of the proposition are direct corollaries
of (4.53) and (4.54). O

With the help of Proposition 4.3, we can now establish the following.

Proposition 4.5 Let QQ CR", n > 2, be a graph Lipschitz domain. Then for "T_l < p < oo, there
exists C = C(9Q, p) such that for any f = (f1,..., fn) in HP(09),

— —

[IM(VS )l Lroa) + 1M (QS)lLr00)

+ > IM(VSa fi)llzon) < Cllfllmea0)- (4.55)
k=1
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Moreover, for A\ € R and 1 < p < oo, there exists C = C(9,p) such that for any fe LP(09),

IM(Df) ooy < C||ﬂ|LP(8Q)- (4.56)

Similar results are also valid when Q@ C R™ is a bounded Lipschitz domain, with HP(0)) replaced
by hP(0Q), its local version.

This result leads to the following corollary.

Corollary 4.6 Let Q C R™, n > 2, be a bounded Lipschitz domain, and fit X\ € R. Then the
operators

Ky, K5 LP(09) — LP(09), (4.57)
S LP(0Q) — LY(0%), (4.58)

are well-defined, linear, and bounded whenever 1 < p < oo. A similar result holds when § is a

graph Lipschitz domain, except in this case the Sobolev space LY (0) is replaced by its homogeneous
version LY (0).

We now turn to the action of layer potential operators on Sobolev spaces of negative smoothness.
If Q@ C R" is a bounded Lipschitz domain, p € (1,00), and f = (f1,..., fn) is a vector whose
*

components are functionals in L? ;(9Q) = (L’l’/(aﬁ)) , 1/p+1/p =1, we set

n

Sf(z) = (Z <Ejk(x - .)]m, fk>>1§jgn, z € R"\ 49, (4.59)

k=1

where in this context, (-, -) is the duality bracket between L” | (99) and <L§7I(GQ))*. It is then clear

that this operator is compatible with (4.24), when the latter is considered acting on LP(0f2) —
LP (02). This justifies our retaining the same piece of notation for the single layer in (4.59).
Similar considerations apply to the pressure potential

n

Of(w) =" {g;(x - .)‘89, fi), ©eR™\0Q. (4.60)

J=1

Proposition 4.7 Let Q be a bounded Lipschitz domain in R™. Then the following hold for each
pe(1,00):

(i) For each f € L? | (0%), the pair (Sf,Qf) is a solution of the Stokes system in R™\ 0Q (i.e.
the formulas in (4.29) continue to hold).

(i1) There exists C = C(,p) > 0 such that

IM(S ooy < Cllflr  00)- (4.61)
1
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(17i) The boundary single layer operator

S”::ST :Sw , 4.62
f f o, oo (4.62)
is well-defined as a function in LP(0Q2) for each fe LP (092). Moreover,
S LP(09) — LP(09) (4.63)
is a bounded operator, which is compatible with (4.58).
(iv) If 1/p+ 1/p' =1, then the adjoint of (4.63) is
S: L7 (0Q) — L¥ (09). (4.64)

Proof. The claim in (i) is clear from (4.29) and (2.27). Next, if f € LP (09), Corollary 2.2 gives
that, for every k = 1,2, ..., n, there exist functions gg, 95, 1 <17, s <n,such that

n n
fe=at+ > 0n.0 Nkl + D 19k rony < 20 fkllr o0), (4.65)

r,s=1 r,s=1

Based on this, the j-th component of S f can be expressed as

(Sf(x))j = é/@ﬂ Eji(z — y)gply) do(y)

-2 /8 . Or s [Ejr(z — y)]gi*(y) do(y), (4.66)

k=1r;s=1

for each x € R™ \ 092. This and Calderén-Zygmund theory then give

HM(SJ?)HLP((‘)Q) < CZ(HQQHL”(@Q) + Z Hgi:sHLP(aQ)) < CHJFHL’il(aQ): (4.67)
k=1 r,s=1

justifying (4.61).
Formula (4.66) and Calderén-Zygmund theory also give that the pointwise nontangential traces
in (4.62) exist. In fact, since

— —

—vp(2) (05 Eji) (v (2)) + vs(2) (0, Eji) (v () = 0, (4.68)

it follows from (4.66) that there are no jump-terms when taking the boundary traces of S fon 94
In particular, S f|sn, = Sf|sn_ and, in addition, the j-th component of Sf is
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F ;o= Y (r — 0 o
Sfa = 3 /a Byela = n)gly) do(y)

~3 3 b /d O [l = laf (1) do(y). (4.69)

k=1r,s=1

for a.e. © € 0N2. This also shows that the operator (4.63) is well-defined, bounded, and compatible
with (4.58). Finally, the claim in (iv) is easily justified based on the fact that S is self-adjoint as
an operator on L?(9€2) plus a density argument. O

In the study of the action of the hydrostatic layer potentials on Hardy-type spaces, the following
standard result is going to be useful.

Lemma 4.8 Let 2 be a graph Lipschitz domain in R™, n > 2, and consider a bounded, linear
operator

T : L*(09) — L?*(09) (4.70)

such that there exists a locally bounded function k : {(x,y) : x,y € 0Q, v # y} — R with the
following properties.

(i) For each f € L%(09)),

Tf(z) = /8 k@) () doty), @ €02\ supp . (4.71)

(i1) There exist Cy,C1 > 0 such that

k(z,y)| < Colz —y|~ "™V ifa,y €09, x#vy, (4.72)

ly — ol

k(z,y) — k(x, < C ,
ke ) = ko) < Co =0

if ly — ol < Cilz —yol. (4.73)

Then there ezists € > 0 small and k > 0 large such that if a is as in (2.30) then

m = Ta = k™ 'm satisfies the last two conditions in (2.34). (4.74)

If, in addition to (i) and (ii) above, the operator T also satisfies T*(1) = 0, in the sense that

f € L?(09) with compact support, / fdo=0= Tfdo =0, (4.75)
o0 o0

then m is a fived multiple of a (p,e)-molecule. Hence, in this latter case, T extends as a bounded
operator

T: HP,(09) — HP,(09) (4.76)

for every ”Tfl <p<1.
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We can now establish the boundedness of the operator K} on atomic Hardy spaces.

Proposition 4.9 Let Q CR", n > 2, be a graph Lipschitz domain and ”T_l <p<1. Then

K% HP,(09Q) — HP,(9Q) (4.77)

is a bounded operator for each A € R. Moreover, a similar result holds when Q C R™ is a bounded
Lipschitz domain, provided H®,(0Q) is replaced by its local version, ht,(0€).

Proof. This is a consequence of Lemma 4.8 once we check (4.75). To this end, assume that
f € L?(09Q) has compact support and satisfies Joq fdo = 0. Next, set @ :=Sf and 7 := Qf in Q,
so that from (4.45),

—

Kif=0)NSf,Qf)| +iF. (4.78)

oN
Thus, we need to establish that

o) (i, m)do = 0. (4.79)
o0

Note that the vanishing moment condition for f ensures that the above integral is absolutely
convergent and that

|Vi(x)| + |7(z)] = O(Jz|™™) at infinity. (4.80)

To prove (4.79), fix a function ¢ € C§°(B(0,2)) with ¢» = 1 on B(0,1), and for each R > 0
set Ypr(z) :=¢¥(x/R). Then for each constant ¢ € R"™, using the integration by parts formula (4.6)
with W := Ypgc gives

‘< . 9@, ) do 5>

lim / (0@, ), ) do
o0

R—o00

lim /Q [ ANV, V(4re)) — mdiv (450) } da

R—oo
= T (IVa@)| + 7(@)]) V()] de
0 JzeQ: R<|z|<2R
< C lim R =0, (4.81)

by (4.80) and the fact that |Vyr(x)| < C/R. Since ¢ was arbitrary, this gives (4.79), thus finishing
the proof of the proposition. O

Next, we wish to discuss the action of these various operators on Sobolev-Hardy spaces. To set
the stage, we first note that, from (4.25)-(4.26), for each A € R, j € {1,...,n}, and f € LP(0Q),
1 <p<oo,

(0F) @ = [ (a)0uEs)y =)+ A )@y B 0 = )
~vWanly = ) fey) doly), @€ R\ D9, (4.82)
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Then for each f € HY(09), %=1 < p < o0, 1,7 € {1,...,n}, and z € R™ \ 89, we may write

3, (Drf)j(z) = — / [Va(y)(araank)(y — ) + Ao (y)(9,0; Ear) (y — )

o

V() @) (y — )] fi(y) dor () (4.83)
= _/ [amr(y)(aank)( —2) + Ar,, (1) (0 Ear) (y — ) = O, iy ak(y — 2) | fr(y) do(y)
oN

- / e () AEji(y — ) + My (4) (000 Eai)(y — ) — v () @500) (v — 2)] Fi(y) do(y)-

o0N

From (4.22)-(4.23), it follows that the integrand in the last line of (4.83) vanishes. By further
integrating by parts (cf. (2.9)) the tangential derivatives in (4.83) we arrive at the identity

0.(DaF) (@) = [ [@aBi)y ~ 2)(0ns £) ) + AO;Ear) 0~ 2)(0r, ) 0)

o0
—qk(y — 2)(0r;, k) (y) | do(y),

or equivalently,

BT(D)\f)j = —0a0Sjk(0rpy &) — M0jSak(0r, f&) — OkSa(Or;, frr) in R™\ 0. (4.84)

The same type of reasoning applies to (4.28). Specifically, we have for each x € R™ \ 09,

—

Pafle) = (1+)) / v () (Dri) (0 — ) fi(y) do(y)

By
= N [ B W)OAE - 2)fily) doty)
Q
= 0N [00,0.B8) ~ ) fuly) doty)
oN
= (04[O - 2)(00, )0 do(w)
By
whenever f € HY(09), =1 < p < co. With these identities in mind, we can prove the following

results.
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Proposition 4.10 Fix A € R. Then for each graph Lipschitz domain @ C R", n > 2, and
"Tfl < p < 00, there exists a finite constant C' = C(9€2,p) > 0 such that

IMVDAR) o0y + IM(PAF) ooy < Cllflmponys  VF € HI(D9Q). (4.86)

Furthermore, an analogous estimate holds in the case when 2 C R™ is a bounded Lipschitz domain,
whenever f € hY(09).

Proof. This is a direct consequence of Proposition 4.3, (4.84), (4.85) and Lemma 2.3. O

Proposition 4.11 Let Q@ C R", n > 2, be a graph Lipschitz domain. Then for every A € R and
[ eLR09Q),1<p< oo, there holds

—

(DA PAf)|,, = eDAFPAS)| in LP(09). (4.87)

A similar identity is also valid when Q C R™ is a bounded Lipschitz domain, whenever f € LR (09).

Proof. This follows from (4.84), (4.85), (4.50), and (4.54).
O

Proposition 4.12 Let Q C R™, n > 2, be a graph Lipschitz domain. Then for each X € R,

K, : HP(0Q) — HP(09) (4.88)

is a well-defined, bounded operator for every p € ("T_l, o0). Moreover, a similar result holds in the
case when Q C R™ is a bounded Lipschitz domain, provided HY(0S) is replaced by hi(09).

Proof. Assume first that "T_l < p < 1. In this case, fix p, € (1,00), € > 0 sufficiently small, as well

as r,s € {1,...,n} arbitrary. Also, let f be a regular (p,p,)-atom. By (2.47) and Lemma 4.8, it
suffices to show that 9, K)f is a (p,e)-molecule. Since this issue is dilation invariant, there is no
loss of generality in assuming that 0 € 912,

supp S € 51(0)  and || Vian fllzro o0y < 1. (4.89)
Going further, we note that for each j € {1,...,n},

= =

O, (K0 f)j(2) = 0ny (3 F + K f)j(2) — 30n,, fi ()
= 1,(8; D f); aﬂ(w) — 5(9, DA f); 89(33) — 505, fi (), (4.90)

at almost every x € 092. Now, if 0;5A stands for the principal-value integral operator on 02 with
kernel (0;Ea)(x —y), then at almost every point on 92, we have from (4.84) and (4.50)

—

9s(Dxf) = a0k — Vjvk)Ora. fr — 0aSjk(Ora. fi)

J o0
+)\ %V](éak - I/Oéyk?)aTasfk’ - )\ajsak(aTasfk)
—5Vk0ry,; fr + OuSa(Or,, fr), (4.91)
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—

with a similar formula for 0, (D, f); o0 Note that

Va(5jk - Vij) Tasfk; = Va((sjk - Vij)(Va(vtanfk)s - Vs(vtanfk)a)

= (vtanfj)s - le/k(vtanfk)& (492)

and similarly,
Vi(0ak — Vali)Orao fo = —ViVs(Vianfi)k, (4.93)
Orife = vkVs(Vianfi)j — vkVi(Vian fi)s- (4.94)

—

Thus, the jump-terms in I/ras(D)\ﬂj 8Q—V3(9T(D>\ )j 0 amount to %Jl + %Jg — %Jg where

J o= Vr(vtanfj)s - Vs(vtanfj)r - VerVk(Vtanfk)s + VstVk(Vtanfk)r
= Trsfj I/]Vk Trsfk? (4.95)
Jo = —Vsl/jz/r(vtanfk)k + VerVs(vtanfk)k =0, (4.96)
and
J3 = VrVsz(vtanfk)j - VTVij(vtanfk) - VstVr(vtanfk) + VsVEVj (Vtanfk)
=  —vju0n,, fi (4.97)

Thus, 31 + %JQ - %Jg}, = 10, fj, which cancels the last term in (4.90). In summary, all the
jump-terms cancel out, and we arrive at the identity

—

TTS( ) = Vsaasjk:( ‘rmfk) + )\Vsa Sak( Ta'rfk?) - VsakSA(aTm fk)
_Vraocsjk( Ta.sfk) )‘Vrajsak( Tasfk) + VrakSA( Tsjfk') (498)

valid at almost every boundary point. Since 0;_, fx is a (p, po)-atom supported in S1(0), Lemma 4.8
ensures that, up to a fixed multiple, each term in the right hand-side of (4.98) satisfies the last two
conditions in (2.34). There remains to show that m := d,,_K,f integrates to zero on 9.

To justify this fix a function ¢ € C3°(B(0,2)) such that ¢» =1 on B(0, 1), and for each k € N
set Yy (z) := ¥(27%x). Note that . Or,, ¥ is supported in the annulus Ay := Syrt1 \ Spr and satisfies
10, il Lo < C27%. Also, |Kyf(z)] < €271 for 2 € Aj. We can then use (2.16) in order to
estimate

—

[ on(@)0, K f(a) do(x)
o0

- | /8 0 (@)K fl@) do(a)| < 027 (4.99)
Thus,

56



—

/ O K f(@) do(2) = Tim | y(2)dn,, Knfl@) do(z) =0, (4.100)
o0 k—oc Jaq

as wanted. This finishes the proof of the proposition in the case when "Tfl < p < 1. Finally, when
1 < p < o0, the desired conclusion follows from (4.90) and Proposition 4.10. O

4.3 Traces of hydrostatic layer potentials in Hardy spaces
Consider the following general trace result.

Theorem 4.13 Let 2 C R™, n > 2, be the domain lying above the graph of a Lipschitz function
and assume that "T_l < p < oo, A € R. Then there exists a finite constant C = C(92,p,\) > 0
with the following property. Whenever @, m satisfy

Au=Vr, divi=0 1in Q,

(4.101)
M(Vi), M(w) € LP(09),
then
i, € HP(0S), 0)(i,m) € HP(09), (4.102)
where the traces are taken in the sense described in § 11.6. Furthermore,
|@lael e (a0 + 105 (@ ™) gro0) < CIIM (V)| Loy + ClIM (7)]| Leon)- (4.103)

Finally, similar results are valid in the case when € is a bounded Lipschitz domain in R™. In
this case, (4.101) imply

i| € h0R), 9)(i,r)ehnr(0R), and

0% (4.104)
1@loallne o) + 105 (@ ™)l @a) < CIM (V)| @a) + ClIM (1)l Lo @0)-

Proof. The well-posedness of the Dirichlet problem for the Stokes system in Lipschitz domains with

data in L?(99), established in [34], and arguments which are well-understood by now (cf.the proof
of Proposition 3.1 in [71] for details in similar circumstances) imply the following Fatou-type result:

(@, ) as in (4.101) and M (@) < oo a.e. on 02 = ﬁ‘aﬁ exists a.e. on Of). (4.105)

Moreover, since (4.101) imply that An = divV7r = divAd = A(divd) = 0, we can utilize the
following result established by B. Dahlberg in [18],

Ar =0 in Q and M(7) < oo a.e. on 0§ = W‘ag exists a.e. on Jf). (4.106)
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Then the theorem follows from (4.105) and (4.106) whenever 1 < p < co. There remains to
consider the case when ”Tfl < p < 1. In this scenario, we introduce the vector fields

Fro = (Opur)ej — (Qjur)er in Q, g, k,re{l,..,n}, (4.107)

where {es}1<¢<y, is the standard orthonormal basis in R™. Note that, for each j, k,r,

M( F’]Tk) € Lr(09), ﬁfk has biharmonic components,
div F’]Tk = 0j0ku, — OOju, =0 in €, (4.108)
<ﬁfk7 v) = vjOguy — vpOju, = O, upr on 9.

Then (2.43) and Corollary 11.14 give that

ool zr@0) = Z 10r,. 1l frp(a) < ClIM (V)] e (a0 (4.109)
k=1

This proves the first membership in (4.102) and part of the estimate (4.103).
To bring in the conormal derivative, define

F"j = Vu; + \0ju — ey, je{l,..,n}. (4.110)
Then
M(F;) € LP(99Q), F; has biharmonic components,
div Fj = (Ly@); — 97 =0 in Q, (4.111)
(Fj,v) = ()i, 7)), on .
Then Corollary 11.14 gives 9, (i, w) € HP(92) and

107 (@@, )| w00y < ClIM (V)| o0y + ClIM ()]l 1o (o0)- (4.112)

The argument for the case when €2 is a bounded Lipschitz domain is similar, and this finishes the
proof of the theorem. O

We can now state the following result regarding the traces of hydrostatic layer potentials.

Corollary 4.14 Let € be a graph Lipschitz domain in R™, and assume that "T_l <p<oo, A€ER.
Then

aﬁ(sf,gf)‘ . :($%I+K§)f in HPOQ), Vfe HPO9), (4.113)

+

D,\f‘mi: (i%IJrKA)f in HP(OQ), Vfe HP(09), (4.114)
7 — 7 ; P 7 P

0ruSF| aT].ka]m_ in HPQ), V[ e HPO9), (4.115)

for every j, k € {1,...,n}. In particular,
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in  HY(0%). (4.116)
Moreover,

OXDAL P, = OX(DAT.PA)

= in HP(OQ), Vfe HP(0Q). (4.117)
o0,

o0

Finally, analogous results hold in the case when @ C R™ is a bounded Lipschitz domain, provided
the Hardy spaces HP(0Q) and HY(09) are replaced by their local versions.

Proof. Consider formula (4.113). This is going to be a consequence of the fact that K7 is bounded
on HP(0Q) the observation that, by Theorem 4.13, the assignments

HP(09) 3 f— o)ST, of)

£ P
. € HP(0Q) (4.118)

are bounded, plus the fact that (4.113) holds when f is an atom for H?(99), thanks to Proposi-
tion 4.4. All the other identities can be proved in a similar manner. O

4.4 Integral representation formulas

We begin this section with the following useful representation formulas for solutions of the Stokes
system.

Proposition 4.15 [Green’s Representation Formulas]
Let Q@ C R™, n > 2, be either a bounded Lipschitz domain, or a graph Lipschitz domain. For
1 <p< oo fized, assume that the functions (i, ) satisfy

Ai—Vr=0 in Q, divi=0 in Q, and M(Vd),M(7)e LP(0NQ). (4.119)

Then @ and 7 also satisfy the following integral representation formulas (modulo constants):

() = Dy (ﬁ

89)(37) ~S(@@m)@), weq (4.120)

w(z) = Py (ﬁ‘m)(x) - Q(ag(ﬁ, 77)) (z), zeQ (4.121)

Proof. The identity (4.120) can be established, at least at the formal level, by specializing Green’s
formula (4.7) to the case when w := (Ey;j(z — -))i<k<n, p := gj(x — -), where z €  is fixed and
j €{1,...,n} is arbitrary. If  is a bounded Lipschitz domain, (4.120) can be justified by writing
(4.120) for a sequence of sub-domains €2; approximating the original € in the fashion described in
Theorem 1.12 on p. 581 in [94], and then letting j — oco. Here, (4.105) and (4.106) are also used.

On the other hand, we also wish to establish (4.120) in the case when  is the upper-graph of
a Lipschitz function ¢ : R"~! — R. In this case, we will show that
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0;ii(x) = 9;Dx (a‘m)(x) ~ 9,8 (aﬁ(a,w))(x), reQ, 1<j<n, (4.122)

which is enough to prove (4.120) modulo constants.
Fix x € Q, 1 < j < n, and for each r,s > 0, consider the bounded Lipschitz domain

Dys:={y= " yn) ER"'XR: || <7, 0<y,— o)< s} (4.123)

Assume 7 and s are large enough so that = € D, s and dist(z, 0D, ) = dist(z,0). In particular,
(4.122) holds for the domain D, ;. Dividing the boundary of D, s into its bottom, top, and vertical
portions, we can write

aDT,S = BT,S U Tr,s U Vr,sa (4.124)
where
B,y = 0D,sN0%Q,
T,s = {y= (v yn) € R xR: 1Y | <7, yn = @(2') + s},
Vis = {y=(4,un) € R xR: |y =7 0<y,— o) < s} (4.125)

Consider the version of (4.122) written for the domain D, 5, and let us break the right hand side
into three separate terms corresponding to integrals over the bottom, top, and vertical portions of
0D, 4, In particular,

0jti(x) = g+ Iy + I, (4.126)

where the terms I, 5,11, 5, and 111, s correspond to integrals over B, s, T} s, and V, s respectively.
Next, we will monitor what happens to these terms as the parameters r, s approach infinity (in a
suitable fashion).

We first claim that

—

0; S(fXST(O))(x) — 0; Sf(z) as r — oo for any feLPeQ),p>1. (4.127)

Since x € (Q is fixed, for y € 02,

C

IVE(z —y)| < N

€ L1(0Q) forevery 1<q< o0, (4.128)

and so (4.127) follows by the Lebesgue Dominated Convergence Theorem. Note that (4.127) also
holds if we replace S with Sao. Now according to (4.84), we can rewrite derivatives on D) f as a
sum of derivatives on S and Sa applied to tangential derivatives of f. Then since M (V), M () €

LP(0Q), it follows from (4.127) that the term I, s converges to the right side of (4.122) as r — oo.
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By rewriting derivatives on the double layer as combinations of derivatives on single layers as before,
we can also show that

I, < / (IVE(z — )| + |VEa(z - 9)) (V)| + [n()]) oy, (4.129)
Tr,s

1. < [ (VB =)+ IVEs(e — (Vi) + [x()]) oy (4.130)
Vs

Estimating as in (4.128), for ¢ > 1, we can write

1
VE(z —2)do, < C <C do

J 198 =)o < /<1+rz\><n1 / +|y+sen|><n1 %
Tr,s Tr,s 8Drs

< C / ;dy/<cs(n—1)(1—® / ;dw

- (s+ |y'[)n=Da =7 = (14 |w|)(n=1a

Rnfl Rnfl
< Csn0-a), (4.131)

In particular, repeating the same argument also for Fa,

IVE(z —-) + VEA(z = )||La(z,.,) < C’s(nfl)(%fl), for any 1 < g < o0, (4.132)

where the L estimate follows from (4.128). Then using (4.129), we can estimate I1, 3 by

1o < Cs~ 7% (|M(VD) | ooy + 1M (1) | poomy) — 0 as s — oo, (4.133)

Let us also note that if z € 9Q is far away from z € Q, then for any w € I'(2), |z —w| ~ |z — 2|,
and so in fact

C

Then for r large,
1
_. q - -
| MEEe- @ < o [ e
BQT,S\BT,.S BQT,S\BT,S
< ¢rin-Hl-9 (4.135)

and so after repeating the argument for Fx, it follows that

|M(VE( ) + M(VEA(z = D pa(a s, < Cr" VG, forany 1< g < co. (4.136)
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Then using (4.130), we can show that for R large,

2R
1 Cs R
5 [ L dr < vy (M7 o) + M) asom) — 05 R — o0, (4137)
p
R

Finally, (4.122) can be established by averaging (4.126) over r € [R,2R] and then taking the limit
as R and s approach infinity.

To establish (4.121), let {e;}1</<n be the standard orthonormal basis in R™ and for z € ,
write

~(0bm) @) = [ ((VE)a - ). 0. m)(a)) doty)
~ar[ [ (Ba-ver, Ba.mw) dot)]
=00 | [ A\((Vi ). VBt~ ven) | 0| [ st @rEA)N o~ )]

= -0, [ (@)@ )z =) + M@ 0)(0uEs) e ~ ) dy] + n(a)

= — lim ((5juz)(y)(3zajEA)($ —y) + A(Opur) () (0O En ) (z — y)) dy
|a:32(\2>5
+7(x)
=—(1+2) lim (Ojuk)(y)(0;0kEA)(x — y) dy + 7 (z). (4.138)

YyEeN
|lx—y|>e

Above, (4.27) and (4.34) have been used in the first equality, (4.6) with @ := Ex(z — -)eg in the
third, AEA = § and the identity

AV, Yy (Balw—Jer) = (ddap + Adjatka ) (95ua) (OrEa)(@ — )dp
= —(0jug)(0jEA)(x — ) — N Opug) (OpEa)(x —-)  (4.139)

in the fourth and, in the fifth, a well-know differentiation formula for singular integrals plus the
fact that

/ (0;0hEn)(w)dw =0, Vi ke{l,..n}. (4.140)
Sn—1

On the other hand, since 4 is divergence-free, we have dr, ux = —vx(9jur)|aq, so (4.85) gives
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NS
/N
£

BQ)(:C) — (14 N8 (0y,up)(x) = —(1+ A)9;Sa (uk(ajuk))m) ()
= 09 | [ Bale - m)Ou) () do )]
= 1+ 20 | [ @B~ 1) Or0) ]

= @ Nlm [ (OB~ y) (0w (v) d, (4.141)

lz—y[>e

where we have integrated by parts and used div 4 = 0 in the third equality and differentiated under
the integral sign in the last step (here (4.140) was also used). Now, (4.121) follows from (4.138) and
(4.141). Once this is established for nice domains, we can use the same approximation arguments
from the proof of (4.120) to prove (4.121) for bounded Lipschitz domains and then also for graph
Lipschitz domains. O

The previous representation formulas allow us to prove the following useful identities.
Proposition 4.16 Let 2 C R", n > 2, be a either a bounded Lipschitz domain or the upper graph
of a Lipschitz function. Then for any ”Tfl < p < o0,

S@ONDALPAR)) = AT+ K\ (=31 + K\ f, Ve R (0Q). (4.142)

Proof. This follows by applying Green’s formula (4.120) to the functions @ = D) f and ™ = P, f
and then taking boundary traces. O

Proposition 4.17 Let Q1 C R™, n > 2, be the domains lying above and below the graph of a
Lipschitz function. Assume that the pairs (4, 71) solve the Stokes system in Qi , respectively, and
that M(Viiy), M(my) € LP(9O2) for some p € [1,00). Then the following boundary identities hold:

(:F%I + KA) (ﬁibﬂ) = S(@i‘(ﬁi, TI‘i)) m H{’(@Q), (4.143)
and
(:I:%I -+ K;) (83(@, 7T:|:)) = 83 (D(ﬁi‘ag),'])(ﬁi‘ag)) mn HP(GQ). (4.144)
Proof. Since V_ = —v, applying (4.120) and (4.121) to (@, 74 ) gives
s (z) = £Dy <ﬁi ‘m) (z) F s(ag(gi, Tri)) (z), a€Qy; (4.145)
Ty (z) = £Py (ai ‘(m)(x) ¥ Q(c‘?;\(ﬁi,wi))(x), z e Q. (4.146)
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Applying these identities in the definition of the conormal derivative, we can write

O, ms) = %0)(Dalis |on). Palits |oc) )
59 (S(aﬁ(ﬁi,wi)), QA (ily, Tri)). (4.147)

The jump relation (4.45) then gives

O (i, ma) = +0 (Da(e lon), Paliic lon) ) F (F31 + K3)(0) (@2, 72)), (4.148)

which is enough to establish (4.144). Similarly, taking boundary traces in (4.145) and using the
jump relation (4.43) leads to

ﬁi‘ag = :E(:E%I + K,\)(’L_[i’ag) F S(ali‘(ﬁj:, 7r:|:)), (4.149)

from which (4.143) follows. O

4.5 Boundary integral operators and the transmission problem

In this section we assume that €2 is a graph Lipschitz domain in R™, n > 2. As usual, set Q4 := (),
Q_ :=R"\ Q. We begin with the following uniqueness result.

Proposition 4.18 Assume that (4, m+) are solutions to the Stokes system

Atiy =Vry, divie =0 in Qx, and M(Vig), M(my) € LP(09Q), (4.150)

for some ”T_l < p < o0, and that, in addition, they satisfy

iylon = U_|oq and Oy, my) = O (d_,m_). (4.151)
Then i+ and m+ are constant.

Proof. Consider the functions
iy in Qg my in Q4
g=4{ " and a={ = 7 (4.152)
u— in Q_, m_ in Q_.

Then (u, ) solves the Stokes system in R™. Let M (V) := max{M (Vi;), M(Vi_)}. Then for
every fixed x € R™ and R much larger than dist (x, 02), interior estimates give

. Lo\ 1/p _n—1 .
Vi < (f var)” < cRF M0 on) (4153)

r(T)

After taking the limit as R — oo in (4.153), it follows that Vu = 0 in R", and hence,  is a constant
vector. Then since V7 = A#@ = 0 in R™, we know that m must also be constant. O
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Suppose that

fe HP(0Q),  §e HP(0Q), (4.154)

are arbitrary, and for each p € [0,1), consider the following transmission problems:

U4, 74+ as in (4.150), U4, 74 as in (4.150),

(T,F)* Q t+lon — tU-loa = G, ()" { Utlon —td-|og = G, (4.155)
R, me) — pd(a-,m-) = f, PO (s, my) = (i, 7o) = f.
U4, 74+ as in (4.150), U4, 74 as in (4.150),

(T,F) § U+lon — pii-log = g, (T) { piiylon — i-|oa = g, (4.156)
R iis,my) = O(i-,m-) = [, (i, ms) = (i m) = T.

Let us remark that, given that  is a graph Lipschitz domain, a convenient interpretation of the
boundary condition i |sq — U_|go = § in (Ti) is Or, iy — Or - = 07, G on 09, for every
J.k € {1,...,n}. Similar considerations apply to (Ti)

For any of the problems above and any == < p < oo fixed, we will say that problem is well-
posed if for any data as in (4.154), there exists a solution (tix,m+) to the problem that must be
unique (modulo constants) and which also satisfies the estimate

IM(T@2)l| o) + 1M (7)o < € (1m0 + 17700 ) - (4.157)

Notice that when p = 1, all of the above problems are identical and can be solved by the
functions

Uy = Dyg — Sf inQy and 74 :=Prj— inn Q4. (4.158)

Furthermore, from Proposition 4.18, the solution is unique modulo constants. Now the following
claims are obviously true:

(Tj)* is well-posed <= (T,)", written with 24 and Q_ interchanged, is well-posed, (4.159)
(T;r ) is well-posed <= (T, , written with 2 and _ interchanged, is well-posed. (4.160)

For p > 0 fixed, the following also hold:
(@4, m4) and (@, 7_) solve (T;F)* for (f,q)
= (i@y,my) and (pd_, pr_) solve (T,) for (f, ug), (4.161)
(@4, 7m4) and (@, 7_) solve (T},)* for (f,§)
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< (ptiq, pry) and (d_,m_) solve (Tj) for (f, ug), (4.162)

(U4, m4) and (d_,m_) solve (Tj)* for (f,q)
= (pily, pry) and (pi, pr-) solve (Ty, )" for (f,ug),  (4.163)

—

(U4, m4+) and (d—,7_) solve (Tj) for (f,9)
< (pily, pry) and (pii—, pr—) solve (Tf/u) for (uf, 7). (4.164)
From (4.163), we see that analyzing (7,f)* in the case p > 1 is equivalent to analyzing (7, )*
in the case when p < 1 and vice versa. Of course, from (4.164), there is also a similar connection
between (7,7) and (7,;7). With this in mind, in the sequel we will only deal with the case when

u < 1. Further interconnections between the well-posedness of the four transmission boundary
value problems in (4.155)-(4.156) are discussed below.

Proposition 4.19 Assume that Q C R™, n > 2, is a graph Lipschitz domain and that ”T_l <p<
00, —1 < X < 1. Then, for each (consistent) choice of the sign + in the statements below, the
following two claims are equivalent:

(i) the transmission problem (ch)* is well-posed for every p € [0,1),

(ii) the operator

L1004 K3 HP(0Q) — HP(09) (4.165)

=
is an isomorphism for every p € [0,1).

Moreover, for each (consistent) choice of the sign £ in the statements below, the following two
claims are also equivalent:

(iii) the transmission problem (Tj[) is well-posed for every p € [0,1),

(iv) the operator

AT + Ky HY(09) — HY(09) (4.166)
is an isomorphism for every p € [0,1).

Proof. By (4.159)-(4.160), it suffices to prove all the desired implications for just one fixed choice
of the sign, since interchanging €, with {2_ means that K, becomes —K). In order to fix ideas,
we shall carry out the proof for the choice ‘plus’ of the sign, with this convention being tacitly used
throughout the proof.

As far as the implication (ii) = (7) is concerned, if the operator (4.165) is an isomorphism for
every p € [0,1), set
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fi == 0(D5 G, P g) + nd)(Dy 3, Py §) € HP(99), (4.167)
- -1
o= (%Z—ﬂ] + K,\) fi € HP(0Q), (4.168)

where the superscripts 4 indicate that the layer potentials in questions are considered as mappings
functions defined on 0f2 into functions defined in Q4. Then

iy = sif2 + D5, (4.169)
me = Q% f+ P, (4.170)

solve (TM+ )* and obey natural estimates, i.e.

1M(V2) | o o0y + 1M () | ooy < C(IFllinio0) + 1310y ) (4.171)

Let us now consider the issue of uniqueness for (7,1)* under the assumption that (4.165) is an
invertible operator. To this end, assume that (4, 7+ ) solve the homogeneous version of (TM+ )*. Sub-
tracting the two versions of the identity (4.144) and keeping in mind that 9 (@, 7. ) = p o (7, m_)
and i1 |gn = U_|sq allows us to conclude that (3 “HI—i—K*)(a’\(u_, 7)) = 0. Thus, 9} (i_,7_) =0
and, further, 9)}(iiy,n7,) = 0. With this in hand, the desired conclusion follows from Proposi-
tion 4.18. This concludes the proof of (ii) = (7).

In the opposite direction, the a priori estimate associated with the version of (T;r )* when g =0
reads

10p (g, i) — p O (G-, ) |y ~ |1 M(Vig) | ooa) + 1M (74) || 2o 90)
HIM (V)| r@o0) + 1M (T-)1r00), (4172)
for any pair of functions (@4, w4 ) which solve the Stokes system in Q4 and satisfy i |s0 = U—|s0,

M(Viy), M(my) € LP(0R). Specializing this estimate to the case when @y = Sh, my 1= Qh in
Oy, with h € HP(0Q), then yields

||ﬁ||HP(8§2) = ||3A(U M) — 33(17+=7T+)||Lp(69)
< O IM(VE) | roe) + 1M (7)o o) + 1M (VE-) || Lo a0
+ 1M (7-) | o(on)]
< O (g, me) — w0 (i, 7-) || 1o (o0
= CIGEET + Kl o0, (4.173)
where C' = C(Q,p,n) > 0 is a finite constant. Thus, {1““] + K*}O<,u<1 is a continuously

parametrized family of one-to-one operators with closed range (in particular, semi-Fredholm) on
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HP(9Q), which are invertible (via a Neumann series) when p is sufficiently close to 1. The homotopic
invariance of the index then gives that all the operators in question are invertible on HP(02).

Consider next the equivalence (iii) <= (iv). First, when the operator (4.166) is an isomorphism
for each p1 € [0,1), a solution to (7}/) which satisfies (4.171) is given by

Gy = Di[(%%’jum)*l(% f)} St in Q. (4.174)
Ty = Pﬂ(%lt—gum)*l(ﬁgjtsf)] O in Q.. (4.175)

Second, the a priori estimate associated with the problem (le ) implies that, for each p € [0,1),

li+loq — pi-|oollaroa) ~ [IM(VEL)|lLeeo) + 1M (74l e o0)
M (Vi) || rea0) + 1M (7)) Lr (00 (4.176)
for any pair of functions (@, n+) which solve the Stokes system in Q. and satisfy 0} (i, 7 ) =

op (i, m_ _), as well as M (Viiy ), M(my) € LP(012). Specializing (4.176) to the case when iy = Dyh,
7+ = Pah in Qu, with /1 € H?Y(09), yields

IRl g0y = llivloa — i-loall oo
M (Vi) raq) + M (Vi-) || Ly a0)

IN

IN

Cllislon — ni-loallmon) = ClGELT + KAl moay,  (4177)

where C = C(Q,p, ) > 0 is a finite constant. With this in hand and arguing as before, we then
conclude that the operator (4.166) is an isomorphism for every p € [0,1).

There remains the issue of proving uniqueness for (7,) when the operator (4.166) is an isomor-
phism for each p € [0,1). Once again, assume (4,74 ) is a solution of the homogeneous version of
(T;F). Then since iy oo = pii—|so and )iy, my) = OX(w_,m_), subtracting the two versions of

(4.143) yields after some simple algebra, (1 +“I + K ,\) ( ‘89) = 0. Here, we have also made use

of the fact that the single layer does not jump across 9. Hence, i_|sq = 0, and so i4|sn = 0 as
well. Then once again Proposition 4.18 may be invoked in order to conclude. O

An immediate corollary of the result above is the following.

Proposition 4.20 Retain the same assumptions as in the statement of Proposition 4.19. Then,
for each (consistent) choice of the sign, the operator

HET + K3 HP(99) — HP(09) (4.178)

[\')\H

is an isomorphism for each p € (0,1) if and only if the operator

AT + Ky HY (09) — HY(99) (4.179)

N[

is an isomorphism for each p € (0,1).
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Proof. This is a consequence of the proof of Proposition 4.19 and (4.161)-(4.162). O

The above proposition does not cover the case when p = 0, which corresponds precisely to the
operators which solve the Neumann problem (V) and the Regularity problem (R) in (1.3). This
particular aspect is dealt with in in the next chapter, in Theorem 5.9. In order to better explain
how the Neumann and Regularity problems are related to the transmission problems, we first need
to introduce the following definition.

With "T_l < p < oo fixed, we will say that (T,}) is semi-well-posed if for any f e HP(0%) and
g € H{(09), there exists a solution (iix,7+) of (T,7) such that the functions @, and 7y must be
unique (modulo constants) and also satisfy the estimate

IM(F3) | oon) + 1M (7)) ooy < € (1l ascony + 13m0 - (4.180)

Similarly, we will say that (7)) is semi-well-posed if there exists a solution (iix,71) such that
i and m_ must be unique (modulo constants) and satisfy

IM(93-) o0y + 1M (7 ooy < € (Il ascony + 13m0 - (4.181)

With these definitions in mind, we can state and prove the following proposition that details
the relationship between the transmission problems and the Neumann and Regularity problems.

Proposition 4.21 Let Qp CR™, n > 2, be a graph Lipschitz domains as before. Recall (1.3). For
"T_l < p < o fized, the following statements are equivalent:

(1) (T;}F) and (T, )* are both semi-well-posed,
(2) (R) is well-posed in Q4 and (N) is well-posed in Q_,
(3) (T.}) and (T, )* are both well-posed.

Moreover, a similar result holds in the case when the roles of + and — are reversed.

Proof. First, we will show (1) = (2). Assume (7,") and (7, )* are both semi-well-posed. For any
g € HY(0%), if (dx,m+) solves (T,F) with data (0, g), then (@, m4) will solve (R) in €24 and also
satisfy the appropriate estimate. For any f € HP(0Q), if (4, w1 ) solves (T, ) with data (f, 0),
then (d_,7_) will solve (N) in Q_ and also satisfy the appropriate estimate.

To establish uniqueness for (R), assume (i, 74 ) solves the homogeneous version of (R) in .
Let (ii_,7_) be a solution to the Neumann problem (N) in Q_ such that 9 (ii_,7_) = 9, (v, 7).
Then (u4, m+) will solve the homogeneous version of (7,"), which implies that @} and 7 must be
constant. To establish uniqueness for (N), assume (@_,7_) solves the homogeneous version of (N)
in Q_, and let (@4, m4) be a solution to the Regularity problem (R) in €24 such that i |sq = U_|s0-
Then (ut,m+) will solve the homogeneous version of (7,7)*, and so @_ and w_ must be constant.

Next, we will prove (2) = (3). Assume (R) is well-posed in Q4 and (V) is well-posed in Q_.
For any f € HP(99Q) and g € HY(0R), let (d4,71) be the solution to (R) such that wy|gn = §
and let (@_,m_) be the solution to (N) such that &) (@_,m_) = &)@y, my) — f. Then (@x,ms)
will solve (T,F) and satisfy the appropriate estimates. To establish uniqueness, assume (u, )
satisfies the homeogenous version of (7,). Then from the uniqueness for (R), @4 and 7 must be
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constant. In particular, since M (wy) € LP(05?), it follows that 7 = 0. Then (@_,7_) solves the
homogeneous version of (N) in _, which means @_ and 7_ must also be constant.

Similarly, if (Z_,7_) is the solution to (N) such that O)@_,7_) = f and (@4, 74) is the
solution to (R) that satisfies @iy |sq = t_|gn + g, then (44, m+) will solve (7,7 )* and also satisfy the
appropriate estimates. To establish uniqueness, assume (4, 71 ) satisfies the homeogenous version
of (T,;)*. Then @_ and 7_ must be constant due to the uniqueness of solutions to (N). Then
it follows that @y|gn = 0 in HY(92), and so from the uniqueness for (R), @+ and 74 must also
be constant. Since it is clear that (3) = (1), this finishes the proof of the equivalence of the
statements (1) — (3), and same result with the roles of + and — reversed follows similarly. O

5 The L? transmission problem with p near 2

5.1 Rellich identities and related estimates

Let Q C R™, n > 2, be either a graph Lipschitz domain or a bounded Lipschitz domain, and fix a
vector field h € C} (R") with real-valued components.

Proposition 5.1 Assume that i+ = (Uf)lgkgn are real-valued vector fields and 74 are real-valued
scalar functions such that
Lyiix = Vg, divie=0 in Qi, M (Viiy), M(ry) € L*(09). (5.1)

Then for every X € R,

/ Ay(Viie, Viis) ()do = 2 / (OMite, s, Vaits) do + / (div i) Ay (Via, ViTs) d
o0 o0 Q4

Qi

= 2/<ag(ﬁi,7ri),vhai> da+/of;dx, (5.2)
o0 Q4

and

/ (2 do = —2 / (07 (e, 7a), (ViTs)F) dor + / (div 7)) (m2)? da

o0 o0 Qi

£2 [ [(@u)0hi) @5 — 1) — (0hi) 0| d
Qi

_ / (07 (e, 72, (VL)) dor + / OF du, (5.3)
o0 Q4
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where (’)2E denotes any function in Q4 such that, for some finite, purely dimensional constant C > 0,

Ojf < C(|Vit<]” + |7+ [*)|VA]. (5.4)

Proof. As far as (5.2) is concerned, the idea is to start with (3.41) written for Ly, Q4+ and 4y in
place of L, 2 and u, respectively. Also, D and A are as discussed at the beginning of § 4.1.

Note that the second solid integral in the right hand-side of (3.42) contains Lu which, in our
case, corresponds to Lyiu+ = VwL. We now further integrate by parts this gradient operator and
use the divergence-free condition on #4+. The key aspect of this calculation is that the resulting
boundary term combines well with the first integral in (3.41), in the sense that it “completes” 9/ u
to the correct conormal derivative 9. (i, 7+) for the Stokes system.

This accounts for the form of the integrand in the first integral in the right hand-side of (5.2).
The first integral on the second line in (5.2) is a byproduct of the integration by parts just described.
Finally, all the other integrals in (5.2) can be easily traced back to (3.41), finishing the proof of

(5.2).
The identity (5.3) is a rewriting of formula (1.5) on p. 775 of [34], in the terminology of conormal
derivatives utilized in this work. This concludes the proof of the proposition. ]

The Rellich identities (5.2) and (5.3) will play a vital role throughout. Our first application is
the following estimate for the pressure term.

Proposition 5.2 Assume that

Aty =Vry, divie =0 in Qr,  M(Viy), M(r+) € L*(09Q). (5.5)
Then there exists C' > 0 such that for any e > 0,

/\wimﬁ,u) dagcg1/;%1—wiy2|ﬁyda+a/\wi\2;m do
15)9) o002 15)9)

+c/(\wi\2 e 2)| V] de (5.6)
Qi

Proof. Combining (5.3) and (5.2) in the case A\ = —1 gives

/mﬂﬁ,u) do — —2/<a;1<a’i,wi),(vai)ﬁ> da+/o§da
oN oN Q4

= 2/<8V1(ﬁi,ﬂi), (Vﬁl — Vﬁi)ﬁ> do — /A_l(Vﬁi,Vﬁi)<ﬁ, v) + / O,:i: do
By 89 O

= 2/((%’1 — Vig)v — miv, (VL. — Viix)h) do
o0

- / A_1(Viiy, Viis)(h,v) + / O do. (5.7)
0N Qi
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Then since A_1(Viiy, Viy) = %|Vﬁl — Vii+|?, the result follows by using Cauchy’s inequality with

epsilon in (5.7). O

Proposition 5.3 For \ € [—1,1], assume that

Lyiiy = Vry, divig =0 in Q4 M(Viiy), M(my) € L*(0%). (5.8)

Then there exists C > 0 such that for any € > 0 and any p € [0, 1),

/ [AA(VUJF,VM) + pAN(Vi_, Vi) | (h,v) do

oN
< S / 10, 74) = p 0T, ) + 1l Vaanily — Viand- | ]| dor
o)
b [I9TP + frs? o+ Va2 + ] ] do (5.9)

o0

+19u/(|va+|2+|7r+|2)|vﬁ| dx + ﬂ/(|Vﬁ|2+|w|2)|vE|dx.
Q4 Q_

Proof. First, we point out that if diviy = 0 in Q4, then for every j € {1,...,n},

(Vg )v}; = ot = 8Tk].u,f, (5.10)

and also

(Byiiy, V) = vy v Ojuif = v 8Tk].uf. (5.11)

Combining the Rellich identities in (5.2) for @y and @_ gives

/ (AN(Viy, Vi, + pAx(Va_, Vi) (i) do
o0

=2 (0@ 7). Vi) + 0 (037, Vo)) do

o0
+/O,jda:+u/(9hdx
Q4 Q_

-3 / (B (i my) — O, ), Wiy + Vyii_ ) do
o0
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12/ My, ) — p o (i, ), Vhﬁ++uvhﬁ_>da
09

/O+dx+u/(9 dz. (5.12)

Using Cauchy’s inequality with epsilon, the last two lines of (5.12) can be bounded by the right
hand side of (5.9). From the definition of the conormal derivative, the third line in (5.12) can be
written as

—L /(83(@, my) — ONd_, ), Vyily + Vi )do

1—p
l9)

_12_“M/)\<(Vﬁ+)7/— (Vil_ v, Viiis + Vaii_) do

1—p
a0

— 2L M /<ao( ) 4 iy, my), Vil — Vyily) do. (5.13)
oN

T / (0, 74 ), Vaiiy) — (O0(, ), Vyid_)) do

From (5.10), the second line of (5.13) can be bounded by the right side of (5.9). Applying the
Rellich identity (5.2) in the case A = 0 to the third line of (5.13) gives

14MM /<<8S(ﬁ+a 7T+)7 Vhﬁ+> - (ag(a;vﬂ-*)a vhﬁ*>> do
oQ

== [ IVt - Vi P) i) do + 52,

o0
— = [ (19t = St P) o425 [ O a2 [ 05
o0N g
_% (|81/6+|2 — |ayﬁ7|2) <]_7:7 V> do. (514)
oN

Since |Vianiiy|? = | Viant—|?> = (Viants — Viant—, Viants +Vianii_ ), the third line of (5.14) can also
be bounded by the right side of (5.9). This leaves the last term of (5.14), which we will deal with
in a moment. Splitting h into its normal and tangential components gives Vj, = Vy, + <ﬁ, V) Oy.
Using this along with the definition of the conormal derivative in the last line of (5.13) gives

— e [ (s m) + O m ), Vit~ Vi) do

o0N
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= =2 [0, my) + 00T 7) s Vi@ = Vi, s + (D = By01 ) () ) do

o0

= _1277M,U« / <8B(,L_[+7 7r+) + 08(6_7 77_), vhtanﬁ_ - Vhtanﬁ+> dU
o0

~ / (s + 7-) (v, Byii— = Dy ) (h,v) do
oN

~ (|aﬂz;|2 - ya,,m\?) (h,v) do. (5.15)

o0
Notice that the last term in formula (5.15) cancels the last term in formula (5.14). Using (5.11)
and Cauchy’s inequality with epsilon, it follows that the third and fourth lines of (5.15) can be

bounded by the right side of (5.9). So combining (5.12), (5.13), (5.14), and (5.15) finishes the proof
of Proposition 5.3. ]

The previous estimate gives us a good upper bound for terms involving the quadratic form
Ax(Viig, Viig). Our next result, which is specific to the case A = 1, seeks to bound terms involving
the full gradient, Vii+, by terms involving the symmetric part of the gradient, Vil 4+ Viit, plus
other terms similar to those in the right hand side of (5.9).

Proposition 5.4 Assume that Q@ C R", n > 2, is a Lipschitz domain and that

Aty =Vry, divie =0 in Qu, M(Viiy), M(my) € L*(09). (5.16)

Then there exists C > 0 such that for any e > 0 and any p € [0, 1),

/ (Va2 + Va2 + 258 e — 7 2] (v} do
o0

< e(l—p
oN

= )z/[!Vﬁl+w+y2+u|vqf+w_|2 \h| do

+ase / 1001 71) = O, 7w ) P+ il Vianils — Viand— 2| || dor
o0

te / (VP + P+ Va2 + il [?] ] do
o0

+1€M/(yw+y2+m2)yvﬁ| dx+£/(|Vﬁ_|2+|w_|2)|vﬁdx. (5.17)
Q4 Q_

Proof. Consider the following algebraic identity for a,b € R,
t(a—=0)" = 1 (a — pb)* — a® + pb*. (5.18)
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Writing (5.18) with a = w1 and b = m_ and applying the Rellich identity (5.3) gives

= ﬁ (my — pr_)?(h,v) do — /(7r+)2<ﬁ, v)do + ,u/(ﬂ)2<ﬁ, v)do

oN 0N 0N
= g/m—m_mw da+2/<a;1(ﬁ+,w+),(w+)ﬁ> do
o0 o0
—2u/<8yl(ﬁ_,7r_),(Vﬁ_)ﬁ> da+/o,j dm+u/(9,; dz.
o)

= ﬁ /(7T+ — pm_)*(h,v)do + 2/ <8y_1(ﬁ+,7r+), (Vg + Vﬁl)ﬁ> do
[2/9]

—2,u/ <8;1(Vﬂ_,71'_), (Vu_ + Vﬁj)ﬁ> do
o0

—2/<3u_1(77+77+)—May_l(Vﬁ—>7T—),Vhﬁ+>dU
B

+2,u/<8l,_1(17,7r),vhﬂ’Vhﬁ+>do+/(9;{dx+,u/(9hdx. (5.19)
o0 Q

Using the Rellich identity (5.2) in the case A\ = 0 along with the definition of the conormal
derivative, we can write

/ (Va2 + uVi_ 2] (7, v) do
o0

:/[2<82(ﬁ+,7r+),vhﬁ+>+2u (O0(T_,m_), Vpi_)] da+/0; dx+u/0h dz
oN

—/[2<81(ﬁ+,7r+) Vyily) + 2u (0 (0, 7_), Vi) da+/(’)+d:c+u/(’) dz

+

H\
TI=

/ u+,7r+ :ua;l(ﬁ—vﬂ-—)vvhﬁ-f-) - <61}(ﬁ+77"+) - Maz%(ﬂ:—vﬂ'—)? vhﬁ+>:| do
o

+2u [<(va_)u, Vil — Vyiio) + 12 (Vi — Vi), wm] do. (5.20)
0N
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If we multiply (5.19) by ﬁ and add it to (5.20) and also apply the Rellich identity (5.2) in the

case A = 1 to the first term in the third line of (5.20), we have

[ |vaep + uivi i+ g,
o0

2
T4 —7T_‘ ] (h,v)do

- / [AV(Vity, Viiy) + pAy (Vi V)] (R, v) do + / Of dz + ¢, / O} dx
o0 Qy Q-

i [ (@b me) - ol 7o), Vas) do
o0

+2H/ [((Vﬁf)% Vypiiy — Vi) + ﬁ((Vﬂ; — Vi), Vhﬂlr}} do
o0

1—p
a0 o0

+ o / (4 — pr_ )2 (Rov) do + 28 [ (0, Nty my), (Vs + Vi) )h) do

T /<a—1(a‘_, ), (Viio + Vil)h) do
o0

) /<5;1(U,W),Vhﬂ — Vi) do. (5.21)

o0

Notice also that

Ty — “’”“ag —(1- u)<<v1ﬂ + Vi), y> v ,u,<8l,ﬁ+ — 8, y>

(Vs — Vi Jv,v) = (04(@s, m) — pol(a 7 ),v).  (5.22)

Then using (5.10), (5.11), and (5.22), we can bound the first term of the fifth line of (5.21) as
follows,

Q(ﬁ,‘j)z /(m — ) (h,v) do < c/ Vi) + Vi, ||| do
0 o0

+(1_CM)2/ (10862 m4) — 0L 7 )2 + Vil — Vil il do. (5.28)
o0

The next step is to observe that
Vhlis = Vi s + (0y2) (hyv) = Vi, T + (VAL + V)| (hv) = [(Vaw)v] (B v), (5.24)
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and therefore from (5.10),

Vs — Vhﬁ_’ < (WJ + vm];ﬁ\ + ]vaf + Vﬁ_]my v 2]anﬁ+ Vi ||F]. (5.25)

Then the proposition follows by repeatedly applying Cauchy’s inequality with epsilon in (5.21)
while using (5.25) for the first term in the fourth line and the last term. Here, we also use the fact
that Ay(Viy, Viig) = 3|Vie ' + V|2, O

Using the previous two propositions, we can now prove our main estimates.

Corollary 5.5 Let Q C R", n > 2, be a Lipschitz domain. For X € (—1,1], assume that

Lyiiy =Vry, divie =0 in Qg M(Viis), M(ry) € L*(0%). (5.26)

Finally, let h € C®(R"™) and C, > 0 be such that

—

1< (h(z),5(z)) < Co, V€O (5.27)

Then there exists C > 0 such that for p € [0,1),

/ (Vi | + p|Vi_|?] do (5.28)
o0

< (1_(/;)6/ [‘83(ﬁ+77r+) - MaS(ﬁ*ﬂT*”Q + 1% |vtanﬁ+ - vtcma;|2 do
oN

+(10u)3/(|va+|2+|7r+|2)|vﬁ| dm—i—(l“(/’:)g/(|VU|2+|7r|2)|Vﬁ|dx. (5.29)
Q4 Q_

Proof. Choosing ¢ small enough in Proposition 5.2, we can show that
/Hﬂda < c/ \Vﬁi\2do+0/(]Vﬁi]2 + |me|?)| V| da. (5.30)
o0 o0 Q4

In the case A = 1, since A;(Viy, Viy) = %|VﬁiT + Vii+|?, combining Proposition 5.4, Proposi-
tion 5.3, and (5.30) gives

/ [\wm? + u|Vi_ | do < (f_u)/ [\vaﬁ + Vi 2+ pva_ "+ Vﬁ_ﬂ do
0N 0N

s [ (108 ms) = w0l )P + ity — Vit ] do
o0

+510/ Vit + plvit_?) do.
o0
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+&/<\Vﬁ+\2+\m2>wﬁl do + S [ (V-2 + |x_%)| V| da
Q4 Q-

S —
= e2e1(l—p)?
o

< / [|8&(ﬁ+,ﬂ'+) - :U’al}(ﬁ—’ 7['_)|2 + M|vtanﬁ+ - vtanﬁ—|2 do

+(51+m)0/ [yva’+y2+u|w_|2 do
0N

+eluﬂt>3>/<!Vﬁ+l2+ 74 [2)| V] da
Q4

sl [V + e IV do (5.31)
Q_

Then the corollary follows by letting eo = €2(1 — u)? and choosing &1 small enough. If |A| < 1,
there exists C > 0 such that |Viit|? < O\Ax(Viit, Viiy), and so in this case, the corollary can be
proved more directly using Proposition 5.3 and (5.30). O

Corollary 5.6 Let Q C R", n > 2, be a Lipschitz domain and assume that, for some X € (—1,1],

Lyiiy =Vry, divie =0 in Qg, M(Viis), M(my) € L*(0%). (5.32)

Let b € C*°(R™) and C, > 0 be such that

1< (h(z),#(x)) < Co, Y € Q. (5.33)

Then there exists C > 0 such that for pn € [0,1),

/ (Vi | + p|Vi_|?] do
o0

< (17(/‘;)6 / |:M|61;\(ﬁ+777+) - &3\(@*7 7[-*)|2 + |vtanﬁ+ - Mvtanﬁ*|2 do
o0N

+uiy,/(|va+|2+|w+|2)|vﬁ| dm+(1“§)3/(|va_|2+|7r_|2)|vﬁ|dx. (5.34)

Qy a_

Proof. For p € (0,1), the corollary follows by applying Corollary 5.5 to the functions

Up = pi—, U_:=Uy, py:i=pn—, p_ =Ty, (5.35)

and then dividing by p. For u = 0, this follows by simply taking the limit as g — 0. ([l
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5.2 The case of a graph Lipschitz domain

In this section, we seek to establish the well-posedness of each of the various boundary value
problems stated in § 1 in graph Lipschitz domains.

Lemma 5.7 Let Q C R", n > 2, be a graph Lipschitz domain as defined earlier. Then there exists
e =¢e(02) > 0 such that whenever 2 —e <p <24¢ and p € [0,1), the following hold:

(i) The operators +3 1+”’I + K3 are invertible on LP(0S),

(ii) The operators +3 +“I + K\ are invertible on LP(0S2), on LX(0R), and on LX(99).

Proof. Tt is enough to prove the lemma in the case p = 2, since the extension to p € (2—¢,2+¢) is
then a consequence of abstract stability results. For f € L2(9) fixed, let @i+ := Sf and my := Qf
in Q. Then (4, 7y) will satisfy

Aty =Vry, divie =0 in Qy,

Uy on = U_|oq,

O iy, my) — pdp(i,m) = (—5(1+ I + (1 — w)K3) f on 09,

M(Vﬁi), M(7T:|:) S L2(8Q).

(5.36)

Since €4 are graph Lipschitz domains, it is possible to select a constant vector field h that satisfies
the hypothesis of Corollary 5.5. Applying Corollary 5.5 then gives

Juva v uva s <o [ (-4 1) R do (5.37)
o0 o0
Also, if we apply Corollary 5.6 in the case p = 0 with the roles of @4 and #_ reversed, we get

/wﬁﬁwgc/wmﬁszc/wmmﬁwgc/wmﬁw. (5.38)

Then combining (5.37) and (5.38), and using (4.45) gives

171 2200y = 100 (@, ) — 8 (s, m4) || 200

< OV |20y + ClIVit |l 290

—

< C|| Vg 200y < Cll(— %H“IJF K3) fll200)- (5.39)

From (5.39), it follows that —%%I + K7 is one-to-one and semi-Fredholm for every p € [0,1). Also,
if 11 is sufficiently close to 1, we have that —3 lJr—“I + K7 is invertible on L?(92) via a Neumann series.
It follows from the homotopic invariance of the index that —1 H'”I + K73 is actually Fredholm with

index zero for each p € [0, 1), and therefore _%%I + K3 is 1nvert1ble on L%(09Q). If we exchange

the roles of (i;,7y) and (d_,7_) in the above argument, we can also show that %rﬁl + K3 is

invertible on L?(0€2). By duality, the operators £ iﬂ;j I + K, must also be invertible on L?(992).
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Now, for § € L2(09), let @ = Dyg and 7 = P37 in Qx. Then (@4, m+) will satisfy

Aty = Vry, divie =0 in Oy,

iyloo —pi_loo = (L1 + I +(1—u)Ky) g on 99,

5.40
63‘(’J+,7T+) :81//\(677777)7 ( )
M(Vﬁi), M(ﬂ':t) S L2(6Q).
Applying Corollary 5.6 gives
/Uvqm? b Vit 2] do < c/ Vianl (LT 4 1) do (5.41)

0N
Also, if we apply Corollary 5.5 in the case p = 0 with the roles of 4y and @_ reversed, we get

/\vu \2da<c/|aA dea—c/\a (g, 7)) dJ<C’/Vu+]2da (5.42)

Then combining (5.41) and (5.42), and using (4.43) gives

|’§||L§(aﬂ) = |lus — ﬁ—”L%(aﬂ)
< C|Viig|lp200) + ClIVi-| 22(50)
< O Vs p2a0) < Cll(G AT + K )31l 2 o0 (5.43)

From (5.43), it follows that i 1JF“I + K is one-to-one and semi-Fredholm for every p € [0,1), and

repeating the same arguments as above leads to the conclusion that the operators i% F'ZI + K\

are in fact invertible on L?(9Q). Since these operators are invertible on L?(99) and L?(99), we
can establish

191l 200y < CI(£ %1—“[+ K))§ll 22 00) (5.44)
for any ¢ € L3(09), which, after arguing as above, eventually allows us to conclude that the
operators +3 ii’j] + K, are also invertible on L?(09). O

The invertibility of these operators allows us to prove the well-posedness of the associated
boundary value problems, as in the following theorem.

Theorem 5.8 Let Q C R", n > 2, be a graph Lipschitz domain, and set Q4 :=Q, Q_ :=R"\ Q.
Then there exists € = €(0Q) > 0 such that for any p € (2 —¢,2 + €), the transmission problems
(T;Lt) and (Tﬂi)* (cf (4.155)-(4.156)) are well-posed for any p € [0,1). Moreover, the Neumann
problem (N) and the Regularity problem (R) (cf. (1.3)) are also well-posed in Q4 and Q_ for any
peE2—¢e,2+¢).

Proof. The well-posedness of (Tﬂi) and (T/f)* for any pu € [0,1) follows directly from Lemma 5.7
and Proposition 4.19. Then Proposition 4.21 implies that (N) and (R) are also well-posed. O

With these results in mind, we can prove the following theorem.
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Theorem 5.9 Let Q C R™, n > 2, be a graph Lipschitz domain and let =1 < p, < 2 < p; < 0.
Then for A € (—1,1], the following are equivalent:

(1) the operators
By 4 K oand — 3T + K% are invertible on HP(OS)
1—p A A

2T (5.45)
for all uw € 10,1) and for all p € (po,p1),

N[

(2) the operators

%}J_F—ZI + Ky and — %i’—ﬁ] + K\ are invertible on HY(9Q) (5.46)

for all uw € 10,1) and for all p € (po, p1)-

Proof. First, assume the operators &3 ?“Z I 4+ K3 are invertible on H?(0Q) for all 1 € [0,1) and

for all p € (po,p1). To prove the invertibility of i H'“I + K and —lH—“I + K on HY(09),
from Proposition 4.19, it is enough to show that the transmlssmn problems (T;F) and (T,;) are
well-posed. In fact, given that (5.45) and (5.46) are invariant under changing the roles of Q+ and
2_, we may further conclude from (4.159)-(4.160) that it suffices to establish that just one of the

problems (T,7), (T,,) is well-posed.

To prove the well-posedness of (T ), we can actually reduce matters to the case when f = 0.
To see this, let (74, p+) solve the reduced transmission problem with datum g+ (1 — x)S f. Then
Uy = Ux — S f , T+ = pr — Q f will solve (T +) and also satisfy the appropriate non—tangentlal
maximal function estimates. For the rest of the proof, we will deal with the case when f =0.

Fix p € (po, p1). First we claim that for § € HY(99),

S [(qE%IJFKi)_laﬁ(DAﬁ, Prg)| =Dag in Q. (5.47)

To prove this identity, it is enough to consider the case when § is in a dense subclass of HY(99).
Assume § € HP(09) N L3(99Q). Using the jump formula (4.45), it can be shown that the left and
right sides of (5.47) yield the same conormal derivative. Since the conormal derivatives of each side
will be functions in HP(992) N L?(952), it follows from the uniqueness for the L? Neumann problem
that the left and right sides of (5.47) differ only by a constant. Finally, since each expression decays
at infinity, the identity must hold. Moving to the boundary in (5.47) gives the useful identity

S [(F51+ K3) T 0)Drg, Pag)| = (13T + KN on 09 (5.48)

Next, we claim that the functions

e = TS |(FH + KD TG LI+ K TIOXDAG PA)] (5.49)
o=l Q(FS+ KN T G A + K{)T9N(DAT Pad)| (5.50)



satisfy the transmission problem (7}7). The jump formula (4.45) gives

Op(de,ms) = T (Fol + KR)(F5l + KT G4+ K3)7'0)(DAgPAG)

=

= i GTET + K3)7'0)(DAG, Prg), (5.51)

and so ) (4, m+) = O) (i, n_). For a bounded, linear operator T, assume nI + T and vI + T are
invertible operators for 7,y € R. The for y € R, the resolvent identity

(1 + 1)~ = p(y I+ )™ = (g + 7)™ (3] + T) = plnl +T)) (v + 1) (5.52)

holds. By applying (5.52) twice and also using the boundary identity (5.48), we can write

it |gn — pii-|aq
= L S [((51+ ) = p(T + KT (BT 4+ K3) 1 0)(Drg Pag)|

=S _(—%IJF K" ST+ K3) (3T + K3)™ (%1—“I+ K3)7'9)(Dag, 77,\5)}

= S [(=31+ KD R+ K3) 710} (DG Pag)|

=S| ((—31+ KD = G1 + K7 ) 9X(Drg. Pag)|
= (31 + K\g— (=31 +K)\)j=7. (5.53)

To prove uniqueness for (T;r ), we will first prove uniqueness for the H? Neumann problem (N).
Assume (4,74 ) satisfies the homogeneous version of the H? Neumann problem in . Define

i =S (=31 + K™ = (31 + K )0 (Dal@slon), Pa@slon))| im0, (5.54)

and

o= Q (-3 + K™ = BT+ K702 (DA@ilon), Pa@slan)| Q- (5.55)

Arguing as above using (5.48), it follows that @_|pq = 4 |an. Since @_|sq = U |oq and O (4, 7y ) =
0, from (4.144) we have

(—iI+ K3) (ag(ﬁ,, L)) = A1+ K3) (ag(m, m) —0. (5.56)

Since —I + K7 is invertible on HP(99), it follows that

(-, m-) = 0= (iy,m). (5.57)
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Then from Proposition 4.18, @, and 74 are constant. With a similar argument, we can also prove
uniqueness for the HP? Neumann problem in €_.

Let us return to the issue of uniqueness for the transmission problem (7). Assume (i, 74)
solves the homogenous version of (7,7). Multiplying the version of (4.144) corresponding to the
sign minus by p and subtracting it from the version of (4.144) corresponding to the sign plus and
making use of the transmission conditions gives

(1= WAL+ K3) (9,74 ) = 0. (5.58)

Since the operator 3 1+“I + K7 is invertible, it follows that 8)‘(u+,7r+) =0=0)i_,m). Now
it follows from the umqueness of the H? Neumann problem that 44+ and 74 are constant. This
finishes the proof of (1) = (2).

To prove (2) => (1), assume the operators 3 }JFZI + K are invertible on H?Y(99) for all

w € [0,1) and for all p € (p,, p1). To prove the operators :l:% }ﬂ‘j] + K73 are invertible on H?(092)
for all u € [0,1) and for all p € (p,,p1), it is enough to prove that (Tjﬁ)* are well-posed for all
w € [0,1) and for all p € (p,, p1), and using a similar argument as before, this time we can reduce
matters to the case when § = 0. We will focus on (T,f)*, as the result for (7, )* follows similarly.

Fix p € (po, p1). First, we claim that for f € HP(8Q),
Dy [(£51+ K)7'Sf] = SF i Qu (5.59)
To prove this identity, it is enough to consider the case when f € HP(9Q) N L%(99). Using the
jump formula (4.43), it can be shown that the left and right sides of (5.47) are equivalent on the
boundary. Since the boundary version of each side is a function in HY(0Q) N L3(09), it follows
from the uniqueness for the L} Regularity problem that the left and right sides of (5.59) differ only

by a constant. Then since each expression decays at infinity, the identity must hold. Computing
the appropriate conormal derivative for each side in (5.47) gives the useful boundary identity

—

6{,\<D)\((i%1+K)\)_le),PA((ﬂ:%I—i—K)\)_lSJ?)):($%I+K§)f on Q. (5.60)

Next, we claim that the functions

Ge = Dy (B )TN (-3 A+ K 7SS (5.61)
Teoi= T Py (R4 KT SR+ k) TS (5.62)
will satisfy (ler )* (with § = 0, as agreed). On the boundary, we have
ixlon = 75 (£5T + KO)(£51 + Ko) 7 (=3 74T + K)) 1SS = o (-3 74T+ K)) 'S,

and so Uy |gq = U_|gn. Also, using (5.52) twice gives



Using (5.63) as well as the boundary identity (5.60), allows us to write

Oty mi) — nd iy, my) = 0 (Da((=51 + k)71 SF), Pa((— 41 + K27 5F))
— (DA<(%I + Ky 5f> , Pa ((%I +1) 7 5f))
= AT+ EDf— (- +KDf=F (5.64)

This proves the existence of a solution to the transmission problem (T lj )*. To prove uniqueness,
we will first establish uniqueness for the HY Regularity problem (R). Assume (i, 74) solves the
homogeneous version of the H Regularity problem and define

7_ =D, [((—51 + R - (AT KA)*l)s(ag(m, m))] inQ_,

and
T =Py [((—%1 + )T = (A1 + KA)*l)s(ag(m, m)] in Q_.

Arguing as above using the boundary identity (5.60), it follows that 9 (d@_,7_) = 0} (dy, Ty ).
Then since ) (i, m_) = O} (iiy,m4) and @1 |gq = 0, using (4.143) gives

(3 + K (@-log) = (— 31 + Ky)(ii: |oa) = 0. (5.65)

Since 31 + K is invertible on HY(0%), we have that @_|pq = 0 = @4 |oo, and then it follows
from Proposition 4.18 that @4 and 74 must be constant.

Returning to the issue of uniqueness for (7,7)*, assume (@, 7+) solves the homogeneous version
of (T /j )*. Multiplying the version of (4.143) corresponding to the sign minus by p and subtracting it
from the version corresponding to the sign plus, and also making use of the transmission conditions,
gives

(1= ) (=3 1241 + K)) (it |an) = 0. (5.66)

Since —%}f—ﬁ] + K is invertible on HY(92), we have that @4 |9q = 0 = @_|gq. Then from the

uniqueness of the HY Regularity problem, @+ and m+ must be constant. This finishes the proof of
the theorem. 0

We conclude this section with the following results.
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Lemma 5.10 Let Q CR™, n > 2, be a graph Lipschitz domain. Then there exists € > 0 such that
forp e (2—¢€,24¢€), the operator

S LP(9Q) — LP(09), (5.67)

s an tsomorphism.

Proof. For A € (—1,1] fixed, define the operator S~ : L3(99) — L?(00) by

ST = (<31 + KT (S DAG + KT L PG+ K) 7LD (5.68)
Using (5.48) and (5.60), it can be shown that (5.68) is in fact the inverse of (5.67). O

Lemma 5.11 Let Q CR", n > 2, be a graph Lipschitz domain. If @ and 7 satisfy

Al =Vr, divi=0inQ, M(Vi),M(r)c L*(09), (5.69)
then there exists fe L?(09Q) and ¢ € R™ such that @ = Sf—l— cin Q and = Qf in Q.

Proof. This follows from Lemma 5.10 and the uniqueness (modulo constants) of the Regularity
problem. In particular, @ = S(S™!(if]sq)) + ¢ and 7 = Q(S~(iaq)). O

5.3 Inverting the double layer on L” for p near 2 on bounded Lipschitz domains

We debut with a few preliminaries. Given a bounded Lipschitz domain 2 C R”, n > 2, for each
k € N we set

REq, = {Z cjXs, ¢ € R¥ and ¥; connected component of 89}, (5.70)

J

Rggi = {Z CiXoo, t ¢j € R¥ and O; bounded connected component of Qi}, (5.71)

J

Rgi = {Z CjiXo; : ¢j € R¥ and O; bounded connected component of Qi}, (5.72)

J

with the convention that, when k = 1, we agree to drop it as a superscript. In particular, we have

Ro, = (Ro.)|, (5.73)

and

Rjq = Rbo, ®REq (5.74)

where the sum is direct but not orthogonal. For instance, we have
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[Ramr ARpo = {0} and [RBQ_}L NRoq, = {0}, (5.75)

where the orthogonal complements are taken in L?(9€2). Let us also point out here that

dimR§, =dimRE, =Fk-by,  dimRf =dimRi, =Fk-by 1, (5.76)
5.76
dingQ =k- (bo + bnfl),

where the Betti numbers by, b,—1 represent the number of bounded connected components of €2
and _, respectively. Therefore, the intuitive interpretation of b,,_1 is the number of n-dimensional
“holes” of .

Lemma 5.12 Let Q) be as above and fiz A € R. Then the following identities hold:

S(vy)=0 in Qi, V¢ € Ry, (5.77)
S(wyp)=0 on 09, Y € Raq, (5.78)
Ki(v) = Fivp  on 09, V) € Roq, - (5.79)

Proof. Let D be any bounded component of Q2 or Q_. For every z € R"\ 0Q and 1 < j < n, an
integration by parts based on (4.29) gives

(Sxop));( / Eju(e — y)ui(y) doty) = /D (OnEjx) () dy = 0. (5.80)

Thus, from (5.80) and (5.74),

S(vxsep) =0 in O, (5.81)

which readily yields (5.77). This identity further yields (5.78) by taking boundary traces. Next,
for any D, bounded, connected component of either 2, or Q_,

Q(vxap)(x) = /8D(8V(y)EA)(y —x)do(y) = £xp(x), VzeR"\0Q, ifDcCQL. (582)

In particular,

weRaQ+:>QV¢‘

o0,
P € Roa_ =>Qm/}’

=1 and Q(mb)‘ 0= (5.55)
—0 and Q(mb)‘ — _y. '

804

Consequently,
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(FL + K3)00) = 93 (S0)las, Quila, ) = Fwy, Vo € Ron,, (5.84)

which further entails (5.79). O

We continue to introduce notation which will be useful hereafter. Let ¥ be the n(n + 1)/2-
dimensional linear space of R"-valued functions ¢ = (¥j)1<;j<y defined in R™ and satisfying

O + Oy =0,  1<j,k<n, (5.85)
and note that
U= {w(:n) = Az +d: A, n X n antisymmetric matrix, and @ € R"}. (5.86)
Now let
(1) = {>_(¢jlo,)x0, : ¥;j € ¥, O; bounded component of 0 }. (5.87)
J

Then for A € (—1, 1], we can define

RY Al <1,
TNy =4 (5.88)
T(Qy), A=1,
and
TNINL) = TNQ4)] o0, (5.89)
so that
n - by 1f|>\|<1, n-byp_1 1f|)\‘<1,
dim U2 (99, ) = . dim U2 (9Q_) = . (5.90)
D gy if A = 1, 2D g, g if A =1
Finally, set
UH(09) == {3 (¥jls,)xs, : ¥j € ¥, I; component of 0} (5.91)
j 5.91
and UA(9Q) := R, if |\ < 1,
which implies
n- (b() +bp—1) if ’)\’ <1,
dim U*(9Q) = ) (5.92)
0D by + by ) i A =1
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Lemma 5.13 If Q2 is as before, an alternate characterization of these spaces is

7€ WNOy) = 7€ C?Qs) and A\(VT, V) =0 in Q. (5.93)

Furthermore,

iy € VMNQL) = Atix =0 and divie =0 in Q. (5.94)

In particular, for every ¢ € UM (Qy),

(,0) solves the Stokes system in Qi and satisfies 9, (1,0) = 0. (5.95)

Conversely, if i+ and m+ satisfy the Stokes system in Qi and iy € VQ4), then

T+ € RQi and aﬁ(ﬁi,ﬂi) S VR@Q:E. (5.96)
Finally,
Di(Y+loq) = £+ in Qi Vipi € UM (Qy), (5.97)
and
(F3I + K))ppe =0, Vipy € UM O0L). (5.98)

Proof. To see this, first assume ¢1 € U (0Q4). Then (@i, 0) satisfies the Stokes system in Q.
where 14 denotes the natural extension of ¢ to Q. Then (5.97) follows by invoking (4.120),
(5.96) and (5.77). Finally, (5.98) is a direct consequence of (5.97) and the trace formula (4.43). O

Given a bounded Lipschitz domain 2 C R" and p € (”Tfl, o0), set
B, (00) = {fe hP(OQ) : (fi) =0, Ve € \Iﬂ(aﬂi)}, (5.99)
nE L (09) = {fe RP(OR) : (Foab) = 0, Yo € qﬂ(ag)}. (5.100)

When 1 < p < oo, we shall write Lgi (09) and L%, (99) in place of h{;;(am and A, (99),

respectively. For further use, we record here the following elementary lemma.

Lemma 5.14 Let Q) C R", n > 2, be a bounded Lipschitz domain. Then

TAOQ) = TH90,) @ UM 9Q_) (5.101)

where the sum is direct. In addition,
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vRpq — [\PA@Q)T_,

where the orthogonal complement is taken in L?(0Q). Also, for every p € (1,00),

L, (99) — LB(O0) = {fe P09 : | fdo= o},

) ) 20
[ ’59] = [Rgszi} — Lg(99),

and

(5.102)

(5.103)

(5.104)

(5.105)

Proof. Consider the identity (5.101). In one direction, the right-to-left inclusion is a consequence
of (5.74), (5.87), and (5.91). Since, by (5.90) and (5.92), the spaces whose equality we are trying
to establish have the same (finite) dimension, there remains to show that the sum is direct. To this
end, assume that ¢ € UA(9Q,) N TA(IN_) is arbitrary, and denote by ¢+ € ¥*(4) the natural
extension of 1 in Qp. Now, if we set ¢ := 1 in ., the fact that Yyloa = Y—_|aq ensures that
(5.85) is satisfied by this function in R", in the sense of distributions. Hence, @Z € U, and since it
has compact support, 1) must vanish in R™. This forces 1) = 0 on 02, finishing the proof of (5.101).

All the other formulas in the statement of the lemma follow more or less directly from definitions.

The proof of the lemma is therefore complete.

Moving on, for each f € L2(92), the functions

—

iy (z) :=S8f(x), mi(z):=Qf(x), ze€Qq,

solve the Stokes system

Ay —Vry =0, divit=0 in Qq,

and satisfy
1M (Viis) | 2200 + 1M (1) | oo0) < CO2, ) fll2(00),
|u_(x)| + \x|(]Vﬁ_(x)\ + \W_(x)]> =O0(|z]*™) as |z| — oo, if n>3.
Moreover, if | 59 f do = 0, then for any n > 2 the decay condition (5.109) improves to
@ ()] + lo|(|9- ()] + |7 (@)]) = O(al' ™) as |a| - oo.
Consequently, Green’s formula (4.6) gives
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/Q+<A,\Vﬁ+,VU+> dx = /Em <Sf, (—%IjL Kj{)f> do, (5.111)

and if either n > 3 or fafl fda =0,

/ (A\Vi_, Vi) de = —/ <sf, (%I + K;)f} do. (5.112)
_ o0
For each p € (21, 00), set
hE . (09) == {fe hP(0) : /fm(w,f) do =0, V1) € Z/Ragi}, (5.113)
and
00) = {7 € mo0): | (. fydo =0, v0 R, (5.114)

with the convention that, when 1 < p < oo, we shall write LY, (9Q) in place of hf , (99). For
1 < p < o0, let us also define

L2, (99) = {fe LP(99) - / W, fydo =0, Vi) € yRagi}, (5.115)
[2)9]
LP(09) = {fe LP(9Q) : /m@p,ﬁda —0, Vo e VRBQ}. (5.116)

We can also prove the following.

Lemma 5.15 For any A € (—1,1] and p € (1,00),

UN094) © N ON-) = TN0Q) — LY (09) — L}, (09). (5.117)
Also, if 1 < p,p < oo satisfy 1/p+1/p' =1, then
(Lgé (090) [vRaq. ) = LL, (99)/9(09). (5.118)

Proof. This can then be easily checked from definitions with the help of the general formula

Y > * YQJ_
— | ==, 5.119
(% v (5.119)
whenever X is a Banach space, 0 — Y5 — Y} — X are closed subspaces, and we have set
Viii={AeX*: AQy) =0, VyeY},j=1,2 O

Finally, we are ready to state our next result. Before doing so, denote by Ker (7" : A — B) the

null-space of a linear operator T from A into B.
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Proposition 5.16 Let ) be a bounded Lipschitz domain in R™, n > 2. Then for each v € R\[—%, %]

and X € (—1,1], the operators

yI + K3 : L2(0Q) — L*(0%),
and
I+ Ky : L2 (09) — L3(09),

are injective. Moreover, if —1 < X\ < 1, the operators

+3i1 4+ K - Lg% (09)/vRs0, — L?p% (09) /vRsq,

as well as

114+ Ky L2, (09Q) /9 (09%) — L2, (09)/9(09%),
1T+ Ky : LT, (09Q)/TM005) — LT, (09)/T*(9Q4),

14 Ly

are well-defined and injective. In addition,

Ker (£i1+ Ky : L}, (09Q) — L}, (0Q)) = U*(09+),

1,v4 1,v+
Ker (£31 + K : L2, (09) — L2, (09)) = ¥(09%),

Ker (£31 + K5 : L3, (09) — L3, (09)) = vRaq, .
¥ ¥

Finally,

vRpq if n > 3,

Ker (S : L?(09Q) — L?(00)) =
(5 12(09) — L3(09)) {VRNWW:Z

where, forn = 2,

W= {felL2 (0Q): Sf=0 ondQ, and Qf =0 in O}

also satisfies

dim W < 2.

(5.120)

(5.121)

(5.122)

(5.123)

(5.124)

(5.125)
(5.126)

(5.127)

(5.128)

(5.129)

(5.130)

Proof. Fix vy € R, |y| > 3, =1 < A < 1, and assume that f e L2(8Q) is such that (vI + K:"\)f: 0.
Also, let (@4, m+) be as in (5.106) and define @, 7 in R™ as in (4.152). Since tit|gq = U_|aq, it

follows that
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uwe Wh(R™). (5.131)

loc

Next, based on Green’s formula (4.6), for each ¢ € R"” we may write

([ Far.d) = b [ (Fadr=— [ b1+ m0f.E)do

o0N

_ —/m<a§(sf,gf),5>do

= —/<Aﬂ—V7T,E>—/A)\(Vﬁ,va—/ﬂ'dng
Q Q Q
~ 0, (5.132)

which shows that f € L3(0). In particular, the improved decay condition (5.110) holds which
allow us to write

0 = /m«ryufq) S} do

) /69 <(_7+ D+ EDf+ (v + DA+ KD, Sf> do

Consequently,

/ ANV, Vid) dz = 0, (5.134)

since —y — % and —vy + % have the same sign and the integrands in the last line of (5.133) are
nonnegative. Next, pick a function ¢» € C§°(R™) which is identically one in a neighborhood of the
origin and set ¢;(z) := v¥(x/j), j € N. We have

lm [ A\(V(¢5), V(i) de = lim [ ¢FA\(Vid, Vi) da

Jj—oo Jrn Jj—oo Jr

+Jim [ OVl + 1V, i) da
0, (5.135)

thanks to (5.134) and the improved decay of @ at infinity. Since, by (5.131), ¥ju € WHE(R"),
Plancherel’s formula (used twice) along with (4.18) then give

0 = lim [ A\(V@yi), V(i) dz > k lim |V (¢;) | da
J—0 JRn J—00 JRrn
= H/ \Vil)? d. (5.136)
Rn
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Thus, @ is a constant in R™ and decays at infinity, hence ultimately @ = 0 in R™. In turn, this

forces m+ € Rq, , prompting the conclusion that
(5.137)

F=0)u_,m_) — )iy, my) = v(my —7_) € v Ry
Now, from (5.137), (5.79) and assumptions, we get

0= (vI + K3)F = (0T + K)(vms) — (7 + K3)wm_) = (v — Dvmy) — (v + ) (vm). (5.138)

Thus, 74 is a multiple of 7_, and so (5.137) implies fe vRoa, NV Rsyq_. Then f: 0, as wanted.

This finishes the proof of the fact that the operator (5.120) is injective.
To see that the operator (5.121) is also injective, assume f € L2(99) is such that (y[+K)) f = 0.

Let iy = DAfin Q4 and 74 = PAfin Q4. In particular,

i (2)| = O(2]'~") and |Vii_(2)| + [7_(2)| = O(a| ™), as [z] — oo, (5.139)
which ensures that the integration by parts formula (4.6) works in Q4 to yield
0 = /((71 + K\ f,00Drf, Prf)) do
onN
- /((v +5) (B + )+ (=7 + 5) (=51 + K0, 00 (DAf, Paf)) do
oN
(5.140)

(’Y+%)/A/\(Vﬁ+aVﬁ+)dl"+(7%)/AA(VQ’Vﬁ)dx'
ol O

Since v + % and v — 1 have the same sign, it follows from (5.93) that @y € ¥*(Q4) and therefore
i+|oq = b+ for some ¥y € UA(9Q4). Then applying (5.98) gives
0= (v + K\ = (VT + K)oy — (V[ + Kb = (v+ Do — (y— L. (5.141)

This implies that 1, is a multiple of 1_, and hence f € TN,) N T (HN_) = {0}.
Turning our attention to the operators in (5.122), we note that these are well-defined since

(5.142)

(i%f + Ki) (vp+) =0, Vi € Roq.,

and, as a simple application of Green’s formula (applied in the bounded components of €21 ) shows,

(i%[ + K§>L2(8Q) C L3, (99). (5.143)
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Consider next f € L?IM (092) such that (—%I+K§)f: v, for some p € Ry . Our goal is to show
+

that f € vRpq_. To get started, we note that f € L3(092), thanks to (5.105). In turn, the fact

that f has vanishing moment ensures that if @, 7+ are as in (5.106) then (5.110) —and, hence,
(5.112) — holds. Then

—

A)\(Vﬂ'+,Vﬁ+)d:c:/ <Sf,(—%f—f—Kf\) >do:/ (Sf,vp)do = 0. (5.144)
Q, 09 09

Thus from (5.93), @, € U*(Q,). This implies Sf = ﬁ+‘aﬂe TA(992,) hence, from orthogonality

considerations,

0:/ (F.SF)do = /89<(;I+K;) S )daz/ ANV, Vi )de.  (5.145)

From (5.93), @ € ¥*(Q_), and in particular, this implies that @_ is harmonic in Q_. Thus 7_
must be locally constant in 2_ and vanish in the unbounded component of 2_. In other words,
m_ € Rqo_ and, as a result, we have

f=Q@I+E)f— (-3 +K)f=0)(ii_,7_) —vp=—v[(r_|o) + ¢] € vRon_.  (5.146)

We also need to show that if f € L?IM (0Q) is such that (31 + Kf\)f: v for some ¢ € Rpq, ,

then necessarily f € VvRpq, . To this end, observe that f=vp— (—31+ Kf\)fe L3(09) by (5.143)
and (5.105). With this in hand, the proof is carried out much as before.

Next, the operators in (5.124) are well-defined due to (5.98) and the fact that (as it can be
checked using Green’s formula in the bounded components of 24) ,

(£31 + K))L(09Q) C LT, (09). (5.147)

lv4

To see that these operators are injective, we will first show that

ferL}, (09) and (i1 + K)\)f € TMN09y) = f € TH9Q). (5.148)

To see this, let ¢ := (—%I—}—K)\)fé TANO0,) and let @y = Dy f in Q4 and 72 = Py f in Q4. Then
(5.139) holds and (4.6) gives

/AA(Vﬁ_,Vﬁ_)da; = —/<¢,63(ﬁ_,7r_)>da
Q_

o0

= —/(w,ag(m,m»da = —/(u+,ag(¢,0)>da =0, (5.149)
oN oN
where ¢ denotes the extension of ¢ € WAAQ,) into Q4. It follows that 7_ € ¥(Q_), and
therefore, O (i, , 7y ) = Op(ii_,m_) = —vm_ € VRyq_. Then
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/AA(vm,vm)dx __ /<u+,a,§(a+,w+)> do /w + fumydo =0, (5.150)
Oy 89 50

since m_ € Rogn_ and ¢, f € L}, (09). Thus @} € ¥N(Q4), and so f = iy |on — 1) € TA(9Q).
In a similar fashion, we can also show that

fer?, (00) and (31 + K)\)f € ¥100_) = f € ¥99-). (5.151)

l,l/+

Here we only wish to remark that in place of (5.149) we write

/ ANV, Vit )de — / (W, ity 7)) do
oy 89

= /<w, o (i, m_))do = /<u_,ag(z;, 0)do =0,  (5.152)

o0 o0

where 1) € UA(Q_) is such that ¢|gq = ¢ := (%I%—K,Qf. The fact that there are no decay problems
when using (4.7) in the next-to-last equality above is ensured by the fact that @Z has, as any field
in U*(Q_), compact support. This finishes the proof of the claim made about the operators in
(5.124).

Consider next (5.125). For this, the right-to-left inclusion has been already established in (5.98)
(here (5.117) is also used), whereas the the opposite inclusion can be read off (5.148) and (5.151).
Once (5.125) has been established, (5.126) follows from Lemma 11.40 in the Appendix, granted
that

+41 + K are Fredholm with index zero on L?(99) and L?(01?). (5.153)

However, this is proved in (5.166) and (5.168) below, independently of the current considerations.
This finishes the proof of (5.126). As for (5.127), the right-to-left inclusion is a consequence of
(5.79), while the left-to-right inclusion is implicit in the arguments just below (5.143) and (5.146).

Finally, to prove (5.128), consider first the case when n > 3. Then the right-to-left inclusion
is contained in (5.78). To justify the remaining inclusion, assume that fe L?(09) is such that
Sf: 0. Consider the functions i := Sfin Q4 and 74 = inn Q4. Then from (4.6),

/A)\(Vﬁi, Viiy)dr = + /<5f, My, my)) do = 0. (5.154)
Q4 oN

Then iy € \If)‘(Qi), which implies that A#+ = 0 in Q4, and so w4+ must be locally constant.
Furthermore, we have

F=oNa_,m )=o)y, my) = v(my —7_) € vRyq, (5.155)
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which proves (5.128) when n > 3.

There remains to consider the case when n = 2, in which situation it may happen that there
exist vector fields in L?(9Q) which do not belong to vRpq, and yet are sent to zero by S. For
example, if @ = B(0,+/e) in R?, then Se; = 0 for j = 1,2; see, e.g. [62], p.98. Nonetheless,
any nonzero vector field f € W necessarily satisfies fag f do # 0, otherwise the argument in

the previous paragraph (in which we take into account that 7, = Q f = 0 in Q4) places it in
vRpq_, thus forcing f = 0, from orthogonality considerations. This argument shows that the linear
mapping W > 1/7 = o0 1/7d0 € R? is injective. Hence, dim W < 2, proving (5.130).

As for (5.128) when n = 2, the right-to-left inclusion is clear from (5.129) and (5.78). To prove
the opposite inclusion, assume that f € L?(0Q) is such that S f = 0 on 01, and set 4 := S f,
7:= Of in Q4. Then Jo AN(VE, Vi) de = f89<83(ﬁ, ), i) do = 0, since 1i|po = 0. Consequently,
@ € UMQ4) hence, m € Rq . by Lemma 5.13. This shows that for every connected component O;
of {21, there exists a constant ¢; € R with the property that Qﬂ(gj = ¢j. If we now set

bo
gi= (Z cjxaoj>u € vRyq, — Ker (S : LX(99) — L(99)), (5.156)
j=1

then, by (5.82),

Qj = cixo, =Qf in Q. (5.157)
j

As a consequence, if h € vRpq_ denotes the projection of f — g onto VRyq,, we may write
f=(f=G—h)+(G+h), with G+ h € vRypo, ®vRsq = Rog and f—G—h € W, by (5.157), (5.82)
and (5.78). We are therefore left with showing that W N vRpq = 0. Indeed, if ¢4 € Ry, are such
that Q(vp, +ve_) = 0in Q4 , then (5.82) shows that ¢ = 0. Thus, if vo+vp_ € W < L2 (99)
to begin with, then necessarily p_ = 0, and the desired conclusion follows. This last step finishes
the proof of (5.128), and concludes the proof of the proposition. O

We continue the discussion of the operators in question with the following results.

Theorem 5.17 Let Q C R™, n > 2, be a bounded Lipschitz domain. Then there exists e = e(02) >
0 with the property that for each p € (2 —e,2 4 ¢) the following statements are true. First, the
operators

NI + Ky, yI + K LP(09) —s LP(09), (5.158)
VI + Ky : LF(09) — LF(09), (5.159)

are invertible whenever A € (—1,1] and v € R\ [—3, 3]. Second, the operators

+3i1 4+ K L{’II% (09)/vRsq, — Lg%(m)/yRaQi, (5.160)

along with
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£51+ Ky : LY, (09) /92 (095) — LY, (09)/¥(09%), (5.161)
31+ Ky« LB, (09Q)/TN005) — LB, (99) /T (094 ) (5.162)

are also invertible whenever X € (—1,1].

Proof. From known stability results, it suffices to deal with the case p = 2 only. In this scenario,
pick a vector field h € C3°(R™) with supph C D such that (E, v) > K a.e. on 0f), for some
k= k(09) > 0. Fix f € L2(0Q) and consider @+ = Sf,mr = Of in Q4. Switching the roles of @y
and #_ in Corollary 5.6 and choosing p = 0 gives

IV 1200) < CllViant- | r200) + CIVS 2@ npy + 1QF1l 22 np)

= C||Vianil+ |l 2(00) + CIVS fllrz@_np) + ClIQf 2@ _npy-  (5.163)

Combining (5.163) and Corollary 5.5 then gives

1£llz2(00) = 110 (G-, 7) = 3 (i, 74) | 200
< C|| Vi z200) + CIVE-| 1250
< OV | 200y + ClIVS 2 npy + ClQfll 2 npy
< C|I(— %17” + K3 flz2 00) CHVSf||L2(Q+mD +C)1Qf]l 2 (Q4ND)
+CHVSJFHL2(QJWD) + C||QJ?||L2(Q,mD) (5.164)

Since (5.164) holds for each p € [0,1) and the operators

VS, Q: L*(09)) — L*(Q+ N D) (5.165)

are compact, the homotopic invariance of the index then proves

v + K3 : LP(0Q)) — LP(09)) is Fredholm with index zero

(5.166)
whenever 2 —e<p<2+4¢e, |y|> %, and A€ (—1,1],

first when p = 2 and then when |p — 2| < ¢ via perturbatlon results.

In a similar manner, if we consider @y = Dyf, 7+ = Paf in Q4 for f € L3(0R2), we can also
show via Corollary 5.5 and Corollary 5.6 that given 7, A as before, there exists C = C(9€,~v,A) > 0
such that

—

11l z2(00) < CIT + Kx) fll12(00) + residual terms, ¥ f € L}(09), (5.167)

where the residual terms yield compact operators from L$(92) into suitably chosen Banach spaces.
Again using the homotopic invariance of the index and also perturbation results, it follows that
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v+ Ky : LY(092) — LY (09Q) is Fredholm with index zero

(5.168)
whenever 2 —e<p<24e, |y|> %, and A€ (—1,1].

Then the invertibility claims made in the statement of (5.158) and (5.159) follow from (5.166),
(5.168), Proposition 5.16 and simple functional analysis. To also conclude that the operators in
(5.160) and (5.161) are invertible, it is enough to establish that they are Fredholm operators of
index zero.

First, let 7y denote the operator I + K3 acting from LP(9Q) to LP(99) and let T5 denote the
same operator acting instead from Lg A (092) /vRpq, to Lﬁﬂ (0Q)/vRpq, . Also, let

vi LB, (09) — LP(09) (5.169)

denote the natural inclusion operator, and let

pr: LP(0Q) — L%, (09) (5.170)

be the projection operator given by

(fy i) do) i (5.171)

o0N

=2

where the 1);’s form an orthonormal basis of ¥*(9Q_). Also, let

pr s L2, (09) — IF, (09)/vRoq, (5.172)

denote the natural projection operator with regards to these spaces. Then using previous argu-
ments, we can show that the following diagram commutes:

pr T
b, (09) —— It (09)/vRoq, 2, 5, (09) /vRoq,
l . Tﬁr (5.173)

o0 — o) — 12 (90)

The estimate (5.164) shows that T} is a Fredholm operator of index zero. Since ¢, pr, and pr are
also clearly Fredholm, it follows from (5.173) that 75 must also be Fredholm. Furthermore, since
the Fredholm index of ¢ is the opposite of the Fredholm index of pr, it also follows from (5.173) that
the index of 75 must be zero. The rest of the cases in (5.160) and (5.161) follow similarly. Finally,
that the operator in (5.162) is an isomorphism is a consequence of the corresponding statement for
(5.160) and duality (cf. (5.118)). O
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5.4 Inverting the single layer on L? for p near 2 on bounded Lipschitz domains

The goal of this first part of this section is to prove the following theorem.

Theorem 5.18 For each bounded Lipschitz domain  C R™ with n > 3 there exists e = (0Q2) > 0
with the property that

S : LP(9Q) / vRon — LV, (09) (5.174)
is an isomorphism for each p € (2 —¢,2+¢).

Proof. For starters, note that since S(v Ryq) = 0 and since for every bounded connected component
D of O,

/ (Sf,v)ydo = / divSfdr =0, VfeLPdQ), 1<p< oo, (5.175)
aD D

the operator (5.174) is well-defined. Also, from known perturbation results, to prove the theorem,
it suffices to consider the case when p = 2. To this end, recall the identity (4.142). From previous
arguments, we know that :t%[ + K are Fredholm operators, and so from (4.142), the operator

S : L2(00Q) — L3(8Q) (5.176)

must have a finite co-dimensional range, which further implies that its range is closed. Combining
this with (5.128) confirms that the operator in (5.176) is Fredholm. To finish the proof, it is
enough to establish that the Fredholm index of (5.176) is zero, since a similar argument as in the
last paragraph of § 5.3 will then imply that (5.174) is also a Fredholm operator with index zero.
Since, by (5.128), the operator (5.174) is injective, this would be enough to prove the theorem.
To show that (5.176) has index zero, consider the corresponding operator for the Lamé system

Sux: L2(09) — L3(09), (5.177)

defined in a similar manner as (5.176), except that the fundamental solution matrix £ = (Ej);k is

replaced by the fundamental solution E#* = (E;‘ }3‘) j.k for the Lamé system of elastostatics, given
by Lyt = pAd + (A + p)Vdiv i, where

A 1 3u+ A 1 0j T N 8
E;fk(x): . J j

Cu+A)n—22 " u@u+A) |z ) , € RT{0}. (5.178)

_2wn71
Comparing (5.178) with (4.19) , it is clear that Ejl,:(:c) — Ej(x) and VE;,?(J:) — VE () as
A — oo, uniformly for z in compact sets, and so

lim S35 =S, (5.179)

in the strong operator norm sense (as operators mapping L?(9Q) into L?(df2)). Since it is known
that (5.177) is Fredholm with index zero when p > 0, A > —27“ (cf., e.g., [33]), it follows from
(5.179) that (5.176) has index zero as well. O
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Corollary 5.19 For each bounded Lipschitz domain 2 C R™ with n > 3, there exists € > 0 such
that

S LP(09)/vRyq — LB (09Q) (5.180)
is an isomorphism for each p € (2 —&,2 4 ¢).

Proof. Since (5.174) is a self-adjoint operator, Corollary 5.19 follows directly from Theorem 5.18
and duality. O

In the second part of this section we treat the case n = 2. The main novelty is that, for two
dimensional bounded Lipschitz domains, the structure of the null-space of the boundary single layer
changes, compared to the higher dimensional case. Cf. (5.128)-(5.130).

Theorem 5.20 Assume that Q C R? is a bounded Lipschitz domain. Then there exists € > 0 with
the following properties. First, the space

{fell (09): Sf=0 ondQ, and Qf =0 in 4} (5.181)

is independent of p € (2 —€,2 + ¢€). In particular, it agrees with the space defined in (5.129) and
we shall keep denoting this by W. Second, for any p € (2 —¢,2 + ¢), the operator

S : Lp(aﬂ)/yRag BW — L2, 1 (09) = {fe L2,(09) : [y (fitb)do =0V e W} (5.182)
s an tsomorphism.

Proof. Let € > 0 be such that

S: LP(0) — LP(69) (5.183)

is Fredholm with index zero whenever p € (2 —¢,2 + ¢). This can be arranged as before. Then, it
follows from Lemma 11.40 that that the null-space of S in (5.183) is independent of p € (2—¢,2+¢).
As a consequence,

Ker (S : LP(09Q) — LF(09Q)) = vRgq & W, Vpe (2—¢,2+¢), (5.184)

where W is as in (5.129). Thus, if we temporarily denote the space (5.181) by W, (5.184) implies
W, C Wy for any p € (2 —¢,2+¢). On the other hand, the same type of argument which led to
(5.128) gives the opposite inclusion so that, altogether, W, = W, for each p € (2 —¢,2 +¢). This
proves the first claim in the statement of the theorem.

Going further, the fact that

—

/<Sf,zp>da:/ (f,S¢)do =0, VpeWw, (5.185)
o0

o0
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proves that the operator (5.182) is well-defined. Given that S in (5.183) is Fredholm with index
zero if p € (2—¢,2+¢) and that W is finite dimensional, it follows (similarly to what we have done
in the proof of Theorem 5.18) that the operator (5.182) also has index zero. Since, as seen from
(5.184), this is one-to-one, it ultimately follows that the operator in question is an isomorphism. [J

We conclude this section with another important result involving the single layer in two dimen-
sions.

Theorem 5.21 Let Q C R? be a bounded Lipschitz domain, and define the operator

S (LP(@Q) /I/R39> O R — ¥ (99) & R (5.186)

by setting

S([), ) = (sg+a ][ gda>. (5.187)
oN
Then there exists ¢ = e(9) > 0 such that S is an isomorphism for each p € (2 —£,2 4 ¢).

Proof. From stability results (cf. Theorem 11.43), it is enough to treat the case when p = 2.
Consider the decomposition S = S, + 57 where

So(d).0) = (53,0)  and  Si(([g,d) = ( fmgda) (5.188)

Note that S is an operator of finite rank and is therefore compact. Then since S, = S is Fredholm
with index zero when p = 2, it follows that S = S, + 57 is also Fredholm with index zero when

p = 2. Now to show that S is an isomorphism, it is enough to show that S is injective. Assume
there exists § € L?(0f2) and & € R? such that JoqGdo =0 and Sg = —¢. Set

iy =8GinQy, mi=0QFin Q. (5.189)

Using (5.111) and (5.112), for any A € (—1,1]

/ AN(Viy, Vi, ) do + / AN(Vi_, Vi) dz (5.190)

Q4 Q-
:/<S§,(—§I+K§)g—(;I+K;)§>da=—/<S§,g‘>da=/<ag*>da=o.
o0 o0 o0

Then from (5.93), we know that @+ € W*(Q4) which further implies that 7+ € Ryo, and
(s, m+) € VRyo,. Then § = O)(id_,7n_) — I)(iy,m4) € VRyg and so & = —Sg = 0. This
shows that ([g],¢) = 0 as desired, which establishes that S is an isomorphism when p = 2. O
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5.5 LP-boundary value problems on bounded Lipschitz domains for p near 2

In this section we will focus on establishing well-posedness results for bounded Lipschitz domains.

Our first result in this regard is the following.

Theorem 5.22 Assumf that Q@ C R™, n > 2, is a bounded Lipschitz domain and, as usual, set
Qp :=Q, Q- :=R"\ Q. Aliso, fir p € (0,1) and A € (—1,1]. Then there exists ¢ = £(0Q) > 0
such that for p € (2 —€,2 + €), the transmission boundary value problem, concerned with finding

two pairs of functions (U+,74) in Oy satisfying
Aty =Vry, divie =0 in Qi

M(VEi)v M(Tri) € Lp(aﬂ)’

iy| —t_| =geLko9
i| —i| =gelio0),

ali\(ﬁ-‘r?ﬂ--i-) - /’Lali\(ﬁ—vﬂ-—) = ‘]FG Lp(aQ)a

and the decay conditions

O(|z|>™™) as |z| — 00, if n >3,

U_(z) = —iE(l’)(faQ de) +O(!x!71) as ‘x’ — 00, if n =2,

0y (e) = ~O,E)@)( [ Fir)+O(al™) as le] = o0, 15 <,

O(|z|'=™) as |z| — 00, if n>3,

T H(VEN@). o Fao) +O(al ) as el o, if n=2

has a unique solution. In addition, there exists C > 0 such that

M (Vi) e o) + |M (7£)] Lra0) < Cllgllra0) + C”ﬂ\m(any

Furthermore, a similar result holds if (5.191) -(5.194) are replaced by

(Al = Vg, divie =0 in Qi

M(Viy), M(my) € LP(09),

—

Ut

—pii_| =ge L¥09),
L hi-| =g e 1709)

Op(ity,my) — Opil-,m-) = f € LP(99),

and the decay conditions

O(|z|>™) as |z| — o0, if n>3,

(@) = _E(x)<fm fda) +0(lz[™")  as Jz| o0, if n=2,
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Oji_(x) = —(9;E)(x) </8§2 fda) +O(|x|™™) as |x| =00, 1<j<n, (5.198)

O(|z]*™™) as |z| = o0, if n>3,

(5.199)
<(VEA s Joa fda> +O0(|z|7?)  as |z| — o0, if n=2.

m_(x) =

Proof. Let € > 0 be as in the statement of Theorem 5.17. Then for p € (2 — £,2 + ¢), we know the
operators

3T+ K3 LP(09) — LP(0Q),  $1EAT+ K : L7 (09Q) — LE(09) (5.200)

are isomorphisms. Now, set

fi = f=0)(DS§. P g) + pd) (D5, Py §) € LP(99), (5.201)
- -1
o= (1 LTy K,\> fi e LP(9), (5.202)

where the superscripts 4 indicate that the layer potentials in question are considered as mappings
from functions defined on 02 into functions defined in Q4. Then

iy = SifQ + D5y, (5.203)

T+ = HQifQ +,P;\t_)a (5204)

solve (9.31) and obey natural estimates, i.e.

| M (Vit)| 20y + [|M (7+)l 2r (00) <||9||Lp(aﬂ + 1 £l o asz)) (5.205)

Let us now check the decay conditions (5.192)-(5.194). Clearly, (5.192) is a simple consequence of
(5.203) if n > 3. Going further, we note that

fido = fdo— aﬁ(ng,Pjg)da+u/ 9, (D5 §, Py §) do
o0 o0 o0 o0

= fdo— 1 —p) [ 0)(Dig Pg)do

(9] 1Y)
= [ fdo, (5.206)
oN
since
0)(D g, Pxg) = 05(Dy§, Py g),  V§eLi(09). (5.207)

On the other hand,
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i do / <1“+1I+Kx)f2da
o0 o0

( 1+KA fado + 14 /fgda

Il
S~

oN
= & ” fodo, (5.208)
so that
fodo =11 f’ldazﬂ—l/ fdo. (5.209)
09 B Joa H Jaq
Consequently, when n = 2,
i (z) = {48 falx)+Dygx)
- 1 c—(f _ g 1 7 -1
- s faﬂfgda)(z:)+luE(x)(/@gfng)%—Oﬂﬂ )
_ —;E(x)(/ fdo) + O™ s [r] - oo, (5.210)
oN

in agreement with the case n = 2 of (5.192). Finally, that (5.203)-(5.204) satisfy the conditions
(5.193)-(5.194) can be verified in a similar fashion.

Let us now consider the issue of uniqueness for (5.191)-(5.192). To this end, assume that
(iix,7+) solves the homogeneous version of (5.191)-(5.194). The fact that f = 0 implies that @_,
m_ decay fast enough at infinity for the Green’s formulas

ﬁi = :l:'D)\ (ﬁi‘ag) :F:S(ﬁi\(ﬂ:i,ﬂ'i)) in Qi, (5.211)

to be valid. Based on (5.211), we may then write

OMte,ms) + (Wi‘m)y = j:(?i‘(D,\ (ﬁi‘m),?\ (ﬁi‘m)) + (77,\ (ﬁi‘ag)ﬂaﬁy

O (S(0) (12 72)), QO (s, 7)) )

T (Q@ e, m))| v (5.212)

o0

hence, invoking (4.121) and the jump-relations of hydrostatic layer potentials,
Dliems) = 203 (Da(i, ) Pa(5e] )

<:F2I+K)\) (5 (Uiﬂri)) (5.213)
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Adding the two versions of the identity (5.213) and keeping in mind that 9 (it , 71) = p o) (i, 7_),
U4|aq = U-|apo and that (5.207) holds allows us to conclude that (1 “HI + K)\)(a’\(u_,w_)) = 0.
Since Z—ﬂ] + K3) is an invertible operator, 9, (ii_,7—) = 0, and further, )ity ,my) = 0. Moving
to the boundary in each version of (5.211) then gives

(31 + Kx)(dx|oq) = dlon = —(—51 + K)) (i@ on), (5.214)

from which it can be determined that i1 |sg = 0. Finally, it follows from returning to (5.211) again
that @y = 0 in Q4. This forces m+ to be locally constant, but since 74 = p7— on 9 and 7_
decays at infinity, we must have 7+ = 0 in Q4 as well.

The result for (5.196)-(5.199) follows in a similar manner. More precisely, if

G =G+ (1—p)Sf e I§(09),
1 (5.215)
o= LI+ K\) g€ LE(09),
then
Uy = 1 /\gg -8t f in Q4, (5.216)
e %79;572 —O*f in Qu, (5.217)

will satisfy (5.196)-(5.199) and also (5.195). As for uniqueness, it can be shown using (5.211) as
above that solutions of the homogeneous version of (5.196)-(5.199) satisfy

(-%}f—gl + KA) (@_|p0) = 0. (5.218)

It follows that @_|sn = 0 and therefore @ |50 = 0 as well. With this in mind, it can also be shown
using (5.213) and the transmission conditions that 0. (@4, 7+) = 0, and then uniqueness follows
much as above. O

Theorem 5.23 Assume that Q C R"™, n > 2, is a bounded Lipschitz domain. Then for A\ € (—1,1],
there exists e = (0Q) > 0 such that for p € (2 —e,2 4 €), the Neumann boundary value problem,
concerned with finding functions (t, ) in Q satisfying

Ad=Vr, divii=0 in €,
M(Vii), M(x) € LP(69), (5.219)
i, ) = f e LP(09),

has a solution if and only iffsatisﬁes bn—1(Q2) linearly independent constraints. More specifically,
(5.219) has a solution if and only if

femm (—51 K35 L, (09) = L, (aQ)). (5.220)

105



Whenever a solution of (5.219) exists, it is unique modulo adding to the velocity field functions
from WN(Q). In addition, there exists C > 0 such that

1M (V)| o (o) + 1M ()| o o0y < ClLF o 00, (5.221)

for any solution (i, ) of (5.219). )
Finally, a similar result holds for the exterior domain R™\Q after including the decay conditions

O(|z[*>*™) as |z| — o0, if n>3,

ii(x) = B (5.222)
E(:]})(faQ fda) +O(|lz|7Y)  as |z| — o0, if n=2,

0jii(x) = (9;E)(x) (/ fda) +O(|z[™) as |z| — o0, 1<j<n, (5.223)

[2/9)

O(lz|*™™)  as |z|— o0, if n>3,

m(x) = . (5.224)
<(—VEA)(1‘), S50 fd0> +0(|z]7%)  as |z| — o0, if n=2.

In particular, a solution to the exterior problem exists if and only if
fem (%I + K I, (00) — Ih, (aQ)), (5.225)

and solutions are unique modulo adding to the velocity field functions from WA (R™\ Q).

Proof. Let € > 0 be as in the statement of Theorem 5.17. Then for p € (2 —¢,2+¢), we know that
the operator

— I+ K} L{’IUi (09) /Ry — Lgi (092) /vRaq (5.226)
is an isomorphism. Consider the claim that a solution for (5.219) exists if and only if (5.220) holds.

To justify the right-to-left implication, if (5.220) holds, say f = (—%I + K3)g for some g €
P, (09), then
2 ’

=8¢ and 7w:=Qg (5.227)

will satisfy (5.219) and (5.221).
In the opposite direction, assume that f € LP(9Q) is such that (5.219) has a solution (u,).
Then, if ¢ € TNIQ,), say 1 = | for some ¢ € T (), we may write

A = b OMii, )\ do = A4 u) do = 0. .
/m<w,f>da—/m<w,6y<, ) / (0X(4,0), @) do = 0 (5.228)

[2}9]

Hence, necessarily, f € L{)I’i (092).
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Having established this, we now use the fact that (5.226) is an isomorphism in order to find

g € Ly, (09) such that (=31 + K})§ — f = v, for some ¢ € Rypo . If we now set w = Sg
+

and p := Qg in 2, then the pair (w — u, p — ) solves the interior Neumann problem with datum

vp. We will now make a claim which implies that, necessarily, ¢ = 0. This, of course, entails
f= (—%I + K3)g, proving (5.220). The claim just alluded to above is the following:

if (i, ) solve (5.219) for f = v with ¢ € Ryq_, then ¢ = 0. (5.229)

To justify this claim, write (4.120) and recall (5.78) to conclude that @ = D,(u]sq) in 2. Going to
the boundary then yields
ﬁ(me Ker (-%1 + Ky L8, (09) — L’{M(OQ)) — VN 09,), (5.230)
by (5.125). Utilizing this back into (4.120) and relying on (5.97) further gives i € ¥*(Q, ). Hence,
vp = 9)(i,m) € VRyo, by (5.96) and, ultimately, ¢ = 0 given that the sum in (5.74) is direct.
This concludes the proof of (5.229).

To establish uniqueness, if the functions ¢ and 7 satisfy the homogeneous version of problem
(5.219), then @ = Dy (i]sq) in €2, by (4.120). Going non-tangentially to the boundary then yields

(=31 + K))(ilaq) = 0 on 99 which shows that @|an € Ker (=31 + Ky : L}, (9Q) — LY, (99)) =
TA (0524, by (5.125), since i|sn € sz’wr(@Q) to begin with. Hence, @|sq = ¥|sq for some function

¥ € UAN(). It remains to invoke (4.120) once again in order to conclude that, by virtue of (5.97),
@ = 1) in Q. This establishes the claim made about uniqueness for (5.219).

In the case of the exterior domain, a similar argument can be used to establish the existence of
a solution. The key observation is that the decay conditions (5.222)-(5.224) are strong enough to
guarantee that integral representation formulas analogous to (4.120)-(4.121) hold in R™ \ Q. More
specifically, we have

)(;1:) + S(@,j\(ﬁ,ﬂ))(x), z € R\ Q, (5.231)

m(2) = —Pi(a

aQ)(x) + Q<‘93(ﬁa F)) (r), zeR"\Q (5.232)

These are proved starting with (4.120)-(4.121) written in Bg \ , where Bp is a ball of radius R,
large enough so that Q C Bg, then passing to the limit as R — oo. The decay conditions (5.222)-
(5.224) are then used to show that the contributions from 0Bpg tend to zero. With (5.231)-(5.232)
in place, the proof of the uniqueness then proceeds as for the case of bounded domains. O

We can also state a similar result for the Regularity problem.

Theorem 5.24 Assume that 2 C R™, n > 2, is a bounded Lipschitz domain. Then there exists
e = e(0Q) > 0 such that for p € (2 —¢,2 + ¢€), the Regularity boundary value problem, concerned
with finding functions (@, ) in Q satisfying

Ad=Vr, divii=0 in €,
M(Vd), M(n) € LP(09)), (5.233)
i = fe L}(09),
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has a solution if and only if

felr (99). (5.234)

1,l/+

In addition, the solution is unique modulo adding locally constant functions to the pressure, and
there exists C = C(Q,p) > 0 such that

M (V@) ey + [[M(7) | ra0) < CH]FHL’l’(BQ)‘ (5.235)

Furthermore, a similar result holds for the esterior domain R™ \ Q after including the decay
conditions

O(|z[*>™™) as |x| — o0, if n >3,

(z) = ) (5.236)
E(x)A+O(1) as |z| = o0, if n=2,
O(|z|'™™) as |z| — 00, if n >3,

jt(x) = . (5.237)
O;E(x)A+ O(|z|72) as |z| — oo, if n=2,
O(|z]*7™) as |z| — o0, if n >3,

r(z) = ) (5.238)
(VEa(z), A) + O(|2|7?) as |2 — oo, if n=2,

where A € R? is an arbitrary vector, specified a priori. In particular, a solution exists if and only
if

felLt, (09), (5.239)
and solutions are unique modulo adding locally constant functions to the pressure.

Proof. Let € > 0 be as in the statement of Theorem 5.17. Then for p € (2—¢,2+¢), we know that
for each A € (—1, 1], the operator

I+ K, L’l”mr (0Q) /T (99) — Lzl"mr (0Q)/T* (9Q) is an isomorphism. (5.240)

We now claim that, if n > 3,

T: L%, (99) @ LP(99) — LF, (99),

L . S (5.241)
T(g1,52) = (31 + K)\)g1 + Sg2  is onto.

To see that this is indeed the case, consider an arbitrary f € sz’wr (092). It follows then from (5.240)
that there exists g; € L?w(@Q) with the property that ¢ := f — (31 + K)\)g1 € ¥A(99). Using

(5.117) and Theorem 5.18, we can then find go € LP(0Q2) with the property that Sgy = @Z_; Thus,
T(g1,G2) = f, proving the claim. In turn, (5.241) and (11.123) in the Appendix show that there
exists C' = C(Q,p) > 0 with the following property:
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vierLl, (09) 3(5,d) € L

1vg

(0Q) ® LP(9Q)  with

p
1vy

e § . ) (5.242)
T(G1,92) = f and |g1llzeoq) + (192l Lr@0) < CllfllLeo0)-

Next, to show that (5.246) has a solution when n > 3 for every given f € L]10,V+ (09), it suffices
to observe that, if (g1, g2) € LY, (0R2) & LP(9N) are as in the second line of (5.242), then

1y

U:=Drg1 +Sg2 and 7 :=Pyg1 + Qgo (5.243)

will satisfy (5.233) and (5.235). To establish uniqueness, again, when n > 3, assume that @ and 7
satisfy the homogeneous version of (5.233). Then (4.120) implies S(9. (i, 7)) = 0 on 9). Hence,
o) (i, ) € VRyq, by (5.128). Utilizing this back in (4.120) and invoking (5.77), we finally arrive at
the conclusion that @ = 0 in .

Turning our attention to the case when n = 2, consider in place of (5.241) the following claim:

T:1%, (09) & LP(0Q) & R? — LT, (09),

i X (5.244)
T(g1,Ge,¢) = (531 + K)\)g1 + SGa + ¢ is onto.

The first step in justifying this claim is as before. Namely, given f € Liu (09), we can find some
g1 € LY, (99) for which ¢, := f— (31 + K))g1 € 2 (09).

Since ¥ (0Q) — LILV(GQ), it follows from Theorem 5.21 that there exists go € LP(02) and
¢ € R? such that Sg, + ¢ = 1/70, and so the operator T in (5.244) is onto, as claimed. With this in
hand, the proof of the existence of a solution for (5.233), which satisfies natural estimates, proceeds
as in the case n > 3, treated before.

To prove uniqueness for (5.233) when n = 2, we note that the same argument as in the case
n > 3 shows that, if @ and 7 satisfy the homogeneous version of (5.233), then

o) (i, m) = vp +1p, for some ¢ € Ryg and 1 € W. (5.245)

Plugging this back in (4.120) and keeping in mind (5.77) and (5.184), we may conclude that
4= —-8Y and m = Q(ry) in Q. In turn, this allows justifying the integration by parts formula
Jo ANV, V) do = [,,(0) (i, 7), @) do. Since @|pg = 0, we finally conclude that @ = 0 in €, by
invoking (5.93).

The exterior problem can be solved in much the same way. In this case, the decay conditions
(5.236)-(5.238) with A = 0 are crucial for justifying (5.231)-(5.232) for solutions of the homogeneous
problem. Granted these identities, we once again arrive at (5.245), after which the solution proceeds
much as before. O

We conclude this section with a similar result for the Dirichlet problem.

Theorem 5.25 Assume that @ C R™, n > 2, is a bounded Lipschitz domain. Then there exists
e =¢e(0) > 0 such that for p € (2—¢,2+¢), the Dirichlet boundary value problem, concerned with
finding functions (i, ) in Q satisfying
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Ad=Vr, divii=0 in €,

M (@) € LP(0R), (5.246)
i =felLb (80

u 20 [ € +(a ),

has a solution which is unique modulo adding locally constant functions to the pressure. In addition,
there exists C' > 0 such that

IM (@) o o) < CI fll Lo o0)- (5.247)

Furthermore, a similar result holds for the exterior domain R™\ Q after including the decay condi-
tions

i O(|z[*™™) as |x] — o0, if n>3, (5.248)
u(x) = . .
E(x)A+O(1) as |x| — o0, if n=2,
) O(a'=") as |z — 0, if n>3,
O;t(x) = | . L L (5.249)
BB A+ O(jal ) as 2] — o0, i n=2
(@) O(|x|1_") as x| — oo, if n >3, (5.250)
m(z) = . .
(VEA(z), A) + O(|z|72) as |z| — oo, if n =2,

where A € R? is an arbitrary vector, specified a priori. In particular, a solution to the exterior
problem exists if f € L},_(0) and the solution is unique modulo adding locally constant functions
to the pressure.

Proof. Let € > 0 be as in the statement of Theorem 5.17, and fix p € (2 —¢,2 +¢). Let us
now assume that n > 3. Using (5.162) and (5.126), it can be checked (much as in the proof of
Theorem 5.24), that

T L5, (99Q) & LP(0Q) —s LE, (09),

S o 1 . . . (5.251)
T(glag2) = (51 + KA)91 + Sg> s onto,

and

Vel (09) 3(f,5) € L, (09Q) @ LP(9Q) with (5.252)
T(G1,52) = f and || ]|zro0) + 152l o) < CIIFl Lo on)-

Now, given an arbitrary f € LY, (99Q), let (71, 2) € LY, (9Q) ® LP(9Q) be as in the second line of
(5.252). Then

U :=Dygi +SG> and 7:=Pyrg1 + Qg (5.253)
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will satisfy (5.246) and (5.247).
To establish uniqueness, assume @ and 7 satisfy the homogeneous version of (5.246). With
x, € € fixed, let Q, be a sequence of sub-domains of {2 containing x, that converge to {2 in the
sense described in Lemma 11.53 in the Appendix. Define Fj;(z) := {Eji(x)}r where Ejj is as in
(4.20), and let ¢; denote the jth component of ¢ as defined in (4.21). Then for each 1 < j < n and
each Q,, from Theorem 5.24, there exists ¢ and ¢’ such that
Av=V{¢, divi=0 in Q,
M(V7), M(q') € LV (99), (5.254)
g = Ej(ro = )00
Then for each 1 < j < n and each 2, let

G¢:=E; -7, gY=¢—q inQ. (5.255)

Then é?‘ and g7 will satisfy

divGe =0in Q,, G _— (5.256)
and
/ (AGS — Vg, 1) dv = uj(zo). (5.257)
Qq

We now make the important claim that there exists a constant C' > 0 independent of « such
that

IM(VEN 1 90y + 1M ()] 062y < CIES (5.258)

Ly (09)°

This is a consequence of the specific way in which the solution of the Regularity problem has been

constructed in the proof of Theorem 5.24, Lemma 11.32 in the Appendix, in which we take T, to

be the operator (5.241) constructed for 02, in place of 99, and the fact that the T,’s, after being

appropriately identified with operators acting on functions defined on 92, converge to T in the

operator norm. See (11.206) and Lemma 11.53 in the Appendix for a proof of this latter claim.
Combining (5.257) with (4.7) and (5.256) then gives

ui(eo) = [ (©3C3.45).) do. (5.259)

(o197
Then since M (@) € LP(09) and i|pn = 0, we can show via (5.259), (5.258), and the Lebesgue
Dominated Convergence Theorem that u;(x,) = 0 (for this step, Lemma 11.53 is once again used

to first replace the integral on 99, with one on 0Q; cf. (11.191)-(11.193)). Since z, was an arbitrary
point in €2, it follows that ¥ = 0 in €2, as desired.
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When n = 2, the same line of reasoning applies provided that, in place of (5.251), this time we
use

T:L5, (09Q) @ LP(02) @ R? — LY (09),

— . o (5.260)
T(g1, G2, C) := (51 + K)\)g1 + SG2 + C.

The existence of a solution to the exterior Dirichlet problem can be established in much the
same way. To prove uniqueness, assume @ and 7 satisfy the homogeneous version of (5.246) in the
exterior domain R" \ Q and also satisfy (5.248)-(5.250). Fix R > 0 large enough that Q C Bg,
where Bg := {z € R" : |z| < R}. Let D be the bounded Lipschitz domain given by D := Bg \ 2.
Since @ and 7 satisfy the Stokes system in the exterior of €, it follows that @|sp, € L} (0Bg), and
furthermore since |y = 0, we can conclude that i|gp € L{w (0D). Theorem 5.24 applied for the

domain D then guarantees that there exists a solution to (5.233) with data f = @|sp. Due to the
uniqueness portion of Theorem 5.25, the only possible solution is @ and 7, and therefore

Mp(Va), Mp(r) € LP(D), (5.261)

where Mp denotes the non-tangential maximal function associated with the domain D. This implies
that

M(Vid), M(r) € LP(Q), (5.262)

and then the uniqueness portion of Theorem 5.24 applied to the exterior domain forces @ = 0, as
desired. 0

6 Local L? estimates

For the duration of this chapter we assume that €2 is a graph Lipschitz domain in R™, n > 2, and
set Qy = Q, Q_ := R"\ Q. Here, we will prove estimates of a local nature which will be useful
throughout. For some fixed x, € 92, let

Sg = SR(.TO) = BR(xO) N of2. (61)

Also, define

Dp := Dg(z,) = {x +te, : = € Sg,|t| < KR}, (6.2)

where k = K(0Q) > 0 is a fixed constant, and let

Df:=DrNQy and Dp:=DpNQ_. (6.3)

If Sg := Sgr(x,), for each ¢ > 0 we also set Scg := Scr(x,), with a similar convention for D.p.
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6.1 Pressure, Caccioppoli, and local boundary estimates

For the duration of this section, assume (4, 7y) satisfy
Aty =Vry in Q4
diviie =0 in Qu, (6.4)
M (Viig), M(ny) € L*(09).

Our first local result is the following estimate for the pressure.

Lemma 6.1 For any q > 1, there exists C > 0 such that

<][ wiIde) ‘<o (][ va%) ¢ ( M(@%) " (6.5)
Dr Dr R \J sy

Proof. Parametrize Dﬁ by Sg x (0,kR) 3 (y,t) — y L te, € Dli% and fix two balls BT C D;% of
radii comparable to R and such that dist (Bi,BD]i%) ~ R. For each y € Sg and t € (0,xR) with
y + te, € B, using the fact that the pressure decays at infinity, the Fundamental Theorem of
Calculus, and interior estimates, we may write

e (y £ ten)| < / (V) (y 4 sen)| ds < / (Ads)(y + sen)|ds

t c1R
> C

< / ][ |Us(2)|dz ) ds
01R<82 B(y+tsen,c2s) )

< CR'M(ix)(y). (6.6)

Hence,
C . C . q
|my|de < — M(ty)do < = M(iy)do | . (6.7)
B=* R Sk R Sk

According to the work of Bogovskil [6], it is possible to construct two vector fields Wy in DE
with the following properties:

(1) divwi:ﬁi—B%</[)iﬂi)XBi in sz,
R

0, (6.8)

(#) wi‘ang

Then integrating by parts, we have

/ e (div i) d = / AN(Vie, Vite)dz T / (ONite, i), 1) do, (6.9)
DE DE oD%

and so using (6.8) and (6.7),
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/|7ri‘2dx = /A,\(Vﬁi,vw'i)dx%— /Widﬂf (][widx)
Dt +
R

+ +
Dy Dr

0/ ity || Vs dz + CRE

+ +
Dy Dy

AN
\
=
),_%

o
QL
8

N[
~/
\4\
=<
Ll
=¥
IS
~—

N|—
[N]]

IN
Q
—
<
IS
Ll

~
)

—
<
I
&
8

R

M
Q=

+CR? /]Wi]2daj R! ][M(ﬁi)qda

D% Sk
3 3
< C / |Viiy|? da / |7 |? da
Dy Dy
L 1
+CRz7! / |7 |? da ][M(ﬁi)qda , (6.10)
DE Sk

which is enough to prove the lemma. O

Our next local result is the following Caccioppoli type estimate.

Lemma 6.2 Let p€[0,1), ¢ > 1, and 1 < s <t < 2. Then there exists C > 0 such that

/]Vﬁ+]2dx + u/yw_y2dx

+ —
DsR DsR

+C / ’(83(ﬁ+,7r+),ﬁ+> (M, a,>‘ do. (6.11)

Str
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Proof. Let n € C§°(R™) be such that 7 > 0 and suppn C Dag. Since Aty = Vry and div iy =0
in Q4, using the integration by parts formula (4.6), we have that

[ AV Vi) de =+ [(@inns) pisdo+ [ medviPisde (012

+ +
D3y S2R D3r

Multiplying the minus version of (6.12) by x and adding it the plus version gives

[ AV erade + x| AvvEVePa) ds

D3y Dsp
= / 7 div (n?iy) dz 4 p / m_div (n*i_) dx (6.13)
Dyp Dsp

+ / o (103t my),ity) — p (@i ) ii)) do

Sar

Expanding the terms V(n?i+) and div (n?@4) in (6.13) and using Cauchy’s inequality with epsilon
leads to the following estimate,

/n2AA(Vﬁ+,Vﬁ+)dx+u / " A\(Vi_, Vi ) dx
D3y Dyp

<c. / Vs 2 da + / Vnlla_|? da

="2R D2R

‘e /n2<\m2+m\2>dw+u / 7 (Vi ? + Jr_|?) du

D3k Dyr
b [P @ m) ) - @) ) don (6.14)

Sar

Now for any 1 < s <t < 2, let n have the following properties

n=1on Dyg

supp 71 € Dig

(6.15)
0<n<l1

VL~ < R(gsy

Using (6.15) and Lemma 6.1 in (6.14) then gives
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/AA(VﬁJF,VﬁJF)derM / AN(Vii_, Vii_) dz
D:—R DS_R

_R2 /|u+| dx+u/ru 2da

+eC | Vi |? da + p / \Vii_|? da
+ —

DtR DtR
2
q q
+eCR"? < M(ﬁ+)qda> +u< M (i )qda>
Str Str
+/ ’(8;\(1l’+,7r+),11’+) —M<83\(ﬁ_,’ﬁ_),ﬁ_>‘ dO’. (616)

Next, we claim that (6.16) can be improved to

/]Vﬁ+]2dm+u/|Vﬁ_\2dx

+
DsR DsR

Sm /|u+| dx—l—,u/\u ?de| +eC /Vu+]2d:c+u/ \Vi_ | dx

Dy Dy Dip
+e CR"2 ( M(ﬁ+)qd0) " ( M(ﬁ_)qda> ]
StR SR
+ [ @) - @) )] do (6.17)
Str

For |A| < 1, this follows by (4.16). For A =1, (6.17) can be justified using the following version of
Korn’s inequality which we will prove in § 11.4.

Lemma 6.3 [Korn’s inequality]
Let D C R", n > 2, be a bounded Lipschitz domain of diameter R and assume that 1 < p < oo.

Then there exists a finite, positive constant C' which depends on p and the Lipschitz character of
D but not on R, such that

IV @loo) < C{IVE + VT llzao) + R o) } (6.18)
uniformly for @ € LY(D).
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Next, we state another useful result.

Lemma 6.4 [Hole Filling Lemma]
For any 0 < 0 <1, a > 0, and any non-decreasing functions A and B, if f is locally bounded and

f(s) < (t—s)"%A(t) + B(t) + 0f(t) whenever 19 < s <t <, (6.19)

then

f(s) < C|(t—s)""A(t) + B(t)} whenever 1o < s <t < 7. (6.20)

For a proof of the Hole Filling Lemma, see the Appendix. Now Lemma 6.2 follows by choosing &
small enough in (6.17) and applying the Hole Filling Lemma. O

Our next result is a local estimate for Vi on the boundary.

Lemma 6.5 Let p € [0,1). Then there exists C > 0 such that

/ (Vg > + p|Vi-|?) do
Sgr

S ﬁ / (:u‘vtzmﬁ—i- - vt(mﬁ—‘z + |81i\(ﬁ+777+) - Ma’i\(ﬁ_7ﬂ-_)|2> do

Sar

+ﬁ[ /(|V1I+|2+|7r+|2)da:—|—u /(|va_|2+|7r_|2)dx]. (6.21)

+ —
D2R DQR

Proof. For any 1 < s <t < 2, there exists a smooth vector field Eg such that

(o) =1 on S [ < C(09), suppl € Din, [V < .

Then by applying Proposition 5.2 with h= ﬁ'; and € chosen small enough, we can show that

(6.22)

/ywiﬂdagR(tC_s) / 1Vasl® + ral?] d:):—I—C/ \vai\2d0+;/\wi\2da. (6.23)
SeR

+
DR StR StR

Then from the Hole Filling Lemma, it follows that for any 1 < s <t < 2,

/|7Ti|2da§ R(tc_ 3 / (Ve |® + |rs]?] d:c+C/ |Viit|? do. (6.24)
Ssr DtiR Str

Applying Proposition 5.3 with h= Eg also gives
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[ ANV ) + (Vi Vi) do
SSR

< i [ 10370~ w0 )P + | Vranils — Vi 2] do

Str

be [V + frs 4 WV + gl 2] do
Str
+(1€#) R(tlfs) [ / (IViy * + 74 %) do + p / (IVa_ >+ |7_|?) dx], (6.25)
D:_R Digr
which holds for any 1 < s < t < 2. Consider the case A = 1. Now, fix 1 < s <t < 2, and let

t:=1(s+t)and s’ = L(s+¥). Then 1 <s< s <t <t <2 andalsos' —s~t'—s' ~t—t ~t—s.
Then since A;(Viiy, Viy) = 3|Vl + Viiy %, applying Proposition 5.4 with h=hs gives

/ [V, + p|Vi_|?] do < ﬁ / [A1(Viiy, Viiy) + pA (Vi-, Vi-)?] do

SSR SS/R

+ﬁ / [|81{(E+?7T+) - :uai(ﬁ*ﬂr*)ﬁ + :U’|vtanﬁ+ - vtcma)*|2:| do

SS’R

b [ (9T + il + VP + 2] do

SS/R

+(1€H) R(s}—s)[ / (Vi ? + |mi?) da + p / (V- |? + |7 |?) d:v] (6.26)
D:’R Dg

Combining (6.26) with (6.25) where s and ¢ are replaced by s" and # and ¢ is replaced by &2(1 — p)?
and also invoking (6.24) with s replaced by t’ gives

/ UV?ZJF‘Q + /L|V’lj7|2] do < ﬁ / [|6i(ﬁ+,7r+) — u@i(a’,’ﬂ;)ﬁ + ,U|Vtanﬁ+ — Vtanﬁ7’21| do

SSR St’R

+eC / (V22 4 s+ Va2 + il ] do

St’R

‘F‘E(lgu)sﬁ[ / (|Vﬁ+|2 + |7'r+|2) dx + p / (|Vz_[7|2_|_ |7T,|2) d$}

+ —
Dt’R Dt’R

< ﬁ / [|81}(ﬁ+a7r+) - /“Lai(ﬁ*)ﬂ-*)ﬁ + :U’|vtanﬁ+ - Vtanﬁf|2} do
Str
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+gc/[vmy2+uyw_|2} do

Str

+ 0 R [ / (Vi + |my?) da + p / (IVa_? + |=_) dx]. (6.27)
D:R Dir

Since (6.27) holds for every 1 < s < t < 2, after choosing e small enough, applying the Hole Filling

Lemma gives

[ v+ v
SSR

< (1_0“)6 / [|8,}(U+,7r+) - Mai(ﬁfﬂrf)w + :u|vtang+ - vtcma’*|2:| do
Str

+MCR@)[/ (Vi + |7y ) d:n+u/ (Vi + =) d:n], (6.28)
Dn Dip

which holds for any 1 < s < ¢t < 2. This is enough to prove the lemma in the case A = 1. For

IA| < 1, there exists C) > 0 such that |Viiye|? < C\A)(Viit, Vit). In this case, (6.28) is not

needed, and the lemma follows more directly by combining (6.25) and (6.24) and using the Hole

Filling Lemma as above. 0
The previous lemma also implies the following.

Lemma 6.6 Let € [0,1). Then there exists C > 0 such that

/(va2 T+ ulVa_?) do

< (13)6 / (|vtanﬁ+ - /‘vmnﬁf|2 + ,u‘ai‘(ﬁ+,ﬂ'+) - ai‘(ﬁ,,ﬂ',)|2> do

+ R /(|Vﬁ+|2+|7r+|2)d:1;+u/(!Vﬁ_]2+]w_]2)dx : (6.29)

+ -
D2R D2R

Proof. For p € (0,1), this lemma follows by reversing the roles of Q4 and _, applying Lemma 6.5
to the functions

'174_ = ,U,ﬁ_, P+ = UT—, 77_ = ﬁ+, pPp— = T4, (630)

and then dividing by p. For = 0, the lemma follows by simply taking the limit as p — 0.

119



6.2 Reverse Holder estimates

This section will be devoted to proving the following result.
Lemma 6.7 [Reverse Hélder Inequality]
Let a € (1,2] and let Dg C R™, n > 2, be a family of Lipschitz domains such that
1
diam(Dg) ~ s ~ | Dg|n and Ds; C Dy for s<t. (6.31)

If u € CH(R™) satisfies

\Vul|? dx < _C lul*>dx for every T <s<t<ar, (6.32)
) (t—s)? Jp,

then for any p > 0 and there exists C = C(p,a) > 0 such that

<][DT|u]2dx>% < (J< ][Dm|u|f’ d:p)’l’. (6.33)

Proof. For p > 2, the lemma follows from Hoélder’s inequality. Assume 0 < p < 2. By dilation, it is
enough to consider the case when

][D ul? dw =1, (6.34)
1

and to show that there exists a constant C' > 0 such that

][ lul? dz < C. (6.35)
Dl/a

Assume

/ |u|? dz > 1. (6.36)
Dl/a

Fix HQ—JT:Z < g < 2. By the Gagliardo-Nirenberg-Sobolev inequality, there exists a finite, positive

constant C' = C(n, ¢) such that
(][Dsyu\n”qq d) o C[S(J[Dsyvu\q da:)‘ll + <][Ds|uqu> ] (6.37)

After dilation, we are in the case when 7 = 1, and so after applying Holder’s inequality and (6.32)

a
in (6.37), we have for 2 <s <t <1,

n—q

(f, w#as)™ < c[s(f 1vupas)’+ (f upas)’]

s

11 1 3
< C{sz— / u|? dx + / |ul? dx} ’ (6.38)
s (t—s)% /p, s"™ Jp,

Using the fact that 1 < s <1 in (6.38) then gives

N
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= (L‘Cils)(/D uf da)".

(6.39)

1
Define I(s) := (st |u]2da:> *, and choose a € (O, Q(Z;q)) such that ;*-a +p(1 —a) = 2. Then

by Holder’s inequality,

I(s) = / |u|2dx:/ | P29 PO g

s Ds

(/D |U|’:qudﬂf)a(/D |uyl’dm>1agc(/D |u‘n"7_qqd$>a’

S S S

IN

and so by (6.39),

n—q

t—s

(n—q) n —a L
I(s) wam gc(/ |u|f—qqu) m o C ( |u|2dx)2: .
Ds Dy

From (6.41), it follows that

InI(s) <CO+6Inl(t)—0In(t—s).

where 6 := Q(Zq_aq)

€ (0,1). In particular, if we let ¢t = s7 for some 6§ < v < 1, then

InI(s) <CO+6Inl(s")—0In(s7? —s).
ds

s

! d ! d 1 d
/ lnI(3)8§CO+¢9/ lnI(SV)S—G/ ln(s”—s)—s.
1 1 1

fa s fa s Ja s

Integrating (6.43) over s € [1, 1] against % gives

By a change of variables, we can write

1
9/ 11’1[(87)@ ==
1/a

1 1
ln[(s)ﬁ §'y_10/ lnI(s)@,
o (1/a) 1/a

S S

after which (6.44) becomes

1
(1) /1/ In () % < C(6,7).

Since I(s) is non-decreasing,

L=y - DI} < (1 -77'9) // in1(s) 5 < C0.),
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which implies that

C(8,v,a)

I(3) <e0=7T = C(09,p, a). (6.48)
Thus, the lemma holds. ]

7 The transmission problem in two and three dimensions

The goal of this chapter is to establish the atomic theory for the transmission problems (4.155),
(4.156) in the case when €2 is a graph Lipschitz domain in R? or R3. In practice, proving that (Tj )
is well-posed for arbitrary graph Lipschitz domains automatically implies that (Tl: ) is well-posed
for arbitrary graph Lipschitz domains because of the symmetry of the geometry. With this in
mind, in subsequent work we will often drop the sign and just refer to the transmission problems
as (Ty,) == (T,}) and (T,,)* := (T,})*. )

Assume Q C R" is a graph Lipschitz domain, and set Q4 := Q, Q_ := R" \ Q. We will prove
that there exists ¢ = £(9€2) > 0 such that (7),) and (7),)* are well-posed for every p € [0,1) and for

%—8<p<2+8, n=2, (7.1)
l—e<p<24+e, n=3. (7.2)

With the case when p is near 2 well understood, we will first establish well-posedness for p < 1,
and then use interpolation to handle the case 1 < p < 2.
7.1 Uniqueness

Recall (4.155), (4.156). In this section, we will prove a few uniqueness results.

Theorem 7.1 Let Q2 be as above, n > 3, u € [0,1), and fix ”T_l <p<n-—1. Assume that there
exists 1 < g <n — 1 with the following properties:

n 1 <n—i—1'

) 1
(i) 1<t (7.3)

n—1’
(ii)  for any f e LI(0N),§ € LI(8R), a solution of (T,)" with data (f.3) exists. (7.4)

Then if (ti+,7+) solves the homogeneous version of (T,,)*, the functions iy, 74, pi—, and pmw_
must be constant. Moreover, the same result holds if we replace (T,)* with (T},).

First, we record an auxiliary result, whose proof is given in the appendix.

Lemma 7.2 [Hardy’s estimate]

Let Q CR™, n > 2, be the domain lying above the graph of a Lipschitz function . Assume w is
biharmonic in Q and M (Vw) € LP(0R) for some p < n—1. Then there exist constants ¢ = c(w) € R
and C = C(02) > 0 such that

1 1 1
[M(w = o)l 90y < CIM(Vw)||Lra0) where e &

(7.5)
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Proof of Theorem 7.1. Assume (@4, ) satisfy

Aﬁi = Vﬂ'i, div ﬁi =01in Qi, M(Vﬁi),M(Wi) S Lp(aﬂ), (76)

along with

:ﬁ_‘ . ONdy,my) = pdNa_,m_) on AN (7.7)

‘ o0 o0

Applying Lemma 7.2 to iix, there exists ¢ € R™ such that M (i — &) € LP (09Q) where z% =

% — L. Using the first transmission boundary condition in (7.7),

G — & = (g — c;)‘m—(ﬁ_ —a)| e ow), (7.8)

and so ¢y = ¢ =: ¢. Let us re-denote @+ — ¢ by 4+ and then we will show that 4, = 0 and
pi— = 0. Fix z, € R"\ 92 and b € R". Also, let

-

U:=FE(-—z,)b and q:=q(-—z,)- b, (7.9)

where E and ¢ are as before. Then (¥, q) satisfies

AT —Vg=0in R"\ {z,},
M (7.10)
dive' = 0 in R".
We also have that 9)(,q) € () L"(99Q) and so by (7.4), we can find (W, p+) that solves
r>1
(AL = Vp+L in Qg

divid4 =0 in Q4,

wy| = (7.11)

81//\(117-‘!-7/)-‘!-) - ,u(?,i‘(u‘f_,p_) = (1 - /’L) 63‘(17’,(}) S Lq(89)7

M(ViEs), M(ps) € L9(09).

Notice also that, by subtracting an appropriate constant as before, we can even choose W+ so
that M (wy) € LT (0Q). Then the functions

Gy:=wy—7 and g+ = p+ — ¢, (7.12)

must satisfy

AGL =Vgy in Q4 )\ {z,},
divG: =0 in Qi

—

Gyl =aG_

o0 o0
ali\(é"r)g-i-) = Haﬁ(é’_,g_),
M(VGy), M(gs) € LI(8).

, (7.13)
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Fix R > 0, and let ¢ € C*° be such that

supp ¥y C Bap(o),
¥ =1 on Bg(z,),
. (7.14)
IVl < %
V2] Lo < %
Applying the integration by parts formula (4.7) to (éi, g+) and (Y, Pmy) gives

/<L)\é:i — Vg4, Vi) dx

Q4

— =[0G g0). i) — (@)W, vms), Gl do + [{La(w) - V(0ms), i) do

o0 Qi

v / [gi div (pity) — mp(div G| d

— = [[(0(Gug0). i) — (00)s + ¥O i ms),Cs) + [{La — Vs wGia)| do

Qr

+ / (2AVis) TV + (A)is + A (div i) Vo + Viie Ve + (V20)iis] G ) da
Qy

+ / {—(HW,GQ + gy [w(divﬁi) + (iie, Vi) —Wiw(divéi)}dx. (7.15)

Qy

Let us set @ := ¢y in Qi, 7 := 71 in Q4, with similar conventions for GG, g and ), p. If we now

multiply the minus version of (7.15) by p and add it to the plus version, and then use (7.7) and
(7.13), we obtain

| / (LAGy = Vg vty da o [(LnG- = Vg, i) daf
Q_

/| 0,0)i.C)ldo+ [ (VD) Vo a0+ (V) + (720)] ) | ds

R7\0Q

+ [ [iave.@+ lgl@ 7o) de

(7.16)
R7\ O

Define Ar := Bar(x,) \ Br(z,) and Sg := Ar NI Then using (7.14),
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| / (L2Gy — Vg, , viiy) o+ p / (G- = Vg, i) dal

o Q-
C = C = C = C C =
_C o € o C Cpo o Cof
<3 [aci+ G [ivaici+ G [mic+ G [+ g [ e
SR AR Ap AR AR

= I14+I1I1+1IT+1V+V. (7.17)
It also follows by direct calculation that

C
Rn—2 Rn—1
We will also need the following lemma which is proved in [31].

5] < and 9] < on Ap. (7.18)

Lemma 7.3 For every Lipschitz domain Q@ C R™, n > 2 (assumed to be either bounded or of graph
type) and any number p > 0, there exists a finite constant C'= C(,p) > 0 such that the estimate

[ull Lo n/n-1y() < CIIM (W)l e (a02)s (7.19)

holds for every continuous function u in €.

Applying Lemma 7.3 to the functions 4, Vi, 7, @, Vi, and p allows us to conclude that

Vii,m € Ln-1(Qy), Vi, p € Lu-1(Q), d € Ln-1(Qy), and @ € Ln-1(Q). (7.20)

Combining (7.18) and (7.20), we see that there exists C' > 0 independent of R such that for R > 1,
the following estimates hold:

IGI tn <G| gn 4|7 gmm
LT (Ap) LT (Ap) LT (Ap)
<o+ - (mi <ca+ RV <o (7.21)
= Rn—2 = =0 ‘

1Gll et sy < UM @) o (5 + 18] Lo (5

<C+ (R”‘l)qi* < C(1+R(”_1)(5_1)) <C (7.22)

= Rn_2 - o ’ '
ol sy S Mol smy 0 ey

<C4+ C (R”)nT;l < 0(1 _’_R(n—l)(%—l)) <(C (7 23)

— Rn—1 - - ‘

It follows from (7.3) that
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1 1 1 1 1 1
ettt — < and —4— <1, (7.24)
PY q p q n—1 P q
and so we can define § > 0 by
1 1 n 1 1 1 1 1 1 n-2
p g mn—1 p" ¢ P q p* ¢ n—1

Returning to (7.17), by (7.20)-(7.23) and Holder’s inequality, we have that as R — oo,

1 1
s g </ 'M(ﬁﬂp*)p </ 'é|q*> " (R < ORI o,
R SR SR
C n—1 n—1
n = q*n *n n—1_ n—1
Inm < - </ !Vu\fl) ’ </ ]G|51) ! (R™)™vn ~on < CR7P(=1 0,
R \Ja, An
C n—1 n—1
j24 pn — q*n q*n n—1
s G [ mE) (] e )T ey < open S
R AR AR
C’ n—1 n—1
*n n n n—1
IV < E (/ ’u‘n—l) ? (/ ’g’nq_1> B (Rn)l P n qn < CR*IB(nfl) _ O7 and
AR AR
C n—1 n—1
*n *n — g*n *n n—1 n-—1
V.= m )" Gl )" (R < CRPD 0. (7.26)
R2\ /4 A
R R
Hence, from (7.16),
[0 = Voo vty o [(1aGo — Vg vy do =0 (7.27)
Q4 Q-

As a direct consequence of the particular construction of the functions (C_j, g) as a fundamental
solution for the Stokes system, it follows that

(L\G = Vg, W) de = (ii(x,),b). (7.28)
R7\OQ

If 2, € Q0 , then LyG_ —Vg_ = 0in Q_ and so from (7.27) and (7.28), (i1 (x0), b) = 0. Then since
this holds for every x, € (2, and be R™, we must have @y = 0. Similarly, if we instead consider
the case when z, € Q_, it follows that pu_ = 0.

If we instead assume that (#+,7+) solves the homogeneous version of (7},), then (7.7) will be
replaced by

:Ma’,‘ . OMdy,my) = 0Nd@_, ) on 9. (7.29)

‘89 o0

Proceeding in a similar fashion as before, this time we can use the hypothesis to construct functions
(G4, g+) that satisfy
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AGL =Vgyr in Q4 )\ {z,},
divG: =0 in Qi

—

G+’m: né-| . (7.30)

ali\(é"r’g'i‘) = al//\(é—ag—)>
M(VG_::I:)? M(gﬂ:) € Lq(89)7

along with (7.28). The rest of the proof follows similarly to the previous argument, except this
time we use (7.29) and (7.30) in place of (7.7) and (7.13). This concludes the proof. O

Although the previous theorem is stated for n > 3, it will be most useful when n = 3, since in
this case, if % < p <1, we can always find ¢ close enough to 2 that satisfies (7.3)-(7.4). Since we
are also concerned with the two dimensional case, we will need the following result (the reader is
advised to revisit the conventions made at the beginning of § 7):

Lemma 7.4 Let Q C R? be a graph Lipschitz domain and set Qy = Q, Q_ = R*\ Q. For
pe€[0,1) and L <p <1 fized, assume that (@+,ms) solve the homogeneous version of either (T),)
or (T,)*. Then the functions i, 7y, pi—, and pr— are constant.

Proof. Since M (Vi) € LP(0N), after subtracting a suitable constant from @4, we can conclude
from Lemma 7.2 that M(@+) € LP"(09) where % = 117 — 1. Then by Lemma 7.3, the locally
integrable function @ := iy in Q4 satisfies @ € L(R?), where 1/¢ = 1/(2p) — 1/2. Note that
% < p < 1 forces ¢ € (2,00). In the same context as that of (6.6), we now have

>~ C . 1/q
mewte) < [ S(f (o) d) " ds
cR S B(y=+sen,c28)
_ > ds —1-2
< Ol paw2) /CR gy =CR %/ (7.31)
(where C depends on %), leading to
][ |ms| do < CR™'29, (7.32)
BE

in place of (6.7) and, further, to

1 1
2 2
(][ Hﬁdx) <C <][ V| dx) +CR™'7%, (7.33)
B(0,R)NQ+ B(0,R)

in place of (6.5). With this in hand and by proceeding as in the proof of Lemma 6.2 we obtain
that, whenever p € [0,1),

C
/ \Viiy |* da + u/ \Vii_|*dx < 2/ i|* de + CR™/4, (7.34)
B(0,R)N4 B(0,R)NQ— R? JB0,2R)
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which should be compared to (6.11). Using the fact that @ € L(R?) for some g > 2, allows us to
estimate

C

= |@? dz < CR™*/1, (7.35)
R* JB(o2R)

hence altogether

/ Vi |? dz + M/ \Vii_|?de < CR™Y/4, (7.36)
B(0,R)NQ B(0,R)NQ_

by (7.34)-(7.35), where C' is independent of R. Letting R — oo then proves that i, is a constant
in 2, and that pi_ is a constant in Q_. O

7.2 Atomic estimates

This section will be devoted to proving the following two results. Recall the conventions made at
the beginning of § 7.

Proposition 7.5 Assume €2 C R™, n > 2, is a graph Lipschitz domain and fir A € (—1,1] and
w e [0,1). As usual, set Qp :=Q, Q_ :=R"\ Q. Assume there exists 1 < q < Z—:% such that the

operators :I:%i—ﬁ]—}- Ky are invertible on LY(02) and the LY Dirichlet problem is well-posed. Then

for % < p < 1, there exists C > 0 such that for any f € H?.(09) and § € H;g’(aﬁ), there
exist functions (U, m+) that solve (T),)* (cf. (4.155) and the discussion in the beginning of § 7)

and satisfy

| M (Vi) o) + [|M (7))l Lr00)
Ul M(TE) o) + M (7 zoo) < C (171100 + 1Pz, 0m) - (737)

Proposition 7.6 Let Q CR™ n>2, be a graph Lipschitz domain in R™, n > 2, and set Q4 =,
Q_ :=R"\ Q. Also, fix X € (—1,1] and p € [0,1). Assume there exists 1 < q < 2=} such that
the operators :l:%if—ﬁ[ + K are invertible on L1(0K2). Then for 1(1”:123 < p <1, there exists C > 0
such that for any f € HP,(8Q) and § € H:P(0Q), there exist functions (@x,mt) that solve (Ty)
and satisfy

M (Vi) ey + 1M (74)] e 00)
M (VT o) + 1M (7 oo < C (13500 + 1Pz, 0m) - (7:38)

Arguing as in the proof of Theorem 5.9, to prove Proposition 7.5, we can reduce matters to
considering the case when g = 0. We will first consider the case when f is a (p, 00)-atom as defined

in (2.30). Fix p such that % < p <1, and let @ be a (p,o0)-atom. Since @ € L*(91), from
Lemma 5.7, we can define
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UL -

L8((-31

S((— s 4 K5 ) in Q.
Lo((-3 LI+ K7)d) in Q.

w\»—t

,_. H
—_ —

T+

By Proposition 4.5, (4.29), (4.47), and (4.45), the functions (@4, m+) will satisfy

( AﬁiZVﬂ':t in Qi,
diV’L_[i:O in Qi,

—

Uy

£

o0 ‘BQ
ab(ﬁ+77-‘-+) - #@1//\(6*77‘-*) =d on 09,

M (Vis) 2 00) + 1M ()l 2200) < Clldllrzo0)-
Our goal is to show there exists C' = C(92) > 0 such that

I

M (Vi) ey + M (74) | Lean) + 2l M (VE-) || pra) + pll M (7-) || ra0) < C.

By dilation, it is enough to consider the case when @ satisfies

suppa C 51(0), @l Loo a0y < 1, and / ado = 0.
o0N

To begin, we will need the following auxiliary result.

(7.39)

(7.40)

(7.41)

(7.42)

Lemma 7.7 Assume Q is a graph Lipschitz domain in R™, n > 2, and let @ be as in (7.42). Then

for 1 < p < oo, there exists C = C(9, p) such that

M (S@)| e on) < C-

Proof. First, notice that there exists Cy(9€2, k) > 0 such that

[z —y[ < Colz —yl, Va,y€d, zel(z).

Fix z = (¢/,2,) € 0Q and z € I'(x). Then from (7.42), we can write

[2}9]

Si(z) = | E(z—y)aly)do(y) = /S o (E(z —y) — E(2))aly) do(y)-

Then

Bz —y) — B()| < Clyll(VE)(z - 0y)| < c‘_'g’;|

for some 0 < 0 < 1. In particular, if y € 51(0) and z € 92\ Sac,(0), then
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1
|z =0yl = [z| = Oly| = *le =0yl > 54 Ix B (7.47)

and so from (7.45) and (7.46),

. C
|Sd(z2)| < T Vo € 9\ Sac, (0). (7.48)
Thus
R CO /
|M(S@)|Pdo < C - da’ < C. (7.49)
D\ S (0) Rn-1\B, (0) [2/] (" 1P
Also if n > 3, from (7.44),
- C S
|M(Sa)(z)| < C ——— |d(y)| do. (7.50)
si0) [T =yl

A similar estimate holds in the case n = 2 when the term |z —y|~("~?) is replaced by 14 |log |z —y]|.
In either case, it follows by Schur’s Lemma that

/ \M(S@)P do < C P do < C, (7.51)
S20,(0) S2¢,(0)

which, combined with (7.49), finishes the proof. O

The previous lemma allows us to prove the following useful estimate.

Lemma 7.8 Retain the same setting as in Proposition 7.5. Let the function @ be as in (7.42) and
(Ug,m4) be as in (7.89). Assume that there exists some q > 1 with the property that the operator

-1 1+“I—|—K>\ is invertible on L1(0) and the L1 Dirichlet problem is well-posed. Then there exists
C’ C(q,@Q) > 0 such that

[ M (d+)| Le(an) < C. (7.52)

Proof. First, since |Sd(z)| < M(S8d)(x) for every z € 99, using the previous lemma we have

15| Lray < C(08,p) for 1 <p < oo. (7.53)

Since U4 |gn = U—_|pn, multiplying the minus version of (4.143) by p and adding it to the plus
version gives

(1= ) (“SEET+ K\ (@alon) = S (04, my) — pOR(@ 7)) =Sa. (T54)

Since %}—“I + K is an invertible operator on L(0€2), from (7.54) we have

130



-1
= (S K (sa). (7.55)

Then from the well-posedness of the Dirichlet problem, we have

M (ds)l|zaan) < CllitloallLa@n)
< C(=3 25T + K2 eipaon)) - 119 Logany < C, (7.56)

where, for a linear, bounded operator 7" mapping a quasi-Banach space X into itself, ||| £(X)
denotes the operator norm. This finishes the proof of the lemma. U

Next, define the boundary annulus

Ag = {(a,p(z")) : 2’ € R"L, R < |a/| < 2R} C 99. (7.57)

For u defined in Q, let

MY (u)(z) == sup {|u(y)| : y € T*(x), |z —y| < R}, x € 09,

(7.58)
M (u)(@) = sup {u(y)| : y € T¥(z), [z —y| = R}, €.

For any real homogenous constant coefficient elliptic operator L and a function u satisfying Lu = 0
in a domain D C R™, we have the well-known interior estimate

D ()] < C6~ %N z)  max fu(2)], (7.59)
|z—a| < 252
where §(z) = dist(x,0D) and « is any multi-index (cf. [73]). Now there exists constants n > 0
and x* > 0, depending on dQ and & such that for any 2 € 9Q and y € IT'*(x)\ Bg(x), it holds that
Byr(y) € TE(2) € Q4. Fix z € 9Q and let y € T*(z) \ Bg(z). Specializing (7.59) to the case
when the domain D = B, r(y) gives

" C _
Viie(y)| < —  max |dg(z)], (7.60)

n |z—y\<777R'

and then since Byg(y) C T'E (z), it follows that

. C s
Ve (y)| < — M (ix)(x), (7.61)
nRk
where M™ is the non-tangential maximal function associated with the cones Ff* (). Taking the
supremum over both sides for y € I'(z) \ Br(z), we see that for any x € 0,

My (Viz)(z) < TTRM*(@)(%) (7.62)
Next, we need a similar estimate for the function 7. Fix an 2 € 9Q and y € T*(z) \ Bgr(z).
Let w = == and then for any ¢, |y + tw — x| = |y — x| + t. Since we know the pressure decays at

ly—=]
infinity, the Fundamental Theorem of Calculus gives us that
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s (y)] < /O () (y + tw)| dt = /0 (i) (y + tw)| dr. (7.63)

Now since y + tw € I'(x) \ Byyrr(z), for the same 1 and x* as before, we have By1ry(y +tw) C
Ff* () and using a similar estimate as before gives

_ c ‘(o
(Aits)(y + )] < o pyya M (@) (@), (7.64)
Then for any y € T*(z) \ Bg(x),
C oo © 1 Co
)| < M) [ G dt < M) @) (7.65)

Taking the supremum of both sides then gives

C. ...
MY (re)(z) < EM () (z). (7.66)
Since 7(1"__123 < p <1, we have that ¢ < 7(1"__11_)2 < =1 Define
—1
7:—(nq )p—(n—l—p)>0. (7.67)

Then using (7.62), (7.66), Holder’s inequality, and Lemma 7.8, we can conclude that

p
<CR™.  (7.68)

M (Vig)? + Mg (rs)? < M*(idg)? da) i (R"_l)%_%
0

S -
Ag Rp

We need to prove a similar estimate for M(Viy) and M%(my). The first step will be to
establish the following estimate.

Lemma 7.9 Let @ be as in (7.42) and (d+,7+) be as in (7.39). If Sor N S1(0) =0, then

/ [ywm? + ymﬂ dz + 1 / [yw_ﬁ + yw_ﬂ dx < CR" > 2D, (7.69)

+ —
DR DR

Proof. Combining Lemma 6.1 and Lemma 7.8 gives

/|7ri|2da:§0/|Vﬁi\2dx+CR”_2_§("_l), (7.70)

+ +
Dy D

and so to prove the lemma, it is enough to show that
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/ Vi, |2 de + p / \Vi_|2de < CR™ 273, (7.71)

Dy Dy
From (7.40), it is clear that
<azi\(ﬁ+7 i), Ut) — <83(ﬁ—7 m_),u_) = (d,iy) =0 on S, (7.72)
and so combining Lemma 6.2 and Lemma 7.8 leads to the estimate
Vi, |2 vi < —C i 2d i 2de] + CRT A (773
Vi " +p | |Vi-| S R—s)p (Ut de+p [ |a-|"dz| + (7.73)
D;R D;R DjR D;R
for every 1 < s <t < 2. Note that we can assume that
(7.74)

2 2(p— 1
R an 1)§R2(t_8)2[/|ﬁ+\2dx+u/|ﬁ|2dm] whenever 1 <s<t<2,
Din Din

otherwise we can prove (7.71) directly by using (7.73). Now, using (7.74) along with Lemma 7.73,

we have
/ Vi, 2 de + p / \Vi_[2dr < L[ / @ |2 dz + / |ﬁ_\2d:c] (7.75)
~ R%(t—s)?
Dlx D.r Dfp Dip
Define
iy in Qg ,
= { T (7.76)
U—_ in Q_.
Then if u € (0,1), we can rewrite (7.75) as
2C
) )
Dir

DSR
and so applying Lemma 6.7 and using Lemma 7.8, we can conclude that

(][DRIﬁde)é gc(][D Iﬁlqu)‘; gC( .

1
M(@) d:c) "< R, (7.78)

aR

Combining (7.77) and (7.78) finally gives

/ \Viis|? do < % / @2 de < CR™ 272,

+
DE Dap

(7.79)
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as desired. The analogous result follows similarly when p = 0, although in this case, we can apply
Lemma 6.7 more directly using (7.75). This finishes the proof of the lemma. O

Now assume Sgr N S1(0) = (. Then 9) (iiy,71) — pdp(i_,7_) = 0 on Sgr. Using the well-
posedness of the L? Regularity problem, we have for each s € [1, %],

/ [M,%(va+)2 + MM,%(W_F} do < / My (Vity)? do + p / M, (Vi )? da}
Sk oD}, aD_,
< C'[ / \Vianty |> do + p / |Vt,mﬁ_|2da}
oDt oD,
< ¢ / 1V, + ulva_P] do
SSR
+C[ / Vi, 2do + p / \Vi_|2do]. (7.80)
oD \00 oD z\0Q
Integrating (7.80) over s € [1, 3] and applying Lemma 6.5 and Lemma 7.9 then gives

D3p
< R, (7.81)
After covering Ar with a finite number of appropriate surface balls, we can then conclude that

[y« vy do
AR

[NJ4S)

D
< CR(r—10- /M° da)2 + p /MR )Qda)

|

< ¢R1=P=4 (=l — o, (7.82)

Analogous estimates for M9 (m1) follow via a similar argument. These estimates along with (7.68)
then guarantee that

/ [M(Vﬁ+)p + M(my )P+ pM(Va_ )P + ,UJM(ﬂ',)p} do < CR™. (7.83)
AR
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Finally, using (7.83) along with the L? theory leads to the estimate,

/ [M(vm)f’ + M(r )P + pM(VE_ )P + MM(W_)p] do
0N

IN

/ (Mt 4+ M(x, P+ ub (VP + pM (x| do

Jj=3 Ay
<l fwsran) o ([ estor)]
o0 o0
+u0[(/M(W)2da)g + (/M(W)Qda)g] +C§:(2j)—w
Y] 90 Jj=3
< o(/ ]&’\2d0>g ey <o (7.84)
o0 j=3

which proves (7.41). With this in mind, we can finish the
Proof of Proposition 7.5. For any f € H?,.(09), we can write f= Z;; Aj dj such that each d; is

1 . .
a p-atom and <E§i1 |\j ]p) P < 2/[f|| a7, (502)- For each d@; we can find @, and 7. that solve (7.40)
with datum @; and also satisfy (7.41). Then the functions @y := > 72, A; @, and 74 = PO )\j7ri
will satisfy

Aty = Vg in Q4
diviie =0 in Q,

ﬂ+ =U_ )
o0 oN (785)

Oy, my) — pdp(i_,m_) = f on 0Q,
| M (Vi) || eaa) + 1M (74)] e a0
ol M (Vi) e ae) + 1M (7=l zr@a) < Cllfl e, 00)-

Since we have reduced matters to the case when g = 0, Proposition 7.5 follows. g
Next, Proposition 7.6 can be established in a similar fashion. Here, we can reduce matters to
considering the case when f = 0 and § = @ where @ is a regular (p, o0)-atom satisfying

suppa C S1(0), a0) =0, [Vianal| a0y < 1. (7.86)

We need to prove that there exists a solution that satisfies (7.41). Now since @ € L?(9Q), we can
define
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Ug = I%D)\(( % “I—{—K)\> 6) in Q4,
(7.87)

mei= T PA((CSEET 4 K)71E) in Qe
By Proposition 4.5, (4.29), (4.47) and (4.45), the functions @y, w4 will satisfy

Aty =Vry in Q4
diviig. =0 in Qi,
+ oN oN -
81/,\(17+,7T+) = 83‘(17_,71'_) on 0f),

1M (Vi) 1200) + 1M (m£)l|2200) < Cllll 1250

Since we also have @ € L1(01), it follows from Proposition 4.5 that

QL

—p U : (7.88)

\

M (@)]| oo < [l La@a) < C, (7.89)

which we will use in place of Lemma 7.8. We can also replace (7.72) with

(O (i, my ), iy ) — p (O (G, mo), i) = (9)(ily,my),@) =0 on Sap. (7.90)

The rest of the proof of (7.41) follows as before except this time, we use Lemma 6.6 in place
of Lemma 6.5 to establish (7.81) from (7.80). This is enough to establish Proposition 7.6. We can
now prove the following result regarding p < 1. Before stating it, recall (1.3), (4.155), (4.156) and
the conventions made at the beginning of § 7.

Lemma 7.10 Let n = 2 or 3, and let Q C R™ be a graph Lipschitz domain. Also, set Q4 = Q,
Q_ =R\ Q and fix A € (—1,1] along with p € [0,1). Then there exists € > 0 such that the

boundary value problems (T,,), (T,)*, (N), and (R) are well-posed for every ( 1) —e<p<l

Proof. For nu € (0,1), the well-posedness of (T},) and (7},)* follows by choosing ¢ sufficiently close
to 2 and applying either Proposition 7.5 or Proposition 7.6 followed by either Theorem 7.1 or
Lemma 7.4. In the case p = 0, the same argument proves that (7,) and (7,)* are semi-well-posed,
and since this will also hold when the roles of €2, and 2_ are reversed, we can conclude from
Proposition 4.21 that (T,), (T,)*, (N), and (R) are also well-posed. O

7.3 Interpolation arguments
Throughout this section, assume that Q@ C R", n = 2,3, is a graph Lipschitz domain, and set
Qy =0, Q_ :=R"\ Q. Recall from Lemma 5.7 that the operators

(il Syt K,\) L LP(09) — LP(99) (7.91)
are well-defined, linear, and bounded for each u € [0, 1), whenever 2—e < p < 2+¢. Let us denote by

b o cp<,

T4 the version of (7.91) corresponding to p = 2. We aim to show that whenever |

there exists C' = C(Q, i, p) > 0 such that
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1T+ g, a0) < C, Va HE (0Q) — atom. (7.92)

Consider the case of T (the claim about 7_ is handled similarly) and fix an HZ,(92)-atom a.
From the arguments in § 7.2, we know the functions

Uy = ﬁS(TJr&') inQy and 7y:= ﬁQ(TJFEi) in Q4 (7.93)

solve (7),)* with data (0,a@) and satisfy the estimate

M (Vi) roq) + 1M (Vi) |l ran) + #lIM(VE-) | raa) + plIM (V)| ze@o) < C; (7.94)

where C is independent of @. From the well-posedness of the Regularity problem, we also have

M (Vi) raq) + [M(Vr-)|lr00)

< Ollill g0y = Cllits ooy < CIM(Vi)loony.  (7.95)

and so (7.94) can be improved to

M (Vi) ey + 1M (V) ey + 1M (Vi) prao) + [M(Va-)llprpo) <C (7.96)

Thus,

ITvallgr o0y = 110p(r, 74) — 0)(d, 7 )| g, o0y
M (Vi) o) + [[M (V) | Lea0)
+|M (Vi) Lra0) + M (V7)1 00)

< C (7.97)

IN

by jump-relations, Theorem 4.13, and (7.96).
Our next claim is that if f € H?,(0Q) N L?(0Q) then Ty f € L?(09) satisfies

||Tiﬂ’H§t(8Q) < CHJFHHgt(aQ), (7.98)

where C' > 0 is independent of f To see this, we shall invoke an observation made in (6.5) on p. 948
of [74], which we state here in a slightly more general form than we need in the current context.
Specifically, if ”Tfl <p<1and f € HY(09) N L*(0N), there exist a sequence of coefficients
(A\;); € €' and a sequence of HY,(0Q)-atoms d;, such that

J?: E;il Ajdj in Hgt(aﬁ% Z?; 1Al < CHﬂ|Hé’t(8Q)7 and

- ! (7.99)
fn = Z;Vzl \j @; converges to f in L*(99Q) as N — oo.
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Now if we consider such a decomposition of f: on the one hand, Ty fN is Cauchy in H?,(09),
hence convergent in H?,(9Q) to some gy for which |G+ 7,90y < Cllfll a2, (a0), thanks to (7.92). On

the other hand, T\y f N — Tq f in L2(99). Consequently, for any vector-valued function 1/7 € Lip (092)
with compact support,

/ ¥ Tyfdo = lim ¢ - Tafydo = (i, Gs), (7.100)
o0 N—oo Jon

where (-, -) stands for the distributional paring on €2 (i.e., the pairing between Lip,,,,,(9€2) and

its topological dual). This proves that T4 f = gy, from which the estimate (7.98) follows. This
establishes that

-1
(i%l’j—ﬂl + K;) L HY,(09) — HP,(9) (7.101)
are well-defined, linear, and bounded whenever 2(7?7;11) — & < p < 1, and further, by interpolating
(7.101) with (7.91), that
-1
(#5854 K7) s HP(00) — HP(09) (7.102)
are well-defined, linear, and bounded whenever 2(7::11) —e<p<2+e.

In summary, the above reasoning shows that for p € [0, 1),

LT+ K - HP(99) — HP(99) isomorphically, for 2=l — e < p <24, (7.103)

With (7.103) in hand, we can prove the following theorem.

Theorem 7.11 Let n =2 or 3 and Q) C R™ be a graph Lipschitz domain. As usual, set Q4 := Q,
Q_ = R"\ Q. Then there exists ¢ = £(0Q) > 0 such that for X € (=1,1], u € [0,1), and
2(:7;1) — e < p < 2+e¢, the boundary value problems (T},), (T),)* in (4.155)-(4.156) as well as (N)
and (R) in (1.3) are well-posed.

Proof. The well-posedness of (7),) and (7},)* follows from (7.103), Theorem 5.9, and Theorem 4.19.
Since this result will also hold if the roles of 4 and _ are reversed, the well-posedness of (N)
and (R) follow from Proposition 4.21. O

8 Higher dimensions

In this chapter, we adapt the arguments of Z. Shen from [83] and [84] in order to extend our results
to the case when n > 4. Specifically, our goal is to prove the following theorem.

Theorem 8.1 Assume that @ C R™, n > 4, is a graph Lipschitz domain and set Qi = Q,
Q_ :=R"\ Q. Then there exists ¢ = €(0§2) > 0 such that the transmission problems (Tﬂi) and

(Tﬂi)* from (4.155)-(4.156) are well-posed for any p € [0,1) and any 2(7?_:11) —e<p<2+ec.
Moreover, the Neumann problem (N) and the Regularity problem (R) in (1.3) are well-posed for

2(:;11)—5<p<2+5.
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To accomplish this, we will consider the following auxiliary problem,
Aty =Vry in Qi
diviig =0 in Q,

(1) m‘ wa,‘ = §e LP(OQ), (8.1)

o0 o0
83\(2_[4” 7T+) = ali\(ﬁ*v ﬂ-*)a

M(iy) € LP(99).

Above, the equality 92 (ii4, ) = 9, (i—,7_) has to be (suitably) understood in L” ,(0f2), when p
is near 2. Since the operator %i—ﬁ[ + K is invertible on LP(9%) for p near 2, we can show that
the functions

Ty = DA((%}f—ZI+KA)—1g*) and 7y = PA((%}J_F—ZIntK,\)_Ig) in Qe (8.2)

solve (8.1) and also satisfy the estimate

M (ti+) || e a0) < Cllgll e 00, (8.3)

as long as p is near 2. In this chapter, we will extend this result to include 2—¢ < p < 2(:__31) +e. A

key step is to prove the following Reverse Holder estimate for the non-tangential maximal operator.

Lemma 8.2 [Reverse Holder estimates|

Let Q C R, n > 4, be a graph Lipschitz domain. As usual, set Qy := Q and Q_ := R\ . Assume
Aty = Vg, divig = 0 in Q4, and define M (1) := max{M (dy), M(u_-)} and p, = 2(:__31). If
M (Viiy), M(r+) € L*(0) and @y — pii— = 0 on Syagg for p € [0,1), then

1 1
( M(ﬁ)p”da>pn < c<][ M(ﬁ)2d0>2
SR Sa56R
2

+0R( / !33(ﬂ+,7r+)—33(6,7f)\2d0>- (8.4)
Sa56R

The Proof of Lemma 8.2 is going to be presented in the next section.

8.1 Preliminary estimates

Recall the definitions of Sk and D]i% from (6.1)-(6.3). We will start with the following result.

Lemma 8.3 If Ay = Vry, divie = 0 in Qi and M (Viiy), M(ny) € L?(0R), then

/\Vﬁ+\2dm+u/wﬁ_\2dx
Dt D7
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Sg/ [M(iiy)? + pM (- )?] do’+CR/u|8£‘(ﬁ+7ﬂ-+)_a’i\(ﬁ_,ﬂ_)|2da

SQR S2R
‘c / )ity mo)|ity — pii| do. (8.5)
Sar

Proof. From Cauchy’s inequality, we have that

|| . - piod.m. | do
Sor

= / (O 1), T — i) + 1 (D0, ) = (@ 7). )| do (8.6)
Sor

< [ (103 molls - o] + g RION G e) = O + JpM (T )?) do
Sor

Utilizing (8.6) in Lemma 6.2 along with the estimate
/ L2 d < C’R/M(ﬁi)Zda (8.7)
D% Sr

is enough to verify (8.5). O

Let M+ denote the non-tangential maximal functions associated with the bounded domains
R

DE. Consider the following lemma.

Lemma 8.4 Assume Aiiy = Vry, diviie = 0 in Q. If M(iy), M(Vit) € L*(0) and iy —
uiti— =0 on Ssgr, then

/ (M (Vi) 4+ My (m4)%) do + / (Mp (Vi )? + My (n-)?) do (8.8)
Sr SR

C

<C [ plods,me) - O )P do + o

Ssr S8R

(M (@i} ) + pM(3-)?) do.

Proof. Using the well-posedness of the L? Regularity problem on bounded domains, it follows that
for s > 1,

/ (Mps (Viie)? + Mps (n4)?) do < C / |Viantis|* do + C / |Vtantiz|? do. (8.9)

SR SsR DTN

Integrating (8.9) over s € [1, 2] gives
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/(MDi(vaiF + Mz (m+)?)do < C / \ViiL|? do + ; / \ViiL|? do. (8.10)
SR Sar DSER

Applying Lemma 6.6 and Lemma 6.1 and using the assumption that @, — pii— = 0 on Sgg leads
to the estimate

[ Ot (Vi 4 My () o+ [ (M (VT 4 My (5 ) dor
SR Sr

S% /|Vﬁ+|2da+ﬂ/ |Vﬁ7|2da +Cl‘/|a;\(ﬁ+,ﬁ+)—8{,\(ﬁ,7r)|2d0—

Difn Dyr San
C . q
o / (M (i) + pM(@-)?) do. (8.11)
Sar

Then applying Lemma 8.3 and using the fact that @y — yti_ = 0 on Sgr gives

/(MD;(W;)? + Mps(n1)?) do + o /(MD;C(VUV + My, (n-)%) do (8.12)
Sk Sgr

<Cu [ O - O P do + o [ (M@ 4 pM () do

SSR SSR
which finishes the proof. O
At this point, we can proceed with the

Proof of Lemma 8.2. Let x € S and y € I't.(z) be such that |y — x| > cR. Then interior estimates
yield

i+ (y)| < c][ lig|dz < Cf  M(iis) do. (8.13)
BcR(y)

Sar

From (8.13), it follows that for any p > 0,

(. wpra) < s )
SR r€SR

1
< o] M(iy)do<C ( M(ﬁi)Qda) 0 (8.14)
Sa2r Sar

Then to prove the lemma, it is enough to show that
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( MO ) da) "< CR( / \a,m,m—83<ﬁ_,w_>|2do)
Sk S128R

3
+C ( M (i0)? da> : (8.15)
S128R
Next, we claim that for x € Sg,
o Mps (Vits)(2) )
Mp(iy)(x) < C / o — 22 do(z) +C . M (id+) do. (8.16)
SQR 2R

Let y € T'y(z) such that |y — x| < cR. Let w := |3:§\’ and ¥ = y + cRw. Then y € I';(x) and
cR < |y — x| < 2¢R, and

cR cR
/O %[lﬂ(yﬂw)] dt' g/O Vil (y + tw)] dt. (8.17)

From interior estimates, for 0 < t < cR,

Vig(y+tw) < C \Viy(z)|dz < C Mp+ (Vi) (z)do(z). (8.18)
Bct(y+tw) Sct(x) 2R

Then combining (8.17) and (8.18), and using Fubini’s theorem yields

cR
() — s () < C /0 | My (Vi) o) di
Sect ()

IN

C / /lt(”1)MD2+R(VE+)(z)dtda(z)
Sar(z)
< c My (Vi )(2)

Son(z) T — 272

do(z). (8.19)

Then using (8.19) and (8.13) for y’ gives

()] < Jas(y) —ds(y)] + |as ()]
M+ (Vi) (z
< c / T;R—(zlntl( ) do(z) 4 C | M) do (8.20)

SaRr

Taking the supremum over y proves the plus version of (8.16). The minus version follows similarly.
Multiplying the minus version of (8.16) by u!'/? and adding it to the plus version gives
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My (i) (x) + p'* MR (i) (x)

IN

Sar

+C][ <M(ﬂ’+) + u1/2M(ﬁ,)) do.
Saor

Then by the Fractional Integration Theorem, it follows that

1

(£, (bt + w2t ar)”

. 1/2 .
<Cr( f_ (MD;R(Vu+)+u MD;R(VU,))
2R

+C (M(ﬁ+) + ul/QM(ﬁ_)) do

Sar

<CR ( ][S (MD;R(Vﬂ+)2 + MMD;R(me) d,cr>
2R

+C < ][sm (M (@4)* + p M(d-)?) da)é .

Applying Lemma 8.4 gives

1

(£, (bt +weathii))" ar)”

<C ( ][SM (M (i) + p M(d-)?) da> :

io

1
2

1
+OR(f plodm) - nP do )
S16Rr

For p € (0,1), this is enough to establish (8.15) and prove the lemma. In the case p = 0, the

estimate (8.23) gives that

1
( MY(@, )P d(;) "< 0<
SR

S16R

%
M (iiy)? da> .

Therefore to finish the proof, we still need to show that if @y = 0 on Sio8r, then

Pn %
(f, apayrar)™ < cr(f o - o )Pds)
Sk S128R

+C (][ M(ﬁ)2d0>2.
S128R
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|z — z|n2

N[

(8.21)

(8.22)
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Since w4 = 0 on Si2gr, we can apply Lemma 8.4 with ¢ = 0 and get

/ya (s, da<C/ My (Vig)?+ My, (m4)?)do < < / M(@, ) do.  (3.26)

16R 16R R2
S16R S16R S128R

Arguing as before using fractional integration estimates, we have

< MY )P da> < CR(
Sr

2R

- (Vﬁ)Qda); +C ( M(ﬁ)Qda); . (8.27)

Sa2r Sar

Now, applying Lemma 6.5 with ;4 = 0 and @, exchanged with 4_ leads to the estimate

/\Vu 2dU<C’/|8)‘ _,ﬂ_)\2da+g /(\Vﬁ_Q—i—\ﬂ_\Q)dx. (8.28)
SR D,

Similarly, using Lemma 6.1 and apply Lemma 8.3 with g = 0 and 4 exchanged with 4_ gives

/(|va'|2+yw|2)dxgg/M(a)2da+c/|ag(a,w)\|a|da

DI:’, Sor Sor
C
gR/M(ﬁ)2d0+CR/ N, 7 )| do. (8.29)
Sar

Combining (8.10) with (8.28) and then using (8.29) yields

A= 2
/M D, dagﬁ / M(i_)?*do + C / |0) (d_, m_)|* do. (8.30)

Sor S16R S16R

Then using (8.30) in (8.27) gives

1

1 1
< MO(@_ )P d0> " < CR < ][ ]8;\(1]’_,7r_)\2d0> g C( M(ﬁ_)2d0>
Sk S16R S16R

A A 2 %
< or( f_ @) -2 n)Pds) (8:31)
S16r
1 1
- N2 : A 2\°
+C( M(u-) d0> +CR <][ |0 (g, m4)] >
Si6r Si6R
Combining (8.26) with (8.31) is enough to establish (8.25) and finish the proof. O

We will also need the following technical lemma which is proved by Z.Shen in [84].
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Lemma 8.5 Assume0 <3< 1<aandl < q<p. Also, let Qg be a cube in R™ and F € L*(2Qy),
f € LY2Qq). Suppose that there exist C1,Co > 0 with the property that for each dyadic sub-
cube Q of Qo with |Q| < B|Qol, there exist two integrable functions Fg and Rg on 2Q such that
|F| < |Fg|+ |Rg| on 2Q, and

1
(][ !RQ!”d@“Y
2Q

][ [Fol dx
2Q

IN

i [][QQ\F do + ]lQm dm] , (8.32)

C ][Qy flda. (8.33)

IN

Then

1 1
<][ |F|qdm> "<of |Fldz+C < ][ \f|qd:n) " (8.34)
o 2Qo 2Qo

where C' = C(p,q,C1,Ca,a, 3,n) > 0.
The following version of Gehring’s Lemma is also necessary.

Lemma 8.6 [Gehring’s Lemma]
Fizp > 1, and let 1 < q < p. Assume there exists functions g,h € LP(0Q) and K > 0 such that
for any surface ball Sg,

<][SR|9’p d:c>; <K <][S2R|g|qdo>; + <][52R|h|p da)’l’ ‘ (8.35)

Then there exist €, > 0 and C > 0, depending only on K, p and q, such that if 0 < e < g,, then

/ g+ do < C / WP+ dor. (8.36)
o0 o0

For a proof of this lemma, see the Appendix. Our next lemma will show that that the estimate
(8.3) for solutions of (8.1) continues to hold for larger values of p.

Lemma 8.7 Let Q C R", n > 4, be a Lipschitz domain, and set p, := % Then there exists
e = ¢(Q) > 0 such that for any g € L3(0Q) — LP»(d09Q) then the L?-solution (ii+,n+) of (8.1)
satisfies the estimate

/M(ﬁ)p do < C(Q,p) / |g|P do for every p € (2,p, + €), (8.37)
o0N o0
where, as before, M (@) := max{M (i), M (d_)}.
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Proof. First, let (ii+,n+) be as in (8.2). Since § € L¥(09), we have M (iix), M(Viit), M(my) €
L?(0%). Applying Lemma 7.2 then gives that M (uy) € LPr(9Q). We need to show that iy
satisfies (8.37). Fix Sgp C 9Q. Choose ¢ € C(R"™) such that ¢ = 1 on Siogr, » = 0 on

O\ Saser, |¢| < 1 and |Vo| < %. Define 7+ := D, ((%%I—FK)\)_l(gbg’)) in Q4 and set

nt = Py ((%}t—/’j]—}— K)\)_l(qbg')) in Qt. Set M(¥) := max{M (%), M(7_)}. Using the L? well-
posedness estimate for ¥y, we have

/M(ﬁ)zda <C / 7)? do. (8.38)
o0 Sa56R
Let Wy := 4y — ¥y and pi := wyx — n+. Then we have Wy — pw_ = g — ¢g = 0 on S1ogr and

o)Wy, py) = O)(wW_,p_) on Q. Set M(w) := max{M (w), M(w_)}. Applying Lemma 8.2 we
then obtain

< SRM(w)Pn da> < c( SmRM(w)Qdaf. (8.39)

Combining (8.39) and (8.38) then gives

1

M@y do)” < C (M(@)? + M(5)?) do
Sr S128R

1

C ( ][SM (M@ + |51 do> . (8.40)

1
2

IN

Then applying Lemma 8.5 with

F:= M(@)? Fs,:=M(@®)?* Rs,:=MW)? f:=|g% and gq¢c(1,p,/2), (8.41)

we obtain, with p := 2q € (2,py,),

( SRM(ﬁ)p d0>; <C < SQRM(U)Q da)é +C ( ][52R|§|p da)é _ (8.42)

Since this holds for every 2 < p < p, and M (@), g € L4(9N) for every 2 < q < p,, it follows from
Lemma 8.6 that there exists € > 0 such that

/M({[)p do < C'p/ |G| do whenever 2 <p<p,+e. (8.43)
o0 [2}9]
This finishes the proof. O

The previous estimate allows us to establish the invertibility of the boundary integral operators
in the following theorem.

Theorem 8.8 Let Q C R™, n > 4, be a graph Lipschitz domain and fix p € [0,1). There exists

€ > 0 such that for2 —e <p< 2(77__31) + €, the operators i%}i’—/’j[ + K\ are invertible on LP(01).
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Proof. This has already been established in the case when p is near 2. Let € > 0 be as in Lemma 8.7
and fix 2 < p < 2(:__31) +¢e. Let § € LP(99). Then there exists g; € LP(9Q) N L}(99Q) (j € N)

such that g; converges to g in LP(012), as j — oo. Since %}—_F—ZI + K is an invertible operator on

L3(99), for each j € N, there exists f; € L2(09) such that

(STELT + KN = G- (844)

For j fixed, let 4 = DAf; in Q4 and 74 = PAf; in Q4. Then (u, 74 ) solves (8.1) with datum gj.
Then by Lemma 8.7,

/|fj\pda—/]u+—u |pda<2p/M pda<C/\g]] do, (8.45)

which proves that f; ;€ LP(9N). Repeating the above argument with the functions f; — fr and
gj — Gk, J, k € N, we can conclude that

1f; = fillzoon) < CIGj — Gillrraay Vi.k €N (8.46)

Since {g;}; is a Cauchy sequence in LP(01), it follows that { f] }; is a Cauchy sequence in LP(0),

and so there exists f € LP(89) such that f] converges to f in LP(8). Then, for every j € N,
formula (8.44) gives

IGIELT + KN = Glloron) < IGTET+ K = fi)llsoe) + 113 — o). (8.47)

so letting j — oo yields that (1 1+“I + K)\)f = §. Thus, the operator 3 1 H”I + K, maps onto

LP(09), and is therefore semi- Fredholm on LP(09) for every p € [0,1). For ,u close enough to 1,

the operator 5 1 +“ I + K is invertible on LP(9f2) via a Neumann series, so it has index zero. Then

1 Hﬁ I+K) has 1ndex zero on LP(0Q) for all u € [0,1), so it is, in fact, invertible on LP(0N2) for

all w € [0,1). If we reverse the roles of 44 and #_ and repeat the argument, we can show that the
11+p

operator —3 =01 + K is also invertible on LP(9€2). This completes the proof. O

We conclude this section with
Proof of Theorem 8.1. Since the operators +3 +“I—|—K,\ are invertible on LP(92) for p € [0,1) and
(n 1) +¢, by duality, the operators i% }J”;I—i—K/\ are invertible on LP(0€2) for u € [0,1)
and ( ) — e < p<2+4e. Then the theorem follows from Proposition 4.19 and Theorem 5.9. [

8.2 The Dirichlet problem
This section will be devoted to proving the following result.
Theorem 8.9 Let Q CR™, n > 2, be a graph Lipschitz domain. Then there exists ¢ = £(02) > 0

such that for each

2—e<p<oo, if n=23,
(n 1) (8.48)
2—e<p< +e, if n>4,
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the Dirichlet problem

A =Vr, divi=0 in Q,

M(u) € LP(09), (8.49)
il = feLro9

a, = feLro%),

has a solution, which is unique modulo adding functions which are constant in €} to the pressure
term. In addition, there exists a finite constant C' > 0 such that

IM (@)l 2o 20y < Cll 1l Lo (000 - (8.50)

Proof. Let A € (—1,1]. From Theorem 8.8, (7.103), and duality it follows that the operator

11+ K : LP(9Q) — LP(9Q) (8.51)
is an isomorphism for each p as in (8.48). Then the functions
T=DyAI+EK\NHf)  and 7w =Py(I+ K7L (8.52)
will solve (8.49) and satisfy (8.50).

Turning our attention to the issue of uniqueness, let (i, ) solve the homogeneous version of
(8.50) for some p € (2—¢, 2(:__31) +¢). To fix ideas, assume that € is the upper-graph of a Lipschitz
function ¢ : R"~! — R satisfying ¢(0) = 0, and for each R > 0, consider the bounded Lipschitz
domain

Dr:={zx=(2',2,) ER" ' xR: |2/| < 2R, 0 < x,, — p(z') < 2R}. (8.53)

As it will be shown in § 9.2, via arguments which are independent of the present considerations,
there exists some finite constant C' > 0 which depends only on p and the Lipschitz character of €2,
such that

Mp, (@) do < C \i|? do, (8.54)
0Dg 0DRr

where Mp,, stands for the nontangential maximal operator associated with the domain Dg. In
order to continue, set Sp := B(0, R) N 9N and denote by Vi := 0Dgr \ (SR U(Sr + Ren)> the
lateral side of the boundary of the domain Dg. Then, with MI% as in (7.58), we may write

My(@)P do < Mp, (@) do < C |iP do
Sr O0Dg 0DRr

e |ﬁ|pda+0/ ﬁ(-+Ren)|pdo+C/ P do
< ¢ \ﬁ|pda—|—0/ (i@(- + Rey)|? do
V o9
. In+IIn, (8.55)
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since 4 vanishes on 9€). Next, observe that if n > 0 is a sufficiently small constant depending only
on 012, then for each z € 01, interior estimates and Lemma 7.3 give

li(z + Rey)| < c(][ )
B(z+Ren,nR)
—1

-1 n—1

CR 7 |t ponsn-1qy < CR™ 7 [[M(@)]| o (00)- (8.56)

IA

In particular,

limp_, |U(x + Rey)| = 0 for each x € 09,
(8.57)
and |i(- + Rey)| < M(u) for each R > 0,
so that,

lim g =0, (8.58)

R—o0

by Lebesgue’s Dominated Convergence Theorem. Let us now replace R by 7R in (8.55) and then
integrate the resulting inequality for 7 € [1,3/2]. If we consider the pipe-like region

Pr:={r=(2,2,) ER" I xR: R/2 < |2/| <4R, 0 <z, — p(z') < 4R}, (8.59)

then, on account of (8.58), we obtain

3/2 3/2
C/ ITRdT-i-C/ Il.pdr
1 1

CR™ | JidlPde+o(1) <C M (@)P do + o(1) (8.60)
Pr Sar\SR/2

IN

MY (@) do
Sr

IN

as R — oco. However, since M (@) € LP(0f)), we also have fS4R\SR/2 M(@)Pdo = o(1) as R — .
Hence, by Lebesgue’s Monotone Convergence Theorem,

M(@)P do = lim MY (i@)? do = 0. (8.61)
1) R—oo Jgp
From this we may, of course, conclude that « vanishes in (2. O

9 Boundary value problems in bounded Lipschitz domains

9.1 Localization arguments

Let € be a bounded Lipschitz domain in R™ and consider an open, finite cover of d€ with coordinate
charts (Z;, i), i = 1,...,m. Also, for each i, denote by ¥; the graph of ¢; in the system of
coordinates induced by Z;.
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For fixed p € [0,1), =1 < A < 1, denote by T' the operator :t% FZI + K on 0f), where K

is as in (4.44), and let 7; stands for 3 ﬁ’;[ + K} on X;, where K is as in (4.44) but with 0%

replaced by ¥;. In particular, for each p € (”nl, 1] (which we shall henceforth assume) there exists
C = C(X\, p,p) > 0 such that

- .
iy < CIT g, Ve BPE), 1<i<m. 0.1)
Next, let {&}i<i<m be a family of smooth functions with compact support in Z; which form a

partition of unity in a neighborhood of 9. Also, for each i, let (; € CO (Z;) be such that (; =1 in
a neighborhood of supp§;. Then, with A and p as above, for any f € h, Lp 1 (092), we may write

Hf”h(llatp(ag) < CZ ”f@f”hli’ (09) < CZ ||€zf||H1 P(xy) = OZ ||T 5@ ||H1P

< Y IGTs (&N e sy + cy - GT& N s, (9.2)
=1 =1
m n—1 m n—1

< CZZH@;H[@ e, = —|—CZZ|]8 L&l e, (s.)-
=1 j=1 =1 j=1

Above, the first inequality uses the fact that f = >7", & f on 99, the second one follows from
Lemma 2.10 (here, tilde denotes the extension by zero outside the support to a function defined
on ¥;), the third is based on (9.1), while the fourth one is implied by Lemma 2.7. Finally, the
fifth inequality is a consequence of (2.61) (here, the tangential derivative operator aT}n is defined
as before, but relative to the system of coordinates induced by Z; in R™).

We adopt the following terminology. Call an expression of the form |[|Rf||x residual if R maps
hcll;fp (092) compactly into the quasi-Banach space X. Recall the index p* from (2.48) and observe
that for each ¢ € (1,p*), the operator of multiplication by &; is compact from h(llip (0Q) into L9(%;).
This and Lemma 2.9 show that the terms in the last double sum in (9.2) are residual. In order
to continue, note that there exists a family of ‘nice’ singular integral operators { Ry }1<k<n on 09,
such that

T =430, + ) Rior,. (9.3)
k=1

0

Tin

In fact, from the identity (4.98), the Ry’s can be taken to be principal-value singular integral
operators on 02 whose kernels are of the form Oy E(x —y) or Oy Ea(z—y), 1 < k < n. Furthermore,
we also have

1<i<m, (9.4)

where R! is the version of Ry written for ¥; in place of 9. Consider now a typical term in the
next-to-the-last double sum in (9.2), and for a fixed ¢ € (1, p*), note that
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107 16T &Pz, < CUGTiE N nrp s, < CIGTIE N Lr o0
IGT3 (&) [ Lagoey + 11071 [GTi(&F)lInz, o0
= NGT (&Pl Laoe) + 107 [GT &Nz, 00); (9.5)

thanks to (2.83), (2.91), (2.93), and the fact that the integral operators T; and T have the same
kernel. Since

Q

ge (1,p") = hLP(0Q) — L1(HQ) compactly, (9.6)

and since (;T¢; maps LI(0) boundedly into itself, we may conclude that the first term in the
bottom line of (9.5) is residual. Regarding the second term, using (9.4) we may write

Op [GT &S] = (97 G)T(&S) + > GR((0:1 &) f) £ 315 (0r &)f

k=1

i%%&@;ﬂf + ZCz‘Rk(&‘(aT;kf))- (9.7)
k=1
Again, granted (9.6) and the fact that the operators (9,: (;)T';, CiRk@Tikfi) map L7(9€2) boundedly
n J
into itself, we may further deduce that the first three terms in the right hand-side of (9.7) give rise
to residual expressions. There remains to consider the terms in the last line in (9.7) which, with
the help of (9.3), we further transform as

3T 60,0 + D GRG0 1) = ) Gl G0, f) & 360 S+ D Gle(Or,f)
= > GlRs, &)(0r1, f) + &0, (T). (9-8)
k=1

Since for every p € (%=1, 1] there exist ¢ > 1 and s € (0,1) such that AL, (9Q) — B?%(99)

n

compactly and since L1(092) — hP(012), Lemma 2.23 shows that each [Rk,gi]@z;k gives rise to a
J
residual expression. If we also note that

1€:0: (T'Hllnz,002) < CllOs (THlnz,00) < CITFllpLro0) (9.9)

then the above reasoning proves that, whenever ”T_l <p<1 pel0,1) and —1 < XA < 1, there
exists a constant C' > 0 such that

Hthi,tp(am < C\\(i%i—ﬁ[ + K)\)th}l,tp(aQ) + residual expressions, (9.10)

for every f € hLP(09Q).
The estimate (9.10) leads to the following results.
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Proposition 9.1 Forn = 2,3, let 2 C R™ be a bounded Lipschitz domain and assume that yu €
[0,1) and —1 < XA < 1. Then there ezists € > 0 such that

HETEET 4+ Ky g (09) — hy! (09) (9.11)

are Fredholm operators of index zero for each 2(7;:11) —e<p<Ll

Proof. The estimate (9.10) shows that the operators £35 L 1+“ I + K are bounded from below modulo

compact operators on h, Lp P (09) for each p € [0,1). In parucular, (9.11) are semi-Fredholm operators.
Since they are 1nvert1ble when p is sufficiently close to 1, the homotopic invariance of the index
may be invoked in order to conclude that this one-parameter family of operators (indexed by )
consists of Fredholm operators with index zero. O

Corollary 9.2 Let Q C R"™, n > 2, be a bounded Lipschitz domain and assume that p € [0,1) and

—1 < A< 1. Then there exists € > 0 such that for p € (2(:7;11) —e,2+¢),

AT+ K B (09Q) — hi(09) (9.12)

are Fredholm operators of index zero.

Proof. The case p < 1 is covered by the previous proposition. When p > 1, we can derive an
estimate corresponding to (9.10) in a similar fashion as before, although in this case, since we are
dealing with classic Sobolev spaces LT (9€), the argument is a little more straightforward. Again,
this type of estimate is enough to prove that the operators in question are Fredholm with index
Z€ero. ]

As a result of the previous theorem when p = 0, it can also be shown that the operators

(0Q) — hY

1,v4+

+31 4+ K : B} (09) (9.13)

1,v+

are Fredholm with index zero. In particular, using Lemma 11.40 and (5.125) then gives

Ker( AT+ KR,

(02) — Y

[, (00)) = U (00), (9.14)
2(n—1)

for each p € ( g

—&,2+ 8). We can now prove the following theorem.

Theorem 9.3 Let Q C R", n > 2, be a bounded Lipschitz domain and assume —1 < X < 1. Then

there exists € > 0 such that for p € (2(7;:11) —&,2+¢), the operators
AT+ K BT (09Q) — h](09) (9.15)

are isomorphisms for all p € (0,1). Moreover, corresponding to the case =0, the operators

(99) /9 (00) — I

11+ Ky b . (09) /TN 09) (9.16)

11/i

are also isomorphisms.
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Proof. From Theorem 5.17, we know the above operators are isomorphisms when p is near 2. Then
since L#(99) is dense in A} (9Q), the operators in (9.15) must have dense range. From Corollary 9.2,
the range is also closed, and so the operators are surjective. Since they are also Fredholm with
index zero, this implies that the operators in (9.15) are in fact isomorphisms.

Arguing as in the last paragraph of § 5.3, it follows from Corollary 9.2 that the operators in
(9.16) are Fredholm with index zero. Since we know that (9.16) are isomorphisms when p is near
2 and L%,I, . (09) is dense in hY , (9Q), these operators must have dense range for each p in the
desired range. Since the range is also closed, the operators in (9.16) must be onto, and therefore
they are in fact isomorphisms. O

At this point, we are ready to prove the following result with regards to the invertibility of the

single layer.

Theorem 9.4 For each bounded Lipschitz domain Q C R™ with n > 3, there exists ¢ = £(02) > 0
with the property that

S : hP(99) / v R — hY(09) (9.17)
is an isomorphism for each p € (2(:;11) —&,2+¢).

Proof. First, note that the operator (9.17) is well-defined due to (5.78) and (5.175). We will show
that

Ker<s L hP(09) — h{’(ag)) — vRya. (9.18)

Assume fe hP(052) is such that Sf: 0. Then 44 := Sfin Q4 and 74 = inn Q. satisfy

Aty = Vg in Qu,

div iy =0 in Q4,

. (9.19)
lix|oo =0,
M (Vig), M(my) € LP(09).

Since M(Viix) € LP(9€), by Lemma 11.9, it follows that M (i) € LP"(952) where 1% = % - L

Then since p* > 2 — &, uniqueness for the L? Dirichlet problem guarantees that w1 are locally
constant. Then m1 are also locally constant, and so it follows that

f=0)(i_,m )= 0)(iy,my) = v(my — ) € vRyq, (9.20)

which proves (9.18). From (4.142), we know that

S0 (9;(DA(), PA())) = (51 + K)o (=51 + K), (9.21)

as operators on hf(9Q). Although the identity (4.142) was originally proven for p > 1, by a density
argument, it must also hold for ”Tfl < p < 1. Now from Corollary 9.2, we know that the operators
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2(n—1)

+31 + K, are Fredholm for p € ( s}

the operator

—&,24¢€), and hence from (4.142), we can conclude that

S - hP(09) — RE(99) (9.22)

has a finite codimensional range, which in turn implies that its range is closed. Now since the
operator in (9.22) has closed range and (9.18) holds for all 2(:;11) —e < p < 2+e, it follows that (9.17)
is injective and has closed range for all values of p in this range. Furthermore, from Theorem 5.18,

the operator in (9.17) is an isomorphism when p is near 2, and so applying Theorem 11.46 from

the Appendix, it must be an isomorphism for all 2(7?7;11) —e<p<2+e. O

Since (9.17) is a self-adjoint operator, the following corollary follows immediately by duality.

Corollary 9.5 For each bounded Lipschitz domain € C R™ with n > 3 there exists € = €(02) > 0
with the property that for each

2—e<p<oo if n=3, (9.23)
2-e<p< il e if n>4, (9.24)

the operator
S IP(89) / vRya — LP2(Q) (9.25)

s an tsomorphism.
We also have the following results for n = 2.

Theorem 9.6 For each bounded Lipschitz domain Q C R? there exists ¢ = ¢(0Q) > 0 with the
property that the operator

S (hp(a(z) /VR@Q) ©R? — 1P (09) ® R, (9.26)

given by

8001, = <S§+ @ f dia) | (9.27)

is an isomorphism for each p € (% —&,2+¢).

Proof. Arguing as in the proof of Theorem 9.4, we can establish that (9.22) is a Fredholm operator

for each p € (3 — £,2 +¢). Recall the decomposition S =S, + S as defined in (5.188). Since we
know S, 2 S is Fredholm, and S; is compact (being an operator of finite rank), it follows that S is
also Fredholm, and therefore has closed range for all p € (% —&,2+¢). Since S is an isomorphism
for p = (2 —€,2 + ¢) according to Theorem 5.21, it has dense range for all p € (3 —¢,2+¢), and
therefore it is onto for all p in this range. Applying Theorem 11.46 from the Appendix, we can

conclude that S is an isomorphism for each p in the desired range. O

It can also be shown that (9.26) is a self-adjoint operator, and so the following corollary follows
immediately by duality.
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Corollary 9.7 For each bounded Lipschitz domain 2 C R? there exists ¢ = ¢(9S2) > 0 with the
property that the operator
S: (Lfi (09) /VRBQ) ®R? — [2(IQ) & R? (9.28)
as in (9.27) is an isomorphism for each 2 — e < p < 0.
Next, we state another result involving the single layer in two dimensions.

Theorem 9.8 For each bounded Lipschitz domain Q C R? there ewists € = £(0S)) > 0 with the
property that

S hp(aQ)/VRaQ &W — bt ,1,(09) = {fe Ky, /m<f, @)do =0Vp e W} (9.29)
is an isomorphism for each p € (% —&,2+¢), where W is as in (5.129).

Proof. From Theorem 9.6, we know S is an isomorphism for each p € ( % —&,2+¢). In particular,
S has index zero, and so since S = S — 57 where S; as in (5.188) is compact, it follows that S must
have index zero for each p € (% —&,2+¢). Using (5.184) and applying Theorem 11.40 then gives

Ker (S : hP(0Q) — K (09)) = vRga & W,  Vpe (3 —e,2+¢), (9.30)
and therefore (9.29) is indeed an isomorphism for each p in the desired range. g

Consider now the following transmission boundary value problem for the Stokes system:

( Adly —Vre =0 in Qg

M(Vﬁi), M(Wi) S LP(QQ),

) . S (9.31)
Ut |y =]y = € (9%,
\ 83\(17:4—777-‘!-) - M83<6—7F—) = ge hp<aﬂ)7
along with the decay conditions
O(Jz)>*™) as |z|— o0, if n>3,
i (z) = ) . (9.32)
~1E(x) (fmgda> +O(jz|™Y)  as |z — oo, if n=2,
0ji-(0) =~ OE)w)(f Fdo)+O(al ™) as la] o0, 1<j<n (93
o9

O(|z]*"™) as |z| — o0, if n >3,
T—(r) =4 . L _ (9.34)
;<VEA)(1=), faggdo*>+0(|x| ) as |z| — o0, if n=2.
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Above, Q C R"™ is a bounded Lipschitz domain, x € (0, 1) is the transmission parameter and we have
set Q4 :=Q, Q_ :=R"\ Q. Also, when "Tfl < p < 1, the integral [, §do should be interpreted as

((gg, Xo9) e€>1<e< , with (-, -) denoting the duality pairing between h?(9Q) and C'»~D(1/P=1)(5Q).

We can now prove the following result.

Theorem 9.9 Assume that Q C R", n > 2, is a bounded Lipschitz domain and that "T_l < p < o0,
—1 < A< 1. Then the following claims are equivalent:

(i) the problem (9.31)-(9.84) is well-posed for every pu € (0,1);

(ii) the operator

SUET + K3 hP(09) — hP(0Q) (9.35)

is an isomorphism for every p € (0,1);

(iii) the operator

JEELT + K\« hE(0Q) — BE(09) (9.36)

=

is an isomorphism for every p € (0,1).

Proof. The proof of the implication (i7) = (¢) follows exactly as in the proof of the first part of
Theorem 5.22. In the opposite direction, the a priori estimate associated with the version of (9.31)
when f = 0 reads

10) (g, m4) — p O (G-, ) ey ~ | M(Vig)| ooy + 1M (74) || 2o 90)
HIM (Vi) rr@a0) + 1M (7-) || r@oo)  (9:37)

for any pair of functions (@4, w4 ) which solve the Stokes system in Q4 and satisfy i |s0 = U—|s0,
M(Viy), M(my) € LP(0R2). Specializing this estimate to the case when Wy = Sh, 74 := Qh in

)
—

Q., with h € hP(992), and arguing as in (4.173) then yields

1Allhe 00y < CH(%%IJF K3)hllhe 00, (9.38)
where C = C(Q,p,u) > 0 is a finite constant. Thus, {%Z—f}f + K;}O ) is a continuously
<p<

parametrized family of one-to-one operators with closed range (in particular, semi-Fredholm) on
hP(0R2), which are invertible (via a Neumann series) when f is sufficiently close to 1. The homotopic
invariance of the index then gives that all the operators in question are invertible on h?(952).

Consider next the equivalence (i) <= (4i7). First, when the operator (9.36) is an isomorphism
for each pu € (0,1), a solution to (9.31)-(9.34) which satisfies (5.205) is given by
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i, = —S§+DA[<%%I+KA)_1(S§+ﬁfﬂ n Q. (9.39)
Ty = —Qg“JrP,\[(%Z—ﬂInLK,\)A(Sg“JrM%f)} in O, (9.40)
i = —;S§+;DA[(;ﬁHKA)_I(sm/lf)} in Q_, (9.41)
= —;Q§+;PA[(§Z_}I+KA)1<S§+#’jf)] n Q. (9.42)

Second, if the problem (9.31) is well-posed for each p € (0,1), then

[wiyloo — d-|oollr@o) ~ [IM(VEL)lze@a) + 1M (74) |2 o0)

HIM (Vi) o0y + 1M (7)o (00, (9.43)
for any pair of functions (#+,7+) which solve the Stokes system in Q. and satisfy 02 (i, 7}) =
o), m_), as well as M (Viiy), M(n+) € LP(09). Indeed, this is the apriori estimate associated
with the version of (9.31) in which we multiply by p the first boundary condltlon re- denote N —

by u_, and take § = 0. Now, specializing (9.43) to the case when @y = D)\h T4 = 73,\h in Q4,
with i € Y (09), yields

IRllirony = llitloe — @-loalloa)
IM(Vii)l o) + M (7 )| Lrae) + 1M (Vi) || Le@a) + 1M (7-) | Lr00)

< Cllptslae — u-loallne a0y = C||(1“+1I + K,\)hHhP 09) (9.44)

IN

where C = C(Q,p, ) > 0 is a finite constant. With this in hand and arguing as before, we then
conclude that the operator (9.36) is an isomorphism for every p € (0,1).

There remains the issue of proving uniqueness for (9.31) when, say, the operator (9.36) is an
isomorphism for each p € (0,1). Once again, if (@4, 74+) is a solution of the homogeneous version
of (9.31)-(9.34), Green’s formulas (5.211) hold. Multiplying the version of (5.211) corresponding
to the sign minus by u, then adding it to the the version of (5.211) corresponding to the sign plus
yields, after taking boundary traces

N o 1 o 1 .
m“’agﬂw ‘BQ (2 TN () 20 (g (9:45)

since the single layer does not jump across 0Q and 9) (i, ,my) = uo)(d_,m_). Thus, keeping

in mind that @4 |pn = U_|aq yields, after some algebra, (“‘HI + K (U ) = 0. Hence,
ti4+]og = 0, and so i_|sn = 0 as well. If in place of (4.152), we now set
iy in Qg my in Q4
U= J: ) * and 7= " _ + (9.46)
pu— in Q_, pm_ in Q_,
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then the pair (i, 7) solves the Stokes system in R™ and decay at infinity. Interior estimates then
force that 4 = 0 from which the desired conclusion follows. g

Running the same type of argument as above, but for the transmission problem
Aty —Vre =0 in Qg,
M(Viy), M(my) € LP(09),

(9.47)
o R B Y
+‘8Q Hu_‘ag_ g€ hi(99),
\ 83\(64-7 7T+) - ai\(l_l:_, ) f € hp(aQ)
with decay conditions
O(|z|>*™) as |z| — o0, if n>3,
u_(z) = . 9.48
(@) ) (faQ fd0> +O(|lz|7Y)  as |x| — o0, if n=2, (948)
0 (z) = (ajE)(a:)(/ fda) +O(jz|™) as |z| — o0, 1< j<n, (9.49)
o0
O(lz|'*™™) as |z|— o0, if n>3,
m_(z) = (9.50)

<VEA oo fda>+0(|x| 2y as |o| - oo, if n=2.
in place of (9.31)-(9.34), yields the following result.
Theorem 9.10 Let ) C R", n > 2, be a bounded Lipschitz domain and assume that ”T_l <p < oo,
—1 < XA < 1. Then the fact that the transmission problem (9.47)-(9.50) is well-posed for each
w € (0,1) is equivalent with each of the following two conditions:

% [ + K : hP(092) — hP(0Q) isomorphically, ¥V u € (0,1), (9.51)

_,7[ + Ky : B (0Q) — hE(09) isomorphically, ¥ € (0,1). (9.52)

We can now also prove the following theorem.

Theorem 9.11 Let Q C R™, n > 2, be a bounded Lipschitz domain and assume that —1 < X\ < 1.
Then there exists € > 0 such that for p € (= ( ) —&,2+¢),

AT + K3 hP(09Q) — hP(09) (9.53)

are isomorphisms for all p € (0,1). Furthermore, corresponding to the case u = 0, the operators

31+ K5 b, (aQ) JvRsq, — hg% (02) /vRsa, (9.54)
are also isomorphisms.
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Proof. Let p € ( (n+1) —¢&,2+¢). If p € (0,1), it follows from Theorem 9.3, Theorem 9.9, and
Theorem 9.10 that the operators in (9.53) are isomorphisms. If we can show that the operators
in (9.54) are Fredholm with index zero, then we can finish the proof by arguing as in the proof of
Theorem 9.3.

From Theorem 9.4, we know that (9.22) is a Fredholm operator of index zero. Now, returning

to the identity (9.21) and using Corollary 9.2, we can conclude that

O2(DA(), Pa() : W(09) — hP(99) (0.55)

is also a Fredholm operator of index zero.
For f € h?(09Q), let iy :=Sf in Q4 and 7y := Qf in Q4. Applying (4.144) to these functions
leads to the identity

O (DA(SF), PA(SF)) = GBI+ K3)(-3I+ K3)f, V¥ [ehQ). (9.56)

Although (4.144) only holds as stated for p > 1, the identity (9.56) still holds for "T_l <p<l1
by virtue of a density argument. Now, since the operators (9.55) and (9.22) in the left hand side
of (9.56) are Fredholm and the operators in the right side commute, it follows that the operators

+31 4+ K} : hP(0Q) — hP(9Q) (9.57)

both have a closed, finite co-dimensional range as well as a finite dimensional kernel. Hence, they
are both Fredholm. Now that we know the operators

AT+ K3 hP(09Q) — hP(09) (9.58)

are Fredholm for all € [0, 1), it follows that the Fredholm index must be constant for all 4 in this
range. Thus the operators in (9.57), which correspond to the case p = 0, are Fredholm with index
zero. Finally, arguing in a similar fashion as in the last paragraph of § 5.3, we can show that the
operators in (9.54) are also Fredholm with index zero, as desired. O

We conclude this section with two corollaries.

Corollary 9.12 Let Q C R™, n > 2, be a bounded Lipschitz domain and assume that —1 < X\ < 1.
Then there exists € > 0 such that for each

2—e<p<oo ifn=2,3,

(9.59)
2—e<p< il Lo fn>4,
and each p € (0,1), the operators
i%—“[ + Ky : LP(0Q) — LP(09) (9.60)

1
are isomorphisms for all p € (0,1). Moreover, corresponding to the case y = 0, the operators

£1I+ Ky LB, (09) /8 (0905) — LB, (99) /T (90) (9.61)

are also isomorphisms.
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Proof. This follows from Theorem 9.11 and duality. O

To state our second corollary, we need some preparations. Recall the duality result from (2.68).
The dual of hl,(99) involves the local BMO space. which we briefly review. For some fixed
0 < ro < diam (092), the space bmo (02) is then introduced as

f € bmo (99) £, f € L*09) and sup ][ |f — fa,|do < o (9.62)
A, surface ball / A,
with r < r,

(with fa, == F A, f do, where the barred integral indicates averaging), and is equipped with the
natural norm. Then (cf. [17])

(h}lt(a(z))* =bmo (92) and  hl,(00) = (vmo (aQ))*, (9.63)
where
f € vmo (09) SN f €bmo (092) and lim sup ][ |f — fa,|do | =0 (9.64)
R—0 A, surface ball r

with r < R

is Sarason’s space of functions of vanishing mean oscillation. Define the spaces bmo,, (02),
vmo,, (0Q) and Cy, (09) in an analogous fashion to (5.115).

Corollary 9.13 Suppose that Q2 C R™, n € {2,3}, is a bounded Lipschitz domain and assume that
—1 < X< 1. Then, for each p € (0,1), the operators
+5 14T + K : bmo (992) — bmo (99), (9.65)

+ LT 4 Ky < vmo (92) — vino (99), (9.66)

are isomorphisms. In addition, corresponding to the case pu = 0, the operators

+17 + K : bmo,, (99Q)/T*(09+) — bmo,, (99)/T*(9Q5), (9.67)
+£17 + K, : vmo,, (09)/9*(09Q+) — vmo,, (09)/*(092+), (9.68)

are isomorphisms. Finally, there exists € > 0 such that

0<a<%+5 ifn=2,

(9.69)
O<a<e ifn=3,
the operators
HIEAT + K C(090) — C*(09),  pe(0,1), (9.70)
11+ Ky : C5,(09Q) /T (095) — CZ,(09)/T(00) (9.71)
are also isomorphisms.
Proof. This follows from Theorem 9.11, the above discussion and duality. g
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9.2 Main well-posedness results with nontangential maximal function estimates

We can now state some of our main results. The first involves the transmission problem.

Theorem 9.14 Assume that Q C R", n > 2, is a bounded Lipschitz domain and set Q4 = 2,
Q_ =R\ Q. Also, fir p € (0,1) and X € (—1,1]. Then there exists € = £(0Q) > 0 such that for
each

2(n—1)
n+1

—e<p<2+c¢ (9.72)

the transmission boundary value problem, concerned with finding two pairs of functions (tiy,m+) in
Q4 satisfying

Aty = Vg, divige =0 in Qi,

M(Vﬁi>, M(Tr:t) c Lp(ém),

i} } o (9.73)
u*‘agiu*‘m: g € hi(o%),
Op(ity,my) — poy(ii_,m) = f € (),
and the decay conditions
O(z>™) as |e| — oo, if n>3,
i(x)=4 } B | (9.74)
~LE@)(fyo Fdo) +O(al™) as |a| = o0, if n=2,
0ji-a) = ~HOE)@)( [ Fir)+0al™) s lal = 1<i <0 01

O(lz['™") as |o[ =00, if n>3,
m_(z) = . . . ' (9.76)
Z(VEA)(z) - (fag fda) +O(|x|7*) as |x| =00, if n=2,

has a unique solution. In addition, there exists C' > 0 such that

1M (Ve )| ooy + 1M (w2l ooy < CllFlne ony + ClLF I @0)- (9.77)

Proof. This follows directly from Theorem 9.3 and Theorem 9.9.

This leads us to our next result for the Dirichlet problem.

Theorem 9.15 Assume that @ C R™, n > 2, is a bounded Lipschitz domain. Then there exists
e =¢e(09) > 0 such that for each

2 c<p<oo if n=23 (9.78)
2—E<p<%+€ if m>4, (9.79)
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the interior Dirichlet boundary value problem

A =Vr, divi=0 in Q,

M (@) € LP(09), (9.80)
i = felb (0

il = et o9,

has a solution, which is unique modulo adding functions which are locally constant in € to the
pressure term. In addition, there exists a finite constant C > 0 such that

IM(@)| ooy < CllFllLr(a0)- (9.81)

Similar results are valid for the exterior Dirichlet problem, formulated much as (9.80) with the
additional decay conditions

O(|x[*™) as |x| — o0, if n >3,
U(z) = - (9.82)
E(x)A+4+ O(1) as |z| — o0, if n=2,

5,i(e) O(|z)t™™) as |z| — o0, if n >3, (9.83)
ii(r) = N 9.83
' 9;E(x) A+ O(|2|2) as |z| — o0, if n=2,

@) O(|z|*™™) as |z| — o0, if n >3, (0.84)
m(x) = . 9.84
(VEa(w),A) + O(|2|7?) as |z — o0, if n=2,

for some a priori given constant A e R2 Also, the standard montangential maximal operator in
(9.81) should be replaced by its truncated version.

Proof. Fix A € (—1,1]. From Corollary 9.12, for any f € LY, (09), there exists g1 € L, (09Q) and
Vo € U (0Q_) such that (%I + K»\)§1 + o = f. Since 4, € LY(99Q), according to Corollary 9.5,
when n > 3 there exists go € L” | (992) such that Sgo = ¥o. Then

@ = Drg1 + S and m:=Prg1 + Qg2 (9.85)
will satisfy (9.80) and (9.81). The case n = 2 can be treated in a similar manner. In this case,
using Corollary 9.7, we can instead find go € L ;(09) and ¢ € R? such that Sg> + ¢ = 1),. Then

’L_l: = D)\gi —+ Sgg —+ E and ™ i= PAgl + Q§2 (986)

will satisfy (9.80) and (9.81). Existence of solutions for the exterior Dirichlet problem can be
established in a similar fashion. This time, when n = 2, we can invoke Theorem 9.6 in order to be
able to choose go such that

/a . Godo = A, (9.87)
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which, in turn, will guarantee that the solution just constructed has the appropriate decay, as
prescribed in (9.82)-(9.84). Finally, uniqueness in the case p > 2 follows from uniqueness for the
case when p is near 2, which is guaranteed by Theorem 5.25. ([l

Theorem 9.16 Assume that Q C R", n € {2,3}, is a bounded Lipschitz domain. Then there exists
e =¢e(08) > 0 such that if (9.69) holds then the interior Dirichlet boundary value problem

AU =Vmr, divi=0 in ,

i e C*(9Q), (9.88)

has a solution, which is unique modulo adding functions which are locally constant in € to the
pressure term. In addition, there exists a finite constant C' > 0 such that

Il @) + sup (dist (2,00)'~(Vii(@)]|| < C|Fllce(on). (9.89)
Tre

Similar results are valid for the exterior Dirichlet problem with the additional decay conditions
(9.82) imposed.

Proof. This is proved much as Theorem 9.15, with the help of Corollary 9.13. U

We next discuss the case of the Dirichlet problem with data from BMO and VMO spaces. A few
preliminaries are necessary. Given a Lipschitz domain € C R", define the set of Carleson measures,
Car (), as the subclass of Borelian measures p on € satisfying

(B(z,r)N Q)

2]l car (@) = sup {,u — s x e, 0 <r<diam (89)} < 0. (9.90)

Tn

We shall also make use of a distinguished subclass, Car.(£2), of the space of Carleson measures in
Q, defined by

def

p€ Cary(Q) <= p € Car () and lim [ sup ——————| =0. (9.91)
=0\ zecon "
0<r<sd

Theorem 9.17 Assume that Q C R™, n € {2,3}, is a bounded Lipschitz domain. Then the interior
Dirichlet boundary value problem

Ad=Vr, divii=0 in €,
|Vii|?dist (-, 0Q) dx € Car (), (9.92)

i| = f € bmo,, (09
u|, = f € bmoy, (6%),

has a solution, which is unique modulo adding functions which are locally constant in € to the
pressure term. In addition, there exists a finite constant C > 0 such that
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| [Widist (-, 092) d | ¢y 0y < Ol Fllbmo (o0 (0.93)

and

Vi 2dist (-, Q) dz € Car,(Q) < f € vmo (99). (9.94)

Similar results are valid for the exterior Dirichlet problem with the additional decay conditions
(9.82) imposed.

Proof. The invertibility of the relevant boundary integral operators has been established in Corol-
lary 9.13. With this in hand, the we proceed largely as in the proof of Theorem 9.15. The only
novel aspect is that, in the current context, we need to know that the double layer operator D)
maps functions from BMO on the boundary into densities of Carleson measures. This, however,
is covered by the following general result. Let k& € C*°(R™ \ {0}) be an odd function which is
homogeneous of degree —(n — 1). Also, fix some b € L*°(012) and assume that the operator

TH@) = [ Ha-nbo)f)dow). v, (9.95)
satisfies
71 =const in Q. (9.96)
Then
(T )logllmo oay + VT f12dist (-, 02) dz|l gr () < Cllf lbmo (062)- (9.97)
See [69] for a proof of this claim. The proof of the theorem is therefore finished. O

We now turn to the following result for the Regularity problem.

Theorem 9.18 Let Q2 C R™, n > 2, be a bounded Lipschitz domain. Then there exists e = e(02) >
0 such that for each p as in (9.72), the interior Regularity boundary value problem

AU =Vmr, divi=0 in ,

M(Vi), M(m) € LP(0%), (9.98)
i =feht, (99

u 8Q f e 1,1/_,_( )7

has a solution, which is unique modulo adding functions which are locally constant in € to the
pressure.
In addition, there exists a finite constant C' > 0 such that

1M (V)| o0y + | M ()l roe) < CllFln o0)- (9.99)
1,v

Similar results are valid for the exterior Regularity problem, formulated much as (9.98) with the
additional decay conditions (9.82)-(9.84).
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Proof. Since the operator

I+ Ky By, joNo0 ) — Bh, /WN00) (9.100)

is an isomorphism for each p as in (9.72), we can find g; € h?w(@Q) and 1, € U}(90_) such that

(31 + K\)gi + U, = f. Since ¢, € h"’f’w if n > 3, it follows from Theorem 9.4 that there exists
g2 € h?(09) such that Sgs = 1,. Then

i = Dy\g1 + Sga and 7= PrG1 + QG2 (9.101)

will satisfy (9.98) and (9.99). When n = 2, it follows from Theorem 9.6 that there exists ga € h?(0%2)
and ¢ € R? such that Sg» + &= 1),. In this case,

@ :=Dxj1 +SGo+ ¢ and 7= Prf1 + Qo (9.102)

will satisfy (9.98) and (9.99). Existence of solutions for the exterior regularity problem can be
established in a similar fashion. Much as in the case of the Dirichlet problem, when n = 2, it is
possible to choose gy such that (9.87) holds. This guarantees that our solution has the appropri-
ate decay, as prescribed in (9.82)-(9.84). As for uniqueness, an inspection of the corresponding
argument in the proof of Theorem 5.24 shows that the same technique can be used in the current
context as well. O

We finish this section with the following result for the Neumann problem.

Theorem 9.19 Let Q C R™, n > 2, be a bounded Lipschitz domain and fir X € (—1,1]. Then
there exists € = (0) > 0 such that for each p as in (9.72), the interior Neumann boundary value
problem

A =Vr, divi=0 in Q,
M(Vi), M(r) € LP(8%), (9.103)
N, ) = f € h?(89),

has a solution if and only if

fem (—%I + K3 : My (99) — Ity (aﬂ)) . (9.104)

Moreover, this solution is unique modulo adding to the wvelocity field functions from ¥NQ). In
addition, there exists a finite constant C > 0 such that

M (V)| Lr a0y + [|M (7)) ra0) < C||ﬂ|hp(89)- (9.105)

Finally, a similar result holds for the exterior domain R™\ Q if we include the decay conditions
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O(|z|*>™™) as || =00, if n>3,

ii(x) = ) 9.106

7\ B (Jyn Fdo) +00al) as ol — oo, #n=2, (100

8yii(x) = (9, E)(x) (/m fdo) + O ™) as [z » o0, 1<j<n, (9.107)
O(|z|'=™) as |z| — o0, if n>3,

m(z) = (9.108)

<(—VEA)(90), oo f’da> Y O(z72)  as |z| — o0, if n=2.
More precisely, a solution to the exterior problem satisfying the above decay conditions exists if and

only if

fem (51 + K5 L, (09) — L, (89)), (9.109)
and solutions are unique modulo adding to the velocity field functions from WA(R™ \ ).

Proof. Since we have established in Theorem 9.11 that the operators (9.54) are isomorphisms and
also that (9.14) holds for each p in the desired range, the proof that a solution exists if and only
if f is as in (9.104) follows exactly as in the proof of Theorem 5.23. The claim for the exterior
Neumann problem, along with the corresponding uniqueness statement, follows similarly. ]

10 The Poisson problem for the Stokes system

10.1 Stokes-Besov and Stokes-Triebel-Lizorkin spaces

Here we shall adapt the standard Triebel-Lizorkin and Besov scales to the Stokes system. Con-
cretely, for a bounded Lipschitz domain €2 in R", n > 2, and 0 < p,q¢ < o0, a € R, we set

SBPI(Q) = {(ﬁ,w) € BPI(Q) @ BP9, (Q) : Al — V=0, divid =0 in Q} (10.1)
SFPA(Q) = {(a, 7)€ FPUQ) @ FP9 (Q) : Al — V=0, divii =0 in Q} (10.2)

(with the convention that p < oo in the latter case) equipped with the norms [|-[|gpra(q), [l sp2:(0)
naturally induced by BE?(Q) ® B2, (Q) and FY(Q) @ FP%,(Q), respectively. In particular,

SFPP(Q) = SBPP(Q) for every a € R, 0 < p < 0. (10.3)
Our next few results focus on some of the properties of these spaces.

Theorem 10.1 Let Q C R™, n > 2, be a bounded Lipschitz domain. Then for every a € R,
0 <p< oo,

SFP1(Q) is independent of g € (0, 00). (10.4)
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-1 .
Furthermore, for any p € ("=,2], q € (0,00) there exists C = C(Q,p,q) > 0 such that

1M (V)| Leo0) + 1M ()] Lr o) < Cll(@, )| sFre

1+1/p

@- (10.5)

Proof. If q1,q2 € (0,00), we have

SFPO(Q) [Fpﬂl(Q)mKerA?]@ Fgﬂ(Q)ﬂKerA} (10.6)

oa—

[
= [FP»‘D(Q) N Ker AQ] ® [Fp’qi(Q) N Ker A},
Q

by Theorem 11.15. Thus, SEY?(Q) C FY®(Q) @ FP4(Q) and, hence, SFY"(Q) C SFY®(Q).
Similarly, SEY?®(Q2) C SEY?(Q), so ultimately, SFy % (Q) = SFY?(Q), proving (10.4). Finally,
(10.5) is a consequence of (10.6) and Theorem 11.16. O

Corollary 10.2 Let Q C R", n > 2, be a bounded Lipschitz domain. Then for each A € R, the
conormal derivative assignment (i, ) — 0 (i, ) induces a bounded operator

0y SFP () — hP(09) (10.7)

wheneve'r”T_l<p§2andO<q<oo.

Proof. This follows directly from (10.5) and Theorem 4.13. O

Recall that (-,-)gp and [-, -]y stand, respectively, for the real and the complex method of inter-
polation.

Theorem 10.3 Let 2 C R™, n > 2, be a bounded Lipschitz domain and assume that 0 < qo,q1,q <
00, ap,a1 €ER, ag # a1, 0 < 0 < 1. Also, set a« = (1 —0)ag+ Oay. Then, if 0 < p < o0,
(P (@), sFEo (Q))eyq = SBRY(Q), (10.8)
and if 0 < p < o0,
(sBr (@), SBg’lql(Q)%,q — SBRI(Q). (10.9)
Let 0 < pog,p1 < 00, 0 < qo,q1 < 00 with min{qo,q1} < 00, ap,a1 € R, 0 < 0§ < 1 and set

— 1 _ 1-60 0 1 _ 1-6 0
a—(l—ﬁ)ao—l—eal,;—p—o—l—a, andE—qT—i‘qT Then

[SER®(Q), SR (@) = SFLY(Q). (10.10)

ana”y; Zf ap,a1 € R, 0 < po,p1,q90,q1 < 00 with min {QOaCh} < 00, then
[sBRy™ (@), SBRT(Q)] = SBRUQ), (10.11)
where 0 <0 <1, a=(1—0ag+0ay, =040 gpgl=10,0

p Ppo p1 q q0 q1
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Proof. Fix an open cube Q C R” containing €, and for and i = 0, 1, set

Xi=FH(Q) e Ffi(Q),  Zi=F% 0(Q) @ Fii¥y (Q),

a;—1

Yoo pus o _ (10.12)
= F%0(Q\ Q) @ FP4 1 (Q\ Q) — Z.

As discussed in [50], the spaces Xy + X7 and Yy + Y] are analytically convex (cf. the discussion
preceding (11.143) for a definition). Let Eg denote Rychkov’s extension operator truncated near
() so that it maps the distributions from the Triebel-Lizorkin scale in €2 to distributions supported
in the cube @, with preservation of smoothness. Also, set L(u, ) := (A@ — V7, div ) and

Mi(x) = . E(x —y)iu(y) dy, x € R", (10.13)
Oila) = [ lae-y.aw)dy,  wer (10.14)
Oaf(z) = . Ex(z —y)f(y)dy,  xeR"™ (10.15)
In particular,
AI-VO =1, divII=0, Allx=1, (10.16)

where I stands for the identity operator. The intention is to use Lemma 11.42 with D := L o Eg
and

G(, f) = (RQ (Hw+ VHAf) . Ra (@w+ f)> (10.17)

where R, is the operator of restriction to Q. Note that, in the notation of Lemma 11.42, X;(D) =
SEL(Q) for i = 0,1. There remains to check that K := D o G — I, as a bounded linear operator

from Z; into itself, actually maps Z; into Y;, i« = 0,1. To this end, for every pair of test functions
(p,0) € C(Q) & CX(Q), and every (W, f) € Z;, we compute

(Do G —I)(@, f),(6,))
= ((a[ma+ vnas]| -v]ea+ ]| .
~{(@, 1), (3.4)) = 0. (10.18)

Hence, K(w, f) = 0 in © which proves that K maps Z; into ¥;. Then (10.8) and (10.10) follow
from Lemma 11.42. A similar argument works for the Besov scale and this finishes the proof of the
theorem. 0

div [HQTH— VHAf] ’Q) , ($,¢)>
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10.2 Conormal derivatives on Stokes-Besov and Stokes-Triebel-Lizorkin scales

Let X be a Banach space with dual X*. For every n x n matrix F' = (F7),,; with entries from X,

and every n X n matrix G = (Gi)@k with entries from X*, and each A € R, we set

AN(F,G) = a (\(FP, GY), (10.19)

where (-, -) is the duality pairing between X and X*, and a;’f (\) are as in (4.1). While our notation
does not emphasize the dependence of (-,-) and Ay on X, the particular nature of X should be
clear from the context in each case.

The main results of this section are as follows.

Proposition 10.4 Let Q) C R™, n > 2, be a bounded Lipschitz domain and assume that 0 < s < 1,
1<p,g<oo, A€ R. Then

0, : SBYY, () — B (09) (10.20)
given by
<a,§(ﬁ, ), J> = Ay (va, VEX(@) - <7r, div EX(J)>, v e B (99), (10.21)

1s a well-defined, bounded operator, where Ex is the extension operator introduced in Theorem 2.18
and 1/p+1/p' =1, 1/¢g+1/¢ = 1.
Furthermore, for every (i, n) € SB™ , (Q) and w € BY ! (), the following integration by

s+1/p 1—s+1/p’
parts formula holds:
Ay (va, vw) - <7r, div w> + <a§<a, ), Tm>. (10.22)
Proof. Assume that (u, ) € SBgfl/p(Q). Then @ € Bff%(Q), T € Bffiil(Q) and we have
A —Vr =0, divi = 0in Q. Also, ¢ € Bf';‘;'(asz) forces Ex( _’) € Bflfi:rl/p, (©). Consequently,
- ;o *
thanks to Proposition 2.15, the matrix VEx(¢)) € Bf_”i_l/p(Q) = <B§f1/p_1((2)) pairs well with
Vi e Bff%_l(ﬁ). In a similar fashion, div Ex(¢)) € (Bffl/pfl((l)) pairs well with = € Bgf%_l(ﬂ).
’ot *
This shows that 9 (i, ) € (Bf_’i (89)) = B (992) and
187 (i@, )| g5, 92y < C||ﬁ||BPf1 @ t C\|7r||BP’+‘11 (@) (10.23)
stp st

This finishes the proof of the well-posedness and boundedness of the operator (10.20)-(10.21).
Going further, what we have proved up to this point yields

<a§(ﬁ, ), Tr w> — A, (w, VEx(Tr w)) - <7r,div Ex(Tr) w> (10.24)

so (10.22) follows as soon as we establish that
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Ay (w, vw) - <7r, div w> =0,  VaeB!, (%) with Trd =0. (10.25)

Since, by Theorem 2.19, C2°(Q2) is dense in {Wf € Bf/_q;ﬂ/p,(ﬁ) : Trd = 0}, it suffices to prove
(10.25) when w € C2°(€2). However, in this scenario, the identity in (10.25) follows from the fact

that A4 — V7 = 0 in the sense of distributions in 2. O

Proposition 10.5 Assume that Q@ C R™, n > 2, is a bounded Lipschitz domain and that 0 < s < 1,
1<p,qg<oo, A€ R. Then

) : SFIY () — BT (09) (10.26)
given by
<a§<a, ), 1/7> = Ay (w, VEX(J)) - <7r,div Ex(zﬁ)>, v e B (99), (10.27)

is a well-defined, bounded operator, where Ex is the extension operator introduced in Theorem 2.18
and 1/p+1/p'=1,1/q+1/¢ =1.
In addition, the following identity holds for any (i, ) € SFfjrql/p(Q), w e F{:’ZHW(Q):
Ay (v&, Vtﬁ) - <7r, div u7> n <6§(ﬁ, 7, Trw>. (10.28)

Proof. This closely parallels that of Proposition 10.4. (]

Note that the definitions (10.21)-(10.27) correspond to a formal application of Green’s formula
(4.6). The applicability of this point of view is limited to the range 1 < p,q < oo, as BY'% (0Q) fails
to be a dual space if min{p, ¢} < 1. We nonetheless have:

Theorem 10.6 Let 2 be a bounded Lipschitz domain in R™, n > 2. Also, assume that A € R.
Then the conormal operator from Proposition 10.4 extends to a bounded mapping

9y : SBP1  (Q) — BP9, (09), whenever

s+1/p
L ) (10.29)
= <p<oo, 0<q< oo, (n—l)(;— >+<s<1.
Analogously, the conormal operator from Proposition 10.5 extends to a bounded mapping
o) SEZY Q) — BI (09),  whenever
1 ) (10.30)
= <p<oo, 0<g< oo, (n—1)<§—1>+<s<1.
Proof. Call a point in R? with coordinates (s,1/p,1/q) “good” if
) SFffl/p(Q) — FP%(09Q) is well-defined and bounded. (10.31)
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Furthermore, call a region E C R? “good” if all points in E are good. Then by Propositions 10.4-

10.5 and Corollary 10.2, the following set is good:

{(s18)i1<p<oo,0<s<1} and {(111): =t <p<2f. (10.32)
Also, by Theorem 10.3 and Proposition 2.24,
(10.33)

FE good = the convex hull of E is good.
Finally, if for any E C R3 we denote by Pr,, E the projection of E onto the (horizontal) zy-plane,

we note that
(2) — BPP,(09) is bounded
(10.34)

E good open set in R?® = 9, : SFffl/p
whenever (s,1/p) € PryyE and 0 < ¢ < oo.

Indeed, this is a consequence of (10.8) and (2.162) (with p = ¢), plus (10.4) and the fact that
diagonal Besov and Triebel-Lizorkin spaces coincide.

With this information available, the end-game in the proof of the theorem is as follows. First,

by (10.32)-(10.33), the interior of the parallelogram with vertices at

B(1,1,1), €(0,1,1) (10.35)

0(0,0,0), A(1,0,0),

is a good set, and so is the segment with end-points
(10.36)

See picture below:

Q=
[
P

Sy

Figure 5
By (10.33), it follows that the pyramid with vertex at @} (given in (10.36)) and whose base is
the parallelogram with vertices as in (10.35) is good. Since the projection of this pyramid on the

(s,1/p)-plane is the region described by
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{(3,%):O<p<oo, (n—l)(%— )+<3<1}, (10.37)

it follows that the conormal derivative operator is bounded under the conditions specified in (10.30).
Finally, the corresponding claim about (10.29) is a consequence of what we have just proved,
(10.8) and (2.162). This finishes the proof of the theorem. O

10.3 The conormal derivative of the Stokes-Newtonian potentials

Let Q@ C R™, n > 2, be a bounded Lipschitz domain and assume that "Tfl <p<l1,(n— 1)(% -1)<

s < 1. Call mg € L*®(09Q) a BYP (9Q) molecule if there exist M > "le and a surface ball S
centered at g € JQ2 and having radius r € (0, diam ) such that

(1) |ms(@)] < (L4 tz — ag)) "M for € 99, (10.38)
(2) ms(x)do, =0 if r <. (10.39)
o)

The molecular theory developed by M. Frazier and B.Jawerth in the Euclidean setting can be
adapted to the case of Lipschitz surfaces. In particular, we have (see [64] for a proof):

Proposition 10.7 Let (n—1)/n <p <1 and (n — 1)(% —1) < s < 1. Then, given an arbitrary
bounded Lipschitz domain  C R"™, n > 2, there exists n = n(0Q) > 0 such that

7l om ~ me{ (S s) "

S

f= Z)\sms, mg’s are BYP (002) molecules, {\s}s € €p}, (10.40)
S
uniformly for f € BYP, (092).
Conversely, there ezists C = C(09, s,p, M,n) > 0 such that for any countable family {mgs}s of
BPP (89) molecules and any numerical sequence {\s}s € (P,

[
S

Assume that s e R, 0<p <1, p<q<o0,and p < p; < +oo, define J := %, and fix an integer
L > max{[J —n — s],—1}. Let Q be a bounded Lipschitz domain in R", n > 2, € N, and p > 1
are constants depending on 2. Under these circumstances, call a function Ag a rough atom for
FPI(Q) if

B (00) = Cll{As}sller- (10.41)

(1) 3Q € R" such that suppA C Q C Q and pQ C Q, (10.42)
(2) [l vy < QPP (10.43)
(3) / P A()dz =0 if |y < L and 1(Q) < 2°P. (10.44)

The following result has been proved in [64].
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Theorem 10.8 Let € be a bounded Lipschitz domain in R™, n > 2, and assume that p,q, s,p1,J, L
are as above. Then there exist B € N, and p > 1 such that any f € Fﬁg(Q) can be expanded in a
series

f= Z M AL with convergence in S’ (R™), (10.45)
keZ

where the atoms Ay satisfy (10.42)-(10.44) and {\i}rez € 0P. Furthermore,

[l o) = inf{||{>\k}k||ép§ f= Z)\kAk}, (10.46)

where the infimum is taken over all possible representations of f in a series of atoms satisfying

(10.42)-(10.44).
We are now in a position to discuss the main result of this section.

Theorem 10.9 Consider a bounded Lipschitz domain @ C R™, n > 2, and supposed p,q,s are
fized such that =1 < p < oo, (n—1)(1/p—1)4 <s<1 and 0 < g < co. Then, for each X € R,

Op(IL,0) : BYY, () — BV, (992), (10.47)
Op(IL,©) : FIY () — BYY(89), if p # oo, (10.48)

are well-defined, linear, and bounded operators.

Proof. We start with implication (10.48) for =1 < p <1, (n —1)(1/p—1) < s < 1 and p <
q < co. By Proposition 10.7 and Theorem 10.8, it is enough to show that 9)(II, ©) maps rough
Fffl/pim((l)—atoms to BYP, (98)-molecules.

Note that current restrictions on indices imply that rough F2}’) /p_270(Q)—atoms satisfy (10.42)—
(10.44) with L > 0. Consider first such a rough atom A supported in a Whitney cube Q C €,
with center zg € @ and pick g € 9Q such that |xg — zg| = dist (zg,02). Then set m :=
I (II(A), ©(A)) on 9 which, so we claim, is a molecule for BY* (9Q) concentrated about the
surface ball S := B(zg,1(Q)) N oSN.

The claim will be justified by checking (10.38)-(10.39). Take the vanishing moment condition,
required when [(Q) is small. Assuming that this is the case, A has one vanishing moment and, for

every ¢ € R",

< aﬂmd0,5> = /ag<m’6>da:/8Q<81/’\(HA7@A)75>dU

= /Q<AHA—V@A,5>dx=/Q<A,E>dw

_ </nAdx,5>:0, (10.49)

by Green’s formula (4.6), written with @ = IIA, 7 = ©A, & = ¢, p = 0, the first identity in (10.16)
and the support condition on A. Thus, [, o0 M do =0, as desired.

Turning to size estimates, we observe that m can be expressed in the form (recall that z¢ is
the center of @),
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m(@) = [ (e B0~ 0) = 0y (. D) g~ )€ ) A dy (10.50)

for some £ € C°(Q) such that £ = 1 on @, ¢ vanishes outside some small neighborhood @,
c=c(Q)>1,0<¢< 1, and |VE < OUQ)L
For the range of indices we are currently working with,

FIy o(R") <= IP(RY),  if s+1-2-2=-1-2, (10.51)
where p; > 1 is the index appearing in (10.43), chosen sufficiently close to 1, and py > p;. Also,
(LP? (R™))* = L¥*(R™), so that (10.50) together with (10.51) and (10.43) imply

1_1
|m(:n)| < CHFxHLzl/Q (R HAHL’?l(Rn) < C‘Q| PLor HFxHLIIJé(R")’ (10'52)
where
Fy(y) := (aﬁ(@{E, @y — ) = 1B, @ (wq — w>)£<y>, y €R™. (10.53)
We can see that
VR < oWl
|z =yl
+C| (9 (B a1y = 2) = ) (B D (g — ) | IVE()
= I+11I (10.54)
By the Mean Value Theorem,
II < Cly—uql sup |Vi[0),{E,q}(z—2)]"| VW)
z€[y,zq]
< ClUQ) sip ———|VEW), (10.55)
z€[y,zq] ‘x - Z‘
so that
I1<C sup ——, (10.56)
z€y,xqQ) ‘x - Z’

since |V¢| < % Using the property that @ is a Whitney cube for 2 and keeping in mind that
y € cQ, v € 0, z € [y,xzq], some elementary geometry leads to the conclusion that |z — zg| <

Cl|z — z|. Consequently,

11 <CluQ)™ <1 + W) - (10.57)

The same reasoning shows that a similar estimate holds for I, so that altogether,
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IVEl g gy < CUQ) 7 <1 + W) . (10.58)

Similarly,

-2 |z — zq]\ ™" - |z — 2o\ ™"
1ol gy < CUQ) (1+ e > < CUQ) (1+ o ) : (10.59)

where the last inequality rests on the observation that [(Q) is bounded by the diameter of the
domain Q. Then by (10.52), (10.58), and (10.59),

Im(z)] < CLUQ)* ™ F <1+W>_ . (10.60)

Now, by definition, |zg — zg| = dist (zg, 012), so that |x — zg| < |z — zg| + |xg — zs| < 2|z — ¢
for every x € 9. If we now set r := [(Q), then

_ 1 |o— 1 _
1+M21+M2(1+M>7 (10.61)
r 2 T 2 T
which entails
—n
m(z) < Cr* T <1 + M) . (10.62)
r

This proves (10.38) with M :=n+s—1 > ”le and justifies the claim that m is a molecule for
BPP (09) concentrated about the surface ball S = S,(xg). At this stage, Proposition 10.7 applies
and yields that, for 22 < p < 1 and (n —1)(1/p — 1) < s < 1, the operator (10.48) is well-
defined and bounded, first for p < ¢ < oo, and then for the complementary range, 0 < g < p, by
embeddings.

To further expand this range, we shall rely on the observation that

/ (0)11it,01), f)do = / (i, Dy f) du, (10.63)
o0 Q

i.e., the conormal derivative of Newtonian potential can be viewed as the adjoint of the double layer.
Then, Proposition 10.11, the duality results in (2.118)-(2.119) and interpolation with what we have
just proved allows us to cover the range of indices described in the statement of the theorem.
Finally, the claim made about the operator (10.47) is a consequence of the boundedness of
(10.48), the duality reasoning described in the paragraph above (in particular, contributing to the
case p = 00) and interpolation. O

10.4 The conormal on Besov and Triebel-Lizorkin spaces: the general case

Let © C R™, n > 2, be a bounded Lipschitz domain and assume that 1 < p,q < 00, 0 < s < 1. If

U € Bf:fl(ﬂ), e Bffl_l(Q) and f € Bff (Q) are such that A7 — Vr = f|g in ©, then as
P

120
P P ’
FE B (09) = (B1 D), Up+1/p =1,

suggested by (4.7), it is natural to define 9, (i, )
1/¢+1/¢ =1, X € R, by setting
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<a§(a,ﬂ) 7 z;> = < 7 Ex<zﬁ)> T Ay (va, VEX(&)) . <7r,div Ex(z/?)>, v e B (09), (10.64)

where Ex is the extension operator introduced in Theorem 2.18. The conditions on the indices
p,q, s ensure that all duality pairings in the right-hand side of (10.64) are well-defined. Similar
considerations apply to the case of Triebel-Lizorkin spaces. As before, this duality-based approach
is restricted to the case when 1 < p,q < oo, as B2, (9R2) fails to be a dual space if min{p,q} < 1.
We nonetheless have:

Theorem 10.10 Let Q2 be a bounded Lipschitz domain in R™, n > 2, and assume that "T_l <p< oo
and (n—1)(1/p—1);1 <s<1,0< q<oo. Also, assume that A € R. Then one can define a
concept of conormal derivative, i.e. a bounded, linear application

=

(@, f) — 0)(q, )f mapping BY(Q) onto BPY, (9Q), where
BP0 { f) € B” qp L (Q) @Bff%_l((z) @Bff%_w(ﬂ) : (10.65)

A —Vr = flg and divi = 0 in Q},

which is compatible with (10.64) when 1 < p,q < co. Furthermore, there exists a linear, bounded,
right-inverse of (10.65).
Similar conclusions are valid in the context of Triebel-Lizorkin spaces, i.e. for the application

(i@, 7, f) — O, m) p mapping F¥*(Q) onto B, (09), where

FPUQ { . f) € F” L)@ FLL (@)@ Fl ,(9): (10.66)

AU —Vm = ﬂg and diva = 0 in Q},
assuming that p # oco.

Proof. Set

Oy it,m) 7 = 6{,\(17— [Hﬂ ‘Q - [@ﬂ ]Q) +03(Hf,@f’), (10.67)

where, in the right-hand side of the above equality, the first conormal derivative is taken in the sense
of (10.29) in Theorem 10.6, while the second one is taken in the sense of (10.47) in Theorem 10.9.
The properties of this conormal derivative claimed in the statement of the theorem then follows
from this. g

Remark. In what follows, we agree to simplify the notation by writing 9;) (i, 7) in place of 9} (1, )5
whenever Ad — V=0 in €.

10.5 Layer potentials on Besov and Triebel-Lizorkin spaces

In this section we establish mapping properties for the hydrostatic layer potentials on Besov and
Triebel-Lizorkin spaces in Lipschitz domains.
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Proposition 10.11 Let Q) be a bounded Lipschitz domain in R™, n > 2, and assume that \ € R,

%<p§oo, (n—l)(%—1)+<s<1, and 0 < g < co. Then

Dy : BP1(0Q)) — Bff% (Q), (10.68)
S: BP (09) — Bff% (Q), (10.69)
Py : B24(0Q) — Bff%—1(9)’ (10.70)
Q: BV (09Q) — Bgfiil(ﬁ), (10.71)
are well-defined, bounded operators. Furthermore,
D) : BPP(0Q2) — FSpf% (Q), (10.72)
S : BVP (092) — F:J’rq%(Q), (10.73)
Py : BPP(0Q) — F:f%_l(ﬂ), (10.74)
Q: B! (09) — Fff%(Q), (10.75)

are also well-defined and bounded provided s,p,q are as before and p # oco.

Proof. From Theorem 11.18 and Theorem 11.15 it follows that

Dy : BYP(0Q) — HY (& A?) = F?1, () NKer A? (10.76)

1
P p
is well-defined and bounded whenever 0 < p,q < oo, (n — 1)(% — 1), < s <1, provided ¢ = oo if
p = oo. This and real interpolation (cf. Proposition 2.20 and Theorem 2.13) then justify (10.68)
and (10.72) (in the latter case, we also use monotonicity of the Triebel-Lizorkin scale to cover
the case ¢ = 00). That the operators in (10.70)-(10.71) and (10.74)-(10.75) are also well-defined
and bounded is a consequence of (4.35)-(4.36) and the mapping properties of the harmonic layer
potentials on the Besov-Triebel-Lizorkin scale proved in [64].
As regards S, Theorem 11.19 and Theorem 11.15 give that

S: BPP (0Q)) — H€+%71(Q; A% = FP1 (Q)NKer A? (10.77)

1
s+571

is well-defined and bounded for 0 < p,q < oo, (n — 1)(% — 1), < s <1, granted that ¢ = oo

if p = co. Then, much as before, the operators (10.69), (10.73) are seen to be well-defined and
bounded. n

Recall next the boundary layer potential operators K defined in (4.44), its formal adjoint K73,
and S introduced in (4.47).
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Proposition 10.12 Let Q be a bounded Lipschitz domain in R™, n > 2. If (n—1)/n < p < 00

and (n — 1)(% —1);1 <s<1,0<qg<o00, XA €€R, then the operators

Ky : BP1(0Q) — BP(0Q), (10.78)
K3 : BP9, (0Q) — B, (09Q), (10.79)
S : B2 (0Q) — BP(09Q), (10.80)

are well-defined, linear, and bounded.

Proof. Since

TroDy =il + K, TroS =S5, (10.81)

the claims about (10.78) and (10.80) are consequences of Proposition 10.11 and Theorem 2.18.
Finally, using the fact that

9, 0(S,0) = —3I+ K3, (10.82)

together with Theorem 10.6 and Proposition 10.11, the claim about the operator (10.79) follows as
well. O

For a given bounded Lipschitz domain € in R™ n > 2, the range of indices for which the
boundary layer potentials for the Stokes system are invertible on the Besov scale considered on 0f2
depends on the dimension n of the ambient space and the Lipschitz character of 2. The latter is
manifested by a parameter ¢ € (0, 1] which can be thought of as measuring the degree of roughness
of Q (thus, the larger € the milder the Lipschitz nature of 2, and the smaller ¢, the more acute
Lipschitz nature of ). To best describe these regions, for each n > 2 and € > 0 we let R,, . denote
the following sets. For n = 2, Ra. is the collection of all pairs of numbers s, p with the property
that either one of the following two conditions below is satisfied:

(I2) : 0§%<S+% and 0<s<ite

. 1+e 1 1+e 1+¢
(IIQ) _T<§_S<T and T<S<1

(10.83)

Corresponding to n = 3, R3, is the collection of all pairs s, p with the property that either of the
following two conditions holds:

(I5): 0<; <5+ and 0<s<e,
10.84
(I13) : —%<%—%<1% and ¢ <s<1. ( )

Finally, corresponding to n > 4, we let R,, . denote the collection of all pairs s, p with the property
that

(In): gy —e<p-—wy<gteand 0<s<1l, 1<p<oo. (10.85)

n—1
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To proceed, we shall now introduce some versions of the boundary Besov spaces which are
well-suited for the formulation and treatment of boundary value problems for the Stokes system in
Lipschitz domains. Concretely, if € is a bounded Lipschitz domain in R™, n > 2, and (n — 1)/n <
p < 00, (n—l)(f—1)+<s<1 0 < g < o0, we set:

B, (00) = {FeBon) /8 (. fyda =0, ¥ € vRon. } (10.86)
Brao®) = {FeBon): [ (v.fido =0, Vo evRnl, (1057)
onN
B 42 (09) = { € B (09) /mw, fYdo =0, Vi € \If*(c‘mi)}, (10.88)
Boow(09) = {f € BL(0Q) : / (¥, fydo =0, Vi € w} if n=2 (10.89)
o0

On these spaces, below we show that the boundary hydrostatic layer potentials are invertible for
suitable indices p, ¢, s. We have:

Theorem 10.13 Assume that Q) is a bounded Lipschitz domain in R™, n > 2. Then there exists
e = ¢(Q) € (0,1] with the following property. If (n —1)/n < p < oo, (n — 1)(7 -1 <s <1,
0<q<o0, and X € (—1,1], then the operators

+11 4+ Ky 1 BRL (09)/9N00+) — BPE (09) /T (00), (10.90)
+31+ K3 : BM ) (09) /vRyq, — BP ql w (09) /vRoa, , (10.91)
S : BY? (09) /Ry — BEA(OQ) if n >3, (10.92)
S BYY (09) [vRgg @ W — B (09) if n =2, (10.93)
S (Bffl((?(l) /yRaQ) & R? — BPI(0Q) &R if n =2, (10.94)

are invertible whenever the pair (s,p) belongs to the region Ry, described in (10.83)-(10.85).

Proof. This follows from the invertibility results on Hardy spaces from § 9.1 and repeated applica-
tions of the complex and real method of interpolation. O

10.6 The Poisson problem with Dirichlet and Neumann boundary conditions

Here our goal is to describe the ranges of indices for which the Poisson problem for the Stokes
system equipped with Dirichlet or Neumann boundary conditions is well-posed for data in Besov
and Triebel-Lizorkin spaces in bounded Lipschitz domains. As a preamble, we record some useful
integral representation formulas.

Proposition 10.14 Assume that Q is a bounded Lipschitz domain in R™, n > 2, ”T_l < p < o0,
m=1)(1A/p—-1)4y <s <1, and 0 < ¢ < co. Then for every number A\ € R and every pair
(u,m) € SBff;(Q) there holds

P
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i = D\(Tr@t) — S(O)(i, 7)) in Q,
7 =Pa(Tr @) — Q(9)(u,m)) in .

Similar integral representation formulas are valid in the context of Triebel-Lizorkin spaces, i.e.
when (i, ) € SFffl(Q), granted that p # oo.
P

(10.95)

Proof. These formulas follow from (4.120)-(4.121), a density argument, and the mapping properties
of the operators involved (established earlier). O

We are now ready to state and prove the first main result of this section, dealing with the
inhomogeneous problem for the Stokes system with Dirichlet boundary condition.

Theorem 10.15 Let © be a bounded Lipschitz domain in R™, n > 2, and for "T_l < p < o0,

0<qg<oo, (n-— 1)(% — 1), < s <1, consider the following boundary value problem,

Al —Vr=f¢e Bgf%—2<9)’ divi=g € Bf_f%_l(ﬁ),

- (10.96)
e B (Q), meB, (Q), Tra=he BYoN),
s+; 5+5—1
subject to the (necessary) compatibility condition
/ (v, h) do = / g(x)dx, for every component O of ). (10.97)
00 @)

Then there exists € = €(2) € (0, 1] such that (10.96) is well-posed (with uniqueness modulo locally
constant functions in Q for the pressure), if the pair (s,p) belongs to the region Ry, ., described in
(10.83)-(10.85).

Furthermore, the solution has an integral representation formula in terms of hydrostatic layer

potential operators and satisfies natural estimates. Concretely, there exists a finite, positive constant
C =C(Q,p,q,s,n) such that

HEHBZ%(Q) + ||7THB:_’;1%_1(Q)/RQ+ < CHfHB:f%_Q(Q) + C”Q”Bi’f%_l(ﬂ) + C|lhl graqy-  (10.98)
Moreover, analogous well-posedness results hold on the Triebel-Lizorkin scale, i.e. for the prob-
lem

Al —Vr=f¢ Fj’f%_Q(Q), divii=g e Fff%_l(ﬂ), 00
e FM(Q), meFP (Q), Trid=gje BYP(0Q), ‘

s+p s+;—1

where the data is, once again, made subject to (10.97). This time, in addition to the previous
conditions imposed on the indices p, q, it is also assumed that p,q < oo.

Proof. Let ¥ be such that
TeBM, (), divi=ginQ. (10.100)

+P
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For example, we may take

v := VIlag (10.101)

where Il : Bffl_l(Q) — Bffl+1 is the harmonic Newtonian potential in Q (i.e., the operator of
p p

convolution with Ea from (4.31)). Next, consider , p for which

(W,p) € BIY, (Q) & BY, ((Q), Aw—Vp= f— A7 and divid =0 in Q. (10.102)
p p

For this, we may take @ := II(f — A7) and p := O(f — A%), where II, © are as in (10.13)-(10.14).
We now claim that

Trd+ Trid — h € BPY

S, V4

99). (10.103)

To see this, we first observe that Tr &+ Tr@ — h € B2(99). To check the orthogonality condition
on vRyq, , by virtue of (5.73) it suffices to note that for every 1) € Rg, we have

/((Trﬁ—i—Tru?),Wibda = /1bdiv(17+u7)d:r
o0 Q

- /gzpda::/ (v, Ry do, (10.104)
Q o0N

by (10.97). This proves the claim made in (10.103).
Next, we make the claim that if n > 3, then

T : BV, (99) & BP (99) — BUL (99),

. 1 5 . . (10.105)
T(gbgz) = (51 + K,\)g1 + Sgo s onto.

To justify this claim, consider an arbitrary f € B (09). Then (10.90) gives that there exists
g1 € BYJ (09) such that Y= f— (31 + K\)g1 € ¥A(6Q). This, (5.117), and (10.92) then
guarantee the existence of some go € BYY (0Q) with the property that Sgy = V. Consequently,
T(g1,G2) = f, proving the claim.

Having established (10.103) and (10.105), we can now produce a solution for (10.96) in the form

U =0+ W+ Drg1 + Sgo, = p+ Prg1 + Qgo, (10.106)

where

(71, 72) € BP9 (8Q) @ B2, (89) are such that T(f,gs) = h — Tr & — Trdd. (10.107)

S,V

Furthermore, it is implicit in the above construction that (10.98) holds. The case n = 2 is handled
analogously, so we omit the details.
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To prove uniqueness, assume that i, 7w solve the homogeneous version of (10.96). We may then
conclude that (i, 7) € SBffl (©) and Proposition 10.14 gives
p
i = —S(9) (i, 7)) in Q. (10.108)
Taking boundary traces of both sides then yields

S(0(i, ) =0 in B (0Q), (10.109)

so that 9)(@, ) € vRgg. Returning with this in (10.108) and invoking (5.77), (5.83), then gives
% =01in Q and 7 € Rq, , as desired.

For the Triebel-Lizorkin scale a very similar approach works as well. Thus, the proof of the
theorem is complete at this point. O

Our second main result in this section pertains to the Poisson problem for the Stokes system
with Neumann boundary conditions.

Theorem 10.16 Let 2 be a bounded Lipschitz domain in R™, n > 2, and for ”T_l < p < o0,
0<q<o0, and (n— 1)(% — 1), < s <1, consider the following boundary value problem:

Aﬁ—Vw:ﬂQ, ferf%_ZO(Q), divi =0 in Q,

R . (10.110)
i€ Bi’f%(Q), T e Bff%_l(fz), 9 (i, m) 7= h € B, (09),
where the data are assumed to satisfy the necessary compatibility condition
) (Hf, @f) —helm (—%I KB 4, (00) - Bffl’wi(afz)). (10.111)

Then there exists ¢ = () € (0,1] such that (10.110) has a unique solution (modulo adding to
the velocity functions from WA(SY)) if the pair s,p belongs to the region R, . described in (10.83)-
(10.85). In addition, the solution (normalized so that [, (i(xz), ¢ (z))dz =0 for every ¢ € U(2))
satisfies the estimate

HﬁHBi’f%(Q) + ||7THBZ’+‘1%71(Q) < CHfHBff% L@t Cllhllpra (a0)- (10.112)

An analogous well-posedness result holds for the problem

Aﬂwa:ﬂQ, FeFP _(Q), divi=0inQ,

s+1-20
v . B (10.113)
RS Ff_;_q%(Q), T E Fsp_;_q%_l(Q)7 3V(u,7r)f: h € BP (09),
assuming that p,q < oo, and
) (Hf, @f) —helm (—%I + KB, (00) — Bgf’lm(am). (10.114)
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Proof. The fact that (10.111) is a necessary condition for the solvability of (10.110) can be proved
following the same set of ideas as in the case of (9.104), after observing that

@i=a—1f, p=n—0f (10.115)
solve
AW —Vp=0in Q, divdd =01in €,
we Bff%(Q), pE Bﬁfiq(m’ (10.116)

O) (W, p) = h — OY(IIf, ©f) € BY, (99).

In turn, granted (10.111), existence is seen by taking

@ = If —S(-iI+K})™'(9)1f,0f) —h), (10.117)
T o= Of — Q(—i1+ KN O)IIf,Of) - h). (10.118)

Given our earlier results on the mapping properties of the hydrostatic layer potentials plus the
current assumptions on the indices s, p, g, this is easily seen to solve (10.110).

To establish uniqueness, if the functions 4 and 7 satisfy the homogeneous version of problem
(10.110), then @ = Dy (Tr @) in 2, by (10.95). Taking boundary traces (in the sense of Besov spaces)
then yields (—4 7+ K)(Tr @) = 0 on 9. This shows that Tri € ¥} (9. ), by a variant of (5.125).
Hence, Trii = 1|pn for some function 1» € WA(Q,). It remains to invoke (10.95) once again in
order to conclude that, by virtue of (5.97), @ = v in Q. This establishes the claim made about
uniqueness for (10.110).

The treatment of (10.113) is analogous, and this finishes the proof of the theorem. 0

A less precise formulation of Theorem 10.16 is that problems (10.110), (10.113) have solutions
for data (f,h) belonging to a finite co-dimensional subspace of B?fl/pfzo(g) ® BY1(09) and
Fffl/p—2,0(9) @ BPP (09), respectively, and uniqueness holds up to a finite dimensional space.

To see this, let us rephrase condition (10.111) as

(f.h) € dIm (—%I v KP B (9Q) — BPY (ag)), (10.119)

A A
s—l,\I/+ 8—].,\11+

where @ is the bounded, linear application given by

B, o(Q) @ B (09) 3 (FLh) — 8] (n f.e f) — § e BP9 (99). (10.120)

Since Ker(—3I + K3 : Bffl,\yi(ag) — Bi’i?\pi(@{))) is, thanks to (10.91), a space of finite codi-
mension in BL?) (9Q), the desired conclusion now follows from Lemma 11.41 in the Appendix.

In the case when R™ \ Q is connected, we can further rephrase Theorem 10.16 in the following
fashion.
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Theorem 10.17 Assume that Q be a bounded Lipschitz domain in R™, n > 2, with connected
complement and that =1 < p < 0o, 0 < ¢ < o0, and (n — 1)(% — 1), < s < 1. Then there erists
e = e¢(Q) € (0,1] such that the Poisson problem for the Stokes system with Neumann boundary
condition

AU—Vw:ﬂQ, FeB, (), divi=0mn®,
v 3 (10.121)
ae B (Q), meBY, (), 9)(dn);=nhe B (09),

1 1
3+; s+;71

has a unique solution (modulo adding to the velocity functions from UA(Q) ) if the pair s, p belongs to
the region R, described in (10.83)-(10.85) and the data (f,h) satisfy the necessary compatibility
condition

/<f,¢>dx_/ (h,¢)do, Vi e TNQ). (10.122)
Q

o0N

In addition, the solution (normalized so that [ - =0 for every 1 € TN(Q)) satisfies the estimate

||17HBff @ HWHBgle(Q) < CHfHBffl ,0(@) + Clh||gra a0)- (10.123)
P p

1
P

Moreover, an analogous well-posedness result holds for the problem

Aﬁ—Vw:ﬂQ, FeFrP, _(Q), divi=0inQ,

s+1-2,0
p A B (10.124)
U € F(ff%(Q), e F‘ffiil(ﬁ), 0; (u,ﬂ)f: h € BP (09),
assuming that p,q < co.
Proof. Given that we are assuming that 2_ is connected, it follows that Rgg_ = 0. Thus, in the
current context, (10.91) becomes
—3I+ K3 : Bi’fl’wi(ﬁfl) — Bgffl’wi(am isomorphically, (10.125)

if s,p,q are as in the statement of Theorem 10.13. As a consequence, the image of the operator

—31 + K3 acting on Bffl,\lli (0R2) is the entire space Bffl,\lfi (0R2). In turn, this implies that the

compatibility condition (10.111) takes the form

o)(11f.0f) ~ e B, ,, (00, (10.126)

In other words,

/ag2 (b (uf.0F), v)do = /m<’77¢> do, Vi€ WL(09). (10.127)

At this point, there remains to observe that
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/89 <a§ (Hf, @f) , ¢> do — /Q<f(x),1/}(x)> dr, Vi€ UNQ), (10.128)

as is clear from (4.7) and (5.95). This proves that, in the current context, (10.111) reduces precisely
to (10.122), finishing the proof of the theorem. O

11 Appendix

11.1 Smoothness spaces in the Euclidean setting

Here we briefly review Besov and Triebel-Lizorkin scales in R™. One convenient point of view is
offered by the classical Littlewood-Paley theory (cf., e.g., [79], [90]). More specifically, let = be the
collection of all systems {(; 720 of Schwartz functions with the following properties:

(i) there exist positive constants A, B, C such that

supp (¢o) C {z : |z| < A}; (L)
supp (¢j) C{z: B2~ <|z| < C2H1} ifjeN; '
(ii) for every multi-index « there exists a positive, finite constant C,, such that
sup sup 2j|0“|6°‘§j(a})| < Cq; (11.2)
z€R™ jEN
(iii)
o)
Z(j(:c) =1 for every z € R". (11.3)
j=0

Let s € R and 0 < ¢ < oo and fix some family {(;}52, € E. Also, let 7 and S'(R") denote,
respectively, the Fourier transform and the class of tempered distributions in R™. Then Triebel-
Lizorkin space F?*Y(R") is defined for each 0 < p < oo as

. 11.4
Lp(R") < OO} (11.4)

FPA(R™) := {f €S R™) : || fl| praggny = H (i \25jf‘1(<jff)!q)1/q\
j=0

If 0 < p < oo then the Besov space BY?(R™) can be defined as

s . 1/
BIRY) = {f € SR |flppaen = (D I29F NGFN ) | <00} (115)
=0

A different choice of the system {(;}72, € = yields the same spaces (11.4)-(11.5), albeit equipped
with equivalent norms. Furthermore, the class of Schwartz functions in R” is dense in both BY¢(R™)
and FY'?(R™) provided s € R and 0 < p,q < oo.

As far as the real method of interpolation is concerned, we note the following classical result.
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Theorem 11.1 (c¢f. [90]) Let ap, 01 € R, avg # a1, 0 < qo,q1,9 <00, 0<0 <1, a=(1-0)ay+
Ocr. Then

(FEo (RY), P R0 = BLURY), 0<p< oo, (116
(B (R"), BL (R™)oy = BR'(R"), 0<p<oo. (11.7)

Turning to the complex method of interpolation, we have:

Theorem 11.2 Let ag, a1 € R, 0 < pg,p1 < 00, and 0 < qo, q1 < oo with the property that either
max {pg, qo} < 00, or max {p1,q1} < 0o. Then

[FRo@0 (R, FPL0(R™)]g = FPI(R™), (11.8)

where 0 < 0 < 1, a—(1—9)a0+0a1’5—1p09+pil and L = 1=0 9+£

0
Furthermore, if ag,a1 € R, 0 < po,p1,90,q1 < 0o and min {qo,ql} < 00, then also

(R (R"), B (R = BYI(R"), (119)
_ 1 _ 1-6 [ 1 _ 1-6 [
where 0 < 0 <1, a = (1 —0)ag + O, > = 0 T anda_qT+a'

When p, ¢ > 1, this is well-known; cf. [35], [89]. For the entire scale p,q > 0, the result has been
established in [66], [50].

11.2 Gehring’s lemma

Let us first recall the definition of a space of homogeneous type, as introduced by R.Coifman
and G.Weiss in [17]. Assume that ¥ is a set equipped with a quasi-distance, i.e. a function
d: ¥ x X — [0,00) satisfying d(z,y) = 0 & = = y, d(x,y) = d(y,x) and such that there exists
k > 1, called concavity constant, for which

d(z,y) < k(d(z,2) + d(z,v)), Va,y,z € X. (11.10)

In turn, a choice of a quasi-distance naturally induces a topology on 3 for which the balls B(z,r) :=
{y € ¥: d(z,y) < r} (which, unlike the case of a metric space, are not necessarily open when x > 1)
form a base. A well-known theorem of Macias and Segovia ([61]) asserts that the original quasi-
distance function on X can be replaced by an equivalent one which has the additional property that
the associated balls are open. It is also well-known that ¥ is compact if and only if u(3) < 4o00.

A space of homogeneous type is a structure (X, d, 1), where d is a quasi-distance on the set 3
and p is a measure defined on the minimal sigma-algebra containing all Borel sets and all balls,
and which is doubling, i.e., there exists a A > 1, called the doubling constant, such that

0 < pu(B(z,2r)) < Au(B(z,r)) < oo, VeeX, Vr>0. (11.11)

In the sequel, if A > 0 and B = B(xz,r), we shall use the notation AB := B(x, Ar). Also, the
symbol f indicates integral average, and LP(X, du) stands for the Lebesgue space of p-measurable,
p-th power integrable functions on . The following Calderén-Zygmund decomposition result and
Vitali covering lemma are well known. See, e.g., [2], [17].
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Lemma 11.3 Given a space of homogeneous type (X,d,u), there exists ¢ > 1 depending only
the concavity constant r such that the following holds. If B = {Ba}aca is a family of balls and
E =, Ba is p-measurable and p(E) < oo, then there exists a sequence of mutually disjoint balls
{Bj}jen C B such that any B € B is contained in some cB;. In particular, E C |J; cB;.

Lemma 11.4 For every space of homogeneous type (X,d, p) with the property that the balls are
open sets there exists a finite constant ¢ > 1, depending only on the concavity constant k (in fact,
the same constant as in Lemma 11.3) with the following significance. Assume that f € L'(3, du)
is a nonnegative function and that A > chf du. Then there exists a sequence of mutually disjoint
balls B; = B(xj,rj), j € N, such that

][ fd,ug)\<][ fdu VjeN, (11.12)

CBJ' B]'

f <X\ pointwise p-a.e. on X\ U cB;. (11.13)
JeEN

We are now ready to state the main result in this section which is a version of the celebrated
Gehring’s lemma [38], proved here via an approach more akin to the work in [43].

Proposition 11.5 Assume that (X,d,p) is a non-compact space of homogeneous type and that
1 < q < p. Also, suppose g, h are two non-negative functions, g € LP(X,du), and there exist K > 0
and n > 1 such that

1 1 1
<][ g° du) ’ <K <][ g7 d,u> ! + <][ hP d,u> ’ for every ball B C X. (11.14)
B nB nB

Then there exists €, > 0, depending only on p,q, K,n and k, A (the concavity and doubling constants
for (3,d, i), respectively), such that whenever 0 < e < &,,

/gp+€du§0/hp+€dﬂ, (11.15)
2 2

where C' > 0 depends only on p,q, K,n, k, A and €.

Proof. From an earlier discussion, by eventually replacing the original quasi-distance on X, there
is no loss of generality in assuming that the balls in ¥ are open sets. Assume that this is the case,
and for each r > 0, set

Gr:={zxeX:g(x)>r} and H,:={xeX: h(z)>r}. (11.16)

For each fixed ¢ > 0 we now perform a Calderén-Zygmund decomposition for the function gP
at level (At)P, with A > 1 to be specified later. This gives a sequence of mutually disjoint balls
{Bj}jen and a constant ¢ > 1 such that

][ g’ < (AP < ][ g? and ¢P < (A)P  p-ae. on X\ U cB;. (11.17)
CB]' Bj ]EN
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Cf. Lemma 11.4 above. In particular, G\ C |J; ¢B; so by (11.17) we have

/GM ¢Pdp < zj:/ch 9" dp < (At)pzj:M(CBj)- (11.18)

1 q q i
Next, orps f'f]Bj\Gt g?du < 4, so we may write

(F)

Q=
Q=

1 / 1
= | 753 gt dp + / gt dp
(N(UBJ) T]Bijt /’L(T’B]) T]Bj\Gt

) ‘
gldu | +t
M(UBJ) /’I]B]‘ﬂGt

1 1

< 2t+-/ g7 du, (11.19)
tq_l M(UB]) T]B]'ﬂGt

1
where, in the second and third inequalities, use has been made of the elementary estimates (a+b)s <

1 1 1
a1 + ba valid for any a,b > 0 and M <t + 2% valid for any M >0, ¢ > 0 (here g > 1 is used).
Going further, a similar argument gives

1 1
P P 1 1
nB nB;NHy tp /’L(TZBJ) nB;NHy

A combination of (11.14), (11.17), (11.19) and (11.20), now gives

1
At < ][ g’ du ’ < (2K +2)t+ LS / gldu
o Bj - tq_l ,LL(T]B]) nBjﬂGt
1

=
+ | =" hPdu | . (11.21)
(tp_l /’L(nBJ> ’V]B]'ﬂHt )
Hence,
K a 1 P
(A —=2K —2)u(nBj) < m gldu+ m hP dpu. (11.22)
nBjﬁGt nBjﬁHt

At this stage, we fix A > 2K + 2 (so that A > 1) for the remainder of the proof.
Next, Lemma 11.3 and the doubling property (11.11) ensure that there exists a set N’ C N such
that

the balls {nBj } yen are mutually disjoint,

and M(U nBj) <Y unBy), (11.23)

jEN j'eN’
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where C’ depends only on A and x. In concert with (11.11), (11.22) and the fact that the balls in
the family {B;};jen are mutually disjoint, this estimate allows us to write, for some C” depending
only on A and &,

> uleB)) < C"Y u(By) = C”M(U Bj) < C“u(U nBj) <C'C" Y pnBy)

jEN jeN jeN jeN j'eN’
C K/ 1
< — — g% dp + / h* dp
)\2K2j%, (tq nB,/NGe % Jnp,nH;
C K 1
< v |2 a4 = hP d 11.24
= )\—2K—2[tq . ’“Ltp/Ht M]’ —

where C' := C'C" depends only on A and k. Note that the last step above uses the first condition
in (11.23). From this and (11.18) we then obtain

CN\P K
Pdu < d hPdul . 11.25
/GMg M_A_QK_Q[tq_p/Gtg u+/Ht u] (11.25)
Recall that A > 1 and p — ¢ > 0, so that G); C G¢, and further,
/ gP dp = / glgP dp < )\p_qtp_q/ gldpu. (11.26)
Gi\G ¢ Gi\G Gy
By adding (11.25) and (11.26) we arrive at
CKN° C\P
Pdu< | ————+ X077 P71 9d —_— h? du. 11.27
/Gtg “—<A—2K—2+ ) /Gtg M+<)\—2K—2>/Ht a (11:27)

Multiplying both sides of this last inequality by t%, for some « € R to be chosen momentarily, and
then integrating with respect to ¢ in the interval (0,7"), with 7" > 0 an arbitrary, fixed number,
yields an estimate of the form

T T
/ ( / to‘gpdu> dt < O / ( / P ategd du> dt
0 Gy 0 Gy
+01/ (/ tahpdu) dt, (11.28)
0 H:

where

CKNP CAP

.— \P—¢ o
Co=A"+ 3= O =y g9

(11.29)

Let us now fix @ > —1 and use Fubini’s theorem to compute
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T T
/ </ t*gP d,u> dt = / (/ t“xa, dt) g dpu (11.30)
0 Gy > 0

min {o(x).T} , 1 . Lta
=/Z /0 tdt | g(x)? du(z) = a+1/29 [mm{g,T}} dp,

since xg, () =1 if and only if g(x) > ¢. Similarly,

o0 1
tYhP d )dt: /hp+°‘+1d . 11.31
A </Ht a o+ 1 > H ( )

Finally, « > —1 and p > ¢ force p — ¢ + a > —1 and the same type of argument as before gives

/T(/ p—ata qd>dt 1 / q[ in { T}}pfwwld
_ min {g,

o\ 9% dp sl g m

1

a+1
= [ ¢|mi T} dys. 11.32
p_q+a+1/29 [mm{g, } 1 ( )
Altogether, for each T' > 0 we obtain
. a+l Co(a+1) / . atl

P ,T] dp < =T P[ ,T} d

/Eg min{o. 7)) < LTI grfmin (o1 a
+C4 / hProtl dy, (11.33)

Y

with Cy, Cq as in (11.29). Note that the integral in the left-hand side matches the first integral in
the right-hand side and is finite for each T" > 0 since

a+1
/ g [min {g,T}} dp < Tt / gP du < +o0, (11.34)
b v

given that the function g belongs to LP(X,du). Consequently, in order to absorb the first term
from the right-hand side into the left-hand side we need to choose a > —1 such that p—g¢+a+1 >
(a+1)Cy. If Gy > 1, this requirement becomes 0 < a+1 < £=4. However, if A > max {2K +2,1}
then Cp > 1, as is visible from (11.29). We obtain

a+1
/gp {min{g,T}} du < 02/ protl gy, (11.35)
> >

where Cs is independent of T'. By letting T — oo and invoking Lebesgue’s Monotone Convergence
Theorem, we may now conclude that (11.15) holds whenever 0 < e < ¢, := £-4.
Finally, the case € = 0 follows directly from (11.14) by writing

(o) <mt ([ o)+ (20) ([ o))
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where R > 0 is arbitrary and B := B(x,, R) for some fixed point z, € ¥, and then letting R
approach infinity. Since ¢ < p, the coeflicient of the first integral in the right-hand side goes to
zero, whereas the the coefficient of the second one stays bounded. This finishes the proof of the
proposition. ]

11.3 Hole-filling lemma

Lemma 11.6 Let f be an arbitrary locally bounded function on R with the property that there exist
real numbers 0y, 61, nondecreasing functions A and B, a > 0, and 6 € (0,1) such that

F(s) <[A@)(t—s) "+ B(t)]|+0f(t) forall g <s<t<b. (11.37)
Then there exists C > 0 such that

f(r) <C[AR)(R—1)"“+ B(R)] forall 6y <r <R <6;. (11.38)

Proof. Fix o € (0,1) arbitrary and let tg = r, t;11 = t; + (1 — 0)(R — r)o?, for each i > 0. Then
to = R, and

n—1 n—1
th—r =ty —to=» (tiy1—t;) =(1-0)(R Z )(1—o™). (11.39)
i=0 i=
Thus, for each 1,
ft)) < [Altis1)(1 —0) (R —7)"%% "4 B(tiz1)] + 0f (tit1) (11.40)

< JAMR)(A = 0) (R —1) %" + B(R)] + 0f (tis1).

Multiplying (11.40) by 6% we obtain that

01 f(t;) < I(Bo~ ) +6"'B(R) + 0" f(ti1), (11.41)
where I := A(R)(1 —0)"%(R —r)~“. Summing up (11.41) over 4, we obtain

n+1

anei <IZ ZGUFZ&’ (11.42)
=0

n .
Hence, after subtracting Y 6" f(¢;) from (11.42), we see that

i=1
(r) <IY (007 +B(R)> 0"+ 0" f(tns1). (11.43)
i=0 i=0
Now we select o € (0,1) so that f6~* < 1. Then, after letting n — oo in (11.43), since f(tn+1)
stays bounded, we get that

)< T — ;aﬂ 1 ! JB(R). (11.44)

If now C' := max {{—jo==, 15}, we have that
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f(r)

IN

CI+B(R)) =ClAR)(1—0)*(R—7r)“+ B(R)]
CIA(R)(R—r)"“+ B(R)).

IN

11.4 Korn’s inequality

The goal of this section is to prove Lemma 6.3. For a Lipschitz domain D in R” and 1 < p < oo,
we set LY(D) to be the LP-based Sobolev space of order one in D, let L ;(D) denote the closure
of C5°(D) in LY(D), and let L” | (D) be the dual of LII):O(D), where 1/p+1/p’ = 1.

We start with a result of independent interest.

Lemma 11.7 Let D C R™, n > 2, be a bounded Lipschitz domain and suppose that 1 < p < oo.
Then there exists a finite constant C > 0 depending only on n, p, the diameter of D, and the
Lipschitz character of D such that every distribution u € LP (D) with Vu € L” (D) has the
property that uw € LP(D) and

lullze(py < ClIVullge, (py + Cllullzr () (11.45)
holds.
Proof. The problem is local in character, and hence, there is no loss of generality assuming that
D c B(0,1) is a Lipschitz domain which is starlike with respect to some ball B C D, of radius
comparable to the diameter of D via constants which, in turn, depend only on the diameter and the
Lipschitz character of D. Assuming that this is the case, fix a function § € C2°(B) with [0 = 1.

In this context, Bogovskii has constructed a linear operator J with the following properties. First,
for each 1 < g < o0,

J : LY(D) — L{ (D) (11.46)
is bounded, and if R := diam (D), then

the operator norm of J in (11.46) is < C(9D, q, R). (11.47)
Second,
Je € C¥(D) whenever ¢ € C°(D), (11.48)
and third,
divJe=¢p—10 (/ () da;) for any ¢ € C5°(D). (11.49)

Then, for any ¢ € C3°(D), we may write

()] < |, div T + I, )] [, 1)
< [(Vu, T} + [, O)llell o )
< 19ullz2 ) 1Tl gy + 162 M2l o)

< CUIVullzr oy + Ku, ODIeN L () (11.50)
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Since C°(D) is dense in LP (D), we see that u € (LPI(D)>* = LP(D). Finally, since |(u,0)| <
||UHL§1(D)H9HL{O(D) < C(0)||ullz (D), e also see that (11.45) holds. O

Next, the goal is to prove the following Korn type estimate.

Proposition 11.8 Let D be a Lipschitz domain of diameter R and assume that 1 < p < oo. Then
there exists a finite constant C > 0 which depends only on p and the Lipschitz character of D such
that

@2y < C{IVT+ VT ooy + CR @l o) }. (11.51)
uniformly for u € LY(D).
Proof. Given how the estimate (11.45) dilates with respect to R, matters can be readily reduced
to the case when R = 1. Next, for each j,k € {1,...,n}, we set

Ejk(l_[) = %(ajuk + aku]‘). (11.52)

so that (Vi + Vi), = 2¢;x(@). A direct calculation then shows that

8ic’)juk = aﬁjk(ﬁ) + aja?ik(l_[) — akéij(ﬁ), Vi, j, k. (11.53)
In particular, by Lemma 11.7 and the fact that V : LP(D) — L” (D) is bounded,

> N0ukllLepy < €YD N0d5urlirr oy +C D N05urlrr ()
ik ik I

<CY 0@l )+ C D lukllLopy
"

Z"j7k

< C Y egn(@lzr(py + Cllil o)
7,k

< C|VE+ V|| o(p) + CllEl| Lo ()- (11.54)

Now (11.51) readily follows from this. O

11.5 Hardy’s estimate

Let L be a homogeneous, constant coefficient, elliptic operator. The aim of this section is to present
a result which can, in essence, be attributed to Hardy.

Lemma 11.9 [Hardy’s estimate]

Let Q C R", n > 3, be the domain lying above the graph of a Lipschitz function ¢ : R"™1 — R.
Assume w is a null-solution of L in Q and that M (Vw) € LP(9Q) for some p < n— 1. Then there
exist constants ¢ = c¢(w) € R and C = C(92) > 0 such that

1 1 1
134 = )l oy < CIM (V) linomy where = = =,

(11.55)
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Prior to presenting the proof of this proposition we isolate one technical aspect.
Lemma 11.10 Assume that Q2 is a graph Lipschitz domain in R™, n > 2, and that u € C1(),
C >0 and a > 1 are such that
|Vu(x)| < Cdist (z,00) 7, Ve (11.56)

Then for each x € ), the limit

c:= lim u(z + tey) (11.57)

t—o0

exists, is independent of x, and, moreover

lu(x) — c| < Cdist (z,00) 7%, Ve (11.58)

Proof. For every x € € and ¢t > 0 set

c(x,t) = u(x + tey,) + /too((?nu)(x + sep) ds. (11.59)

By (11.56), the integral in (11.59) is absolutely convergent, and, obviously, the expression in the
right hand-side is independent of ¢ > 0. We may thus abbreviate ¢(z) := ¢(z,t). Hence, the limit

lim u(z + te,) = lim c(x) = c¢(z) exists for every z € Q. (11.60)

t—o0 - t—o0
To prove that this limit is actually independent of x, observe that if x,y € ) are arbitrary, fixed,
and ¢t > 0 is sufficiently large, then every z € [z + tey, y + te,] belongs to Q and dist (z,09Q) > C't.
Therefore, by (11.56) and the Mean Value Theorem,

|u(z +ten) —u(y +tey)| < C(OQ, x,y,u)t™* — 0 as t — oo, (11.61)

which shows that ¢(x) = ¢(y), for every z,y € Q. If we now let ¢ € R be ¢(x), x € 2, then

(@) — o < /OOO\(Gnu)(x—i-sen)]ds

“ ds = Cdist (z, 802) 17, (11.62)

IA

C/ [dist (x,00) + s
0

proving (11.58). O

In applications, we typically start with a null-solution u of an elliptic operator in 2 which
satisfies M(Vu) € LP(09) for some 0 < p <n — 1. Fix z € Q and set R := dist (z,09). Then by
interior estimates and (11.64) below,

194



|Vuuohsc(f;(RﬂJvUW) < CR™F | M(V) | o ony, (11.63)

Note that 0 < p < n — 1 implies @ := (n — 1)/p > 1, so the previous discussion about the decay of
u applies.

Lemma 11.11 For every Lipschitz domain  (bounded, or of graph type) in R™, n > 2, there
exists a finite constant C = C(2) > 0 with the following property. For every measurable set E C €
and every measurable function u : Q — R, one has

/ |u(z)|de < C[dist (E,0Q) + diam (E / M (u (11.64)

where

UE) :={xco: Tl (z)nE #0}. (11.65)

Proof. For every 6 > 0, set Os := {x € Q : dist (x,00) < §}. As shown in [41], for a class of
domains containing those which are Lipschitz, there exists C' = C(£2) > 0 such that, for every
measurable function v : 2 — R,

/ (@) de <05 [ M) do, (11.66)
Ogs o0

uniformly in 6 > 0. Let us specialize this to the case when 0 := dist (£, 02) + diam (F) and
v = uxpg. Since, in this scenario, £ C Os, we may write

/ lu(z)| da = / (uxe) @) de < €6 | Muyw)do <05 [ M@)do, — (11.67)
E Os o0 UE)

as desired. ]
We are now ready to discuss the

Proof of Lemma 11.9. The argument below is due to Russell Brown [9] and we are most grateful to
him for allowing us to include it here. According to [27], for any o > 0, we have interior estimates
of the form

mm»ascf ], (11.68)
x)/2)

where §(z) := dist (z,09Q). Let x = (2/,2,,) and T = (2/, p(2’)). Then since by Lemma 11.11

][ |w|* dz < C'][ | M (w)|* do, if R~d(z), (11.69)
B(x,R) Scr(T)
we have that
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Q=

lw(z)| < C <][S ()|M(w)|ada> , (11.70)
co(z) (T

hence, further,

w(z)] < C8(a) ™% | M (w)]| Lo 90 (11.71)

Now since the components of Vw are also null-solutions of L in €2, we can conclude that

V()| < C6(@) ™" F [ M(Vw)|| o0y (11.72)

In particular, by Lemma 11.10, we can choose ¢ € R such that v := w — ¢ vanishes at infinity (in
the quantitative sense described there). Fix x € 9Q and let y = (v/,y») € I'(x). Then

lu(y)l =

o0 e} o
/ Onu(y',t) dt‘ < / |Vu(y',t)|dt = / [Vw(y, t)|dt. (11.73)
n Yn n

Choose « so that 5 < a <min{1, p}. Now applying (11.70) with Vw in place of w gives

lu(y)| < C/OO <][S ( )|M(Vw)ya da> " (11.74)

Let M denote the Hardy-Littlewood maximal function on 0f2. Then by definition,

][S T do < MOV @), (11.75)
and so from (11.74),
lu(y)] < CM(M(Vw)®)s (2) / h / %M(Vw)“(z) do(=) dt. (11.76)
I Ser(a)

Notice that if z € Se(x), then |z — z| < ct. So by switching the order of integration, we get

u(y)l

IN

CM(M(Vw)™) s~ (z) / M(Vw)a(z)< / OO tnlldt> do(2)
o0

clz—z|

< OM(M(Vw)®)d~(z) W

o0

do(z)

IN

CM(M(Vw)®)a~(z) I(M(Vw)®)(z), (11.77)

where, for 0 < 6 < n — 1, Iy denotes the fractional integration operator given by

Toh(z) ::/m_};(‘i)_l_eda(z), v €00 (11.78)
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Taking the supremum over all y € I'(z) in (11.77), we have

M(u)(x) < C/\/t(M(Vw)O‘)ﬁ () L(M(Vw)*)(x), (11.79)
and so
/ M(u)?" do < C / (MM (Vw)®)?" G (I (M (Vw)®)?" do. (11.80)
a0 B9}
Choose r > 1 so that
p p
(1_Q)T:1_n—1:]?' (11.81)

Then by Hoélder’s inequality,

31
3

/ M(u)? do < C / (MM (Vw)®)? & do / (IL(M(Vw)* )P do | . (11.82)
0 a0 o0
Let ¢ := £, so that 1 < ¢ <n — 1, and pick ¢* such that q% = % — ﬁ Then from our choice of r

in (11.81), we have the following:

«fl—ay p* p p
((1) D r= 7_a_q7

« Ep*
1 1 1 1 1 1 1— 1 1
I () R e e it S )
p*r’ p r p* pr p n-—1 D p n—1 ¢
© 1 ¢ _pd-a) pr' _pl-a) p°_pl-a) ap” p
rooqr P qr’ P q p P p

Applying the identities to (11.80) gives

/ M(uw)? do < C ( / (M(M(Vw)®))4 da) ( / (L (M(Vw)®))?" da) . (11.84)
oN

o0N o0

It is well known that for 1 < g <n —1, M is a bounded operator from L?(99) to LI(99), and I
is bounded from L7(99) to L7 (99). Then since M (Vw)® € LI(09), it follows that

1

1 N\
T q
/M(u)P*da < C /(M(Vw)“)qda /(M(Vw)a)qda
o o0 o0
e / M(Vw) do e / M(VwPds| ., (11.85)
o0 o0

197



and so finally we can conclude

M ()| Lo a0y < CIM(Vw)ll o (o0, (11.86)
finishing the proof of the lemma. O

11.6 Traces in Hardy spaces

Here we record some useful trace theorems in Hardy spaces for functions in Lipschitz domains,
which have been recently proved in [44]. The first such result reads as follows.

Theorem 11.12 Let Q be a graph Lipschitz domain in R™, n > 2, with outward unit normal v,
and fix

-1 1 1 1
0<p,q< o0, n—2 <r<1 suchthat -+ —=-. (11.87)
n p q T

Consider also D : C*(Q,CN) — C%(Q,CM) a homogencous, first-order differential operator with
constant, complex coefficients (i.e., as in (3.1) for m = 1), and denote by D* its (formal) adjoint
and by o(D; &) € CMXN ¢ ¢ R", its symbol (cf. (3.5)).

Assume that F € C1(Q,CN) and G € CH(Q,CM) are two functions which satisfy

DF =0 and D*G=0 in 9, (11.88)
M(F) € LP(09), M(G) € LY(09), (11.89)

and which are null-solutions of certain strongly elliptic, self-adjoint, second-order, homogeneous,
(real) constant coefficient, differential operators. Let (-,-) denote the canonical inner product in
CM | and for every e > 0, define

F.(z) = F(x +cen), Ge(z):=G(r+cee,), x€Q, (11.90)

where e, = (0,...,0,1) € R™.
Then (o(D;v)F.,Ge) € H,(0Q) for each € > 0, the limit

(¢(D;v)F,G) := lim (o(D;v)F;,Ge) (11.91)

e—0t

exists in H],(02), and there exists a finite constant C = C(02,n,p,q) > 0 such that

(o (D; ) F, G) || ar,00) < C | M(F)| o)l M (G) | Laa0)- (11.92)

Furthermore, when r = 1, one can define the trace (o(D;v)F,G) € HL(9Q) C LY(99) in a non-
tangential pointwise sense, as

(c(D;v(x))F(z),G(z)) = 1111_12 (o(D;v(z))F(y),G(y)), atae x €. (11.93)

y€el'(z)

Finally, in the case when G (F, respectively) is a constant function, one can allow the indez q (p,
respectively) in (11.87) to take the value co as well.
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A suitable version of the above theorem holds for bounded Lipschitz domains, in which scenario
it is natural to employ the local Hardy spaces hl,(0f2), introduced in § 2.3. Concretely, we have
the following.

Theorem 11.13 Let Q) be a bounded Lipschitz domain in R™®, n > 2, and fir 0 < p,q < oo and
"Tfl < r <1 such that 1/p + 1/q = 1/r. Consider also a homogeneous, first-order differential
operator D with constant coefficients and two functions

FectQ,cd), GeclQ,cM, (11.94)

which are null-solutions of certain strongly elliptic, self-adjoint, second-order, homogeneous, (real)
constant coefficient, differential operators in ), and such that

DF =0 and D*G=0 in 9, (11.95)
M(F) € LP(09), M(G) € L1(09). (11.96)

Then there exists a finite constant C' = C(0Q,n,p,q) > 0 and a function in hl,(02), denoted
by (o(D;v)F,G), for which

(o (D; V) F, G)||nr00) < CIIM ()| Lo a0y | M(G)] La(an) (11.97)

and such that the following holds. Let Z be a coordinate cylinder for 0S), with azis in the direction
of a unit vector (pointing into Q1) denoted by e,, and pick a function ¢ € C§°(R™) with supp¢ C Z.
Then

h%lJr (c(D;v(x))F(x +cen), G(x + €eyn)) ((z) do(z)
E— ZNo

_ / (0(D; 1) F,G) C do, (11.98)
oN

where the last integral above stands for the paring between hl,(02) and Lip (052).
Finally, in the case when G (F, respectively) is a constant function, one can allow the index q
(p, respectively) to take the value oo.

The case when F' is the gradient of a harmonic function u with M (Vu) € LP(092), G = 1, and
D = div has been proved by B. Dahlberg and C. Kenig in [20], based on duality and a refinement of
an extension theorem due to N. Varopoulos [93]. The approach in [44] is more akin to the work of
M. Wilson [96]. In applications to the Stokes system in Lipschitz domains, the following particular
case of Theorem 11.12, Theorem 11.13 is going to be of particular importance.

Corollary 11.14 Let Q C R™, n > 2, be a graph Lipschitz domain, with outward unit normal v,
and assume that ”T_l < r < 1. Then there exists a finite constant C = C(90,r) > 0 such that for

any divergence-free vector field F 1 Q — R" with biharmonic components for which M(ﬁ) € LP(09)
there holds

(v, Fy € H,(00) and (v, )|, o) < CIM(F)l| o o0y, (11.99)
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Above, (v, ﬁ) on 0X) is considered in the sense of Theorem 11.12. Furthermore, a similar result is
valid in the case of a bounded Lipschitz domain Q@ C R™, n > 2, in which case (11.99) reads

v, Fy € h,(09) and v, Bl o) < CIM ()| o omy, (11.100)
with (v, F) on 8Q defined in the sense of Theorem 11.13.

Proof. Consider F as above, G =1, ¢ = oo, p=r and D := div (so that D* = —V). In particular,
DF =0,D*G =0, M(F) € LP(0Q), M(G) € L>*(99) and (¢(D;v)F,G) =i (v, F). Then (11.99),
(11.100) follow directly from Theorem 11.12 and Theorem 11.13, respectively. O

11.7 Spaces of null-solutions of elliptic operators

Let L = ZM:m a,0"7 be a constant coefficient, elliptic differential operator of order m € 2N in
R™. For a fixed, bounded Lipschitz domain  C R", n > 2, denote by Ker L the space of functions
satisfying Lu = 0 in Q. Then, for 0 < p < co and « € R, introduce H5,(Q; L) the space of functions
u € Ker L subject to the condition

(a)—1
lullmy ;1) == 1647V ||| Loy + Z IV7ul| 1o () < +oo. (11.101)
=0

Above, V7 stands for vector of all mixed-order partial derivatives of order j and («) is the smallest
nonnegative integer greater than or equal to «, i.e.,

«, if « is a nonnegative integer,
(@) =% [a]+1, ifa>0, a ¢ N, (11.102)
0, if « <0,
where [] is the integer-part function. Parenthetically, let us point out that an equivalent quasi-norm

on HE (s L) is given by

165072V ||| 1o ) + sup [u(z)], (11.103)
zeO

where O denotes some fixed compact subset of 2. The following result has essentially been estab-
lished in [64]; see also [50], [70]. It extends results from [46], where the authors have dealt with the
case 1 < p,q < oo, s >0, L=A, and [1] where the case 1 < p,q < 0o, s > 0, L = A? is treated.

Theorem 11.15 Assume that L is a homogeneous, constant coefficient, elliptic differential opera-
tor and that Q@ C R™, n > 2, is a bounded Lipschitz domain. Then

HP (Q; L) = FP9(Q) N Ker L (11.104)

for every a € R, 0 < p < 00, and 0 < q < co. In particular, for each fited o € R and 0 < p < o0,
the space F21(Q) N Ker L is independent of q € (0,00).
Furthermore, corresponding to p = oo, there holds

HRS (@ L) = By () NKer L (11.105)

k+s
for each k € Ny and s € (0,1).
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Our next result is as follows.

Theorem 11.16 Let 2 be a bounded Lipschitz domain in R™, n > 2, and assume that L is a
homogeneous, constant (real) coefficient, symmetric, strongly elliptic differential operator of order

2m, m € N. Then if u € Fggl+1/p(9) for some ";1 <p<20<qg<oo,and Lu =0 in Q, it

follows that M (V™ 1u) € LP(09Q) and a natural estimate holds.

In the proof of this theorem, the following result from [64] is going to be useful.

Lemma 11.17 Assume that Q is a bounded Lipschitz domain in R™, n > 2, and that L is as above.
Also, fir k € Ng, 0 < p < 00, and s € R with sp > —1. Then there exists a relatively compact
subset O of Q and C > 0 such that

zeO

(/Q((S(x)syu(m)y)p dm)l/p <C [(/Q((S(x)s%wku(x)y)l’ dx) VP 4 sup ]u(x)]] , (11.106)
uniformly for u € Ker L.

We now present the

Proof of Theorem 11.16. Recall the area function

A () = (/F( AT a)*, zeon. (11.107)

As proved by Dahlberg-Kenig-Pipher-Verchota in [22], for every 0 < p < oo, there exists C' > 0
such that

m—1
1M (V™ ) ooy < CIIANY™ )l Loan) +C D IV ull i q). (11.108)
i=0

If {Q;}; is a Whitney decomposition of Q into Euclidean cubes Q; of side-length [(Q;), we may
then estimate

[ (awmto@) o, = [ ([ s ot Pxgerapds) doe (1109

P
= / (Z/ 6(3/)2_n|vmu(y)|2X{yep(z)}dy) zdo'x =: 1.
o0 § i

If y € Q; and = € 0N such that y € I'(z), then € A;, where A; is the “cone shadow” of @); on
o, e, Aj:={z€dQ: I'(x)NQ, # 0}. In particular, o(A;) ~ 1(Q;)" !, uniformly in j.
Assume that 0 < p < 2. Then

~
AN

P
[ (] s@ 19" utw) Prgerendv) o
o0 5 \a,

XJ:/A [l(Qj)(][Q}vmuP)‘l’r do

J

IN
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< ch(Qj)"”p][ VTl < C/[ali\vmuup
j Qj @
< Cllulg i) S Cllullprs, . @ (11.110)

provided ]% > n(% — 1) (or, equivalently, p > 2=1). For the second inequality in (11.110), we have
used the fact that the function V™u € Ker L satisfies the reverse Holder inequality

1

<][Q.|vmu|2)é = C(][Q*Wm“'p)p’ (11.111)

where @)} is concentric double of @;. Let us also point out that the next-to-last estimate in
(11.110) follows straight from definitions when 1 < p < 2 and is a consequence of Lemma 11.17
when ”Tfl < p < 1. Finally, the last estimate in (11.110) is implied by Theorem 11.15.

The above argument shows that [ AV u)| 1raq) < C’||uHFp,q1+1/ (@)- Since we also have
m— p
Ff’/’g(Q) s L"/("=1)(Q), the desired conclusion now follows from (11.108). O

11.8 Singular integral operators on Sobolev-Besov spaces

We start with a result describing mapping properties on Besov spaces of integral operator modeled
upon the hydrostatic double layer.

Theorem 11.18 Let Q be a (bounded or graph) Lipschitz domain in R™, n > 2. Consider the
integral operator

Tf(x)= /aQ k(z,y)f(y)doy, r €, (11.112)

satisfying the following conditions:

(1) T1 = const, (11.113)
(2) |Vhk(z,y)| < Clo—y|" "D k=1, N, (11.114)
for some positive integer N. Then, with 6 := dist (-, 00),

k—1

k—1_s j
16"~ V¥ T ooy + D IV T F oy < Cllfllsre(on): (11.115)
j=0

granted that k € {1,...,N}, ”T_l <p< oo, and (n — 1)(% -1y <s<l.

For a proof of Theorem 11.18 see [64]. The next result gives an analogue of Theorem 11.18 for
single layer-like integral operators.

Theorem 11.19 Let Q) be a bounded Lipschitz domain in R™, n > 2, and consider the integral
operator

Rf(z) = /m Ko p)f(y)doy,,  zeQ, (11.116)
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whose kernel satisfies the conditions

IVEVTk(x,y)| < Clo —y| 2T j=0,1, (11.117)

fork=1,2,.... N, where N is some positive integer. Then

k—1
k—1—s j
85I R ey + IV Ry < Clfllmn omye b= L2 N, (11118)
=0
granted that 21 < p < co and (n — 1)(% -1); <s< 1

Once again, see [64] for a proof.

11.9 Functional analysis on quasi-Banach spaces

In the first part of this section we discuss a number of results related to Fredholm theory on quasi-
Banach spaces. Since such a topic has intrinsic interest, we adopt a slightly more general point of
view and record a body of results which is richer than the one strictly required by the applications
to the kind of partial differential equations pursued in this work.

The following useful results appear in [81].

Theorem 11.20 (Finite Dimensional Extension Theorem) Assume that Y is a closed sub-
space of a Hausdorff linear topological space X, and that M is a finite dimensional subspace of X.
Then'Y + M is closed in X.

Theorem 11.21 (Finite Codimension Theorem) IfY is a closed subspace, of finite codimen-
sion in a Hausdorff linear topological space X, and M is any algebraic complement of Y, then
X=YoM.

Proposition 11.22 Assume that X is a closed subspace of a Hausdorff linear topological space. If
Y and Z are two linear subspaces of X which complement each other (i.e., Y & Z = X ) then Y
and Z are closed in X.

Theorem 11.23 Assume that X is a closed subspace of a Hausdorff linear topological space. Then
X s finite dimensional if and only if X is locally compact.

Proposition 11.24 If S : Y — Z and T : X — Y are linear transformations acting on vector
spaces, both of which have finite dimensional kernels, then the composition ST : X — Z also has
finite dimensional kernel and, moreover,

dimKer (ST : X — Z) = dimKer(T: X —Y)

+dim |[Ker (S:Y — Z)NIm (T : X - Y)|.  (11.119)

To be precise, this is stated and proved in § 8 of [81] in the case when X =Y = Z, but the
same elementary reasoning applies in the slightly more generality above.
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Definition 11.25 Let X be a vector space. A quasi-norm is a nonnegative real-valued function
|- || on X such that

lel =0 <= ==0, Jaz| =lallal, llz+yl < s(llzll + l1y]). (11.120)

where x,y € X, « is any scalar, and k > 1 is independent of x and y.
Call X a quasi-Banach space if there exists a quasi-norm for which this X complete.

Theorem 11.26 (Aoki-Rolewicz Theorem) Let X be a quasi-Banach space. Then there exists
0 < p <1 and an equivalent quasi-norm || - || on X such that

[z +yl” <z’ + llyll”,  Va,y e X. (11.121)

Definition 11.27 If X and Y are quasi-Banach spaces, denote by L(X,Y) the space of linear,
continuous operators from X to'Y. An operator T' € L(X,Y) is said to be compact if the image
under T' of any bounded subset of X is a relatively compact subset of Y. Finally, denote by K(X,Y)
the space of compact operators from X into Y.

We equip £(X,Y) with the natural quasi-norm [T z(x,y) := sup{||Tz|y : = € X, [Jz[x < 1}.

Suppose that X is a quasi-Banach space and T' € £(X, X ). We claim that the operator A\I + T
is invertible (with I denoting the identity) on X for any A € R with |A| large enough. Indeed, the
inverse can be given in the form of a Neumann series

A +T) ' =) (1A', (11.122)
j=0

which converges in the operator norm if |\| is large enough. To see this, by the Aoki-Rolewicz Theo-

rem, there is no loss of generality in assuming that X is a p-Banach space, for some p € (0,1]. Then
N SO N o . CloEN > . )

I g (DT < SN NI o < A (A2 T VP which

is a piece of a convergent geometric series if || T z(x, x) < [Al-

Theorem 11.28 Let X and Y be quasi-Banach spaces. Then L(X,Y) is a quasi-Banach space
and K(X,Y) is a closed, two-sided ideal in L(X,Y).

When X =Y, this follows from the discussion in § 3 (p.3.1) in [81]; see also Proposition 9.5 on
p.9.3 in [81]. Once again, having X =Y is inessential for the current purposes.

Next, we record a result proved in [51]; c¢f. Proposition 7.8 on p.132, and Proposition 7.9 on
p.134. To state it, given two quasi-Banach spaces, we let G1(X,Y’) denote the set of isomorphic
embeddings of X into Y, and G3(X,Y") the set of open mappings of X into Y.

Proposition 11.29 For any two quasi-Banach spaces X and Y, the set G;(X,Y) is open in
L(X,Y),7=1,2, and G1(X,Y)NG2(X,Y) is both closed and open in either of G1(X,Y), G2(X,Y).

The result below is contained in Lemma 4.11 on p. 74 of [51].

Proposition 11.30 Suppose that X, Y are two quasi-Banach spaces. Then A + K has closed
range for any A € G1(X,Y) and K € K(X,Y).
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Consider next two quasi-Banach spaces (X, | - ||x), (Y,|| - |ly) and let T': X — Y be a linear,
bounded operator. Define k(T'; X,Y’) to be the smallest constant so that if y € Y then there exists
x € X so that Tz = y and ||z||x < &(T; X,Y)|ly|ly. Note that, by the Open Mapping Theorem
(which remains valid in the context of quasi-Banach spaces; cf. Theorem 1.4 in [51]),

k(T; X,Y) is finite if and only if 7" maps X onto Y. (11.123)

We also let n(T'; X,Y") be the largest constant so that n(T; X,Y)||z||x < ||Tz||y for each z € X.
Once again by virtue of the Open mapping Theorem,

n(T; X,Y) > 0 if and only if T is injective with closed range. (11.124)
The result below has been proved in [48].

Lemma 11.31 Suppose that (X, || - |x), (Y,]| - |ly) are two quasi-normed spaces such that X is
complete. Also, suppose that T : X — Y is a linear, bounded operator for which the following
property is true: there exist 0 < Cp < 400 and 0 < a < 1 such that for each y in the unit sphere of
Y one can find x € X with ||z||x < Cp and ||y — Tz|y < a.

Then T is onto and k(T; X,Y) < Cy for some Cy depending exclusively on Cy, the quasi-norm
constant of X and a.

We shall also need a variant of Lemma 11.31 for sequences of operators.

Lemma 11.32 Assume that X, Y are Banach spaces and that (Ty,)aen s a sequence of bounded,
linear operators, mapping X into Y, converging to some T : X — 'Y 1in the operator norm. If T is
onto, then there exists C > 0 and ag such that

Va>ag, YyeY = 3z e X sothat To,x =y, ||z|x < Cllylly- (11.125)

Proof. This is a consequence of Lemma 11.31. Specifically, there exists Cy such that if y € Y
has |ly]ly = 1 then there exists x € X with ||z||x < Cp and Tz = y. Then we may write

[Taz = yly = [[Tax = Tally < |lzllx[Ta — Tleexyy < CollTa — Tllecx,y) which shows that,
for sufficiently large «, we always have “good” approximate solutions to T,x = y and this, by
Lemma 11.31, gives an actual solution with the desired control of the quasi-norm. O

Definition 11.33 Let X and Y be quasi-Banach spaces. Call T € L(X,Y) Fredholm if:

(1) T has a closed range,
(2) T has finite codimensional range,

(8) KerT is finite dimensional and topologically complemented in X.

Set ®(X,Y) :={T € L(X,Y) : T Fredholm} and define the index function

ind: o(X,Y) — Z, ind 7T := dim (Ker T') — codim (Im T'). (11.126)
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Occasionally, if we wish to stress the spaces on which the operator T is considered, we may write
index(T: X —Y),Ker(T: X —Y), etc. When X =Y, the above definition becomes a particular
case of that in § 6 in [81]. Again, X =Y has been assumed there merely for convenience, and that
removing this assumption does not affect the subsequent analysis.

As pointed out in § 6 of [81], it is not always the case that a finite dimensional subspace E of
a Hausdorff, linear topological space X is necessarily topologically complemented. However, this
does happen whenever X* separates X.

Definition 11.34 If X and Y are two quasi-Banach spaces, set

O, (X,Y) = {T e€L(X,Y): T has closed range and a finite dimensional
kernel, which is topologically complemented in X}, (11.127)

and

O_(X,Y):={T € L(X,Y): T has closed range and finite dimensional cokernel}. (11.128)

The set of semi-Fredholm operators is then defined as ®_(X,Y)U @ (X,Y). The index function
(11.126) can then be extended to the set of all semi-Fredholm operators by setting

index : &_(X,Y)U®4(X,Y) — Z U {£o0},
(11.129)
indexT" := dim (Ker T") — dim (coker T")

Clearly,

B(X,Y)=d_(X,Y)Nd(X,Y). (11.130)

As shown below, the demand of “having closed range” is superfluous (and, hence, it may be
omitted) in the above definitions of semi-Fredholmness and Fredholmness.

Lemma 11.35 Let X, Y be two quasi-Banach spaces and assume that T € L(X,Y) is such that
TX has finite codimension in'Y (i.e. there exists M, finite dimensional subspace of Y such that
M+TX =Y). Then TX s closed inY .

Before presenting the proof, let us note that if X, Y are quasi-Banach then for any 7' € £(X,Y),

Y
TX has finite codimension in ¥ <= dim (ﬁ) < too. (11.131)

Furthermore, the codimension of TX in'Y is equal to the dimension of the space Y/TX.

Proof of Lemma 11.35. Let M be a finite dimensional subspace of Y such that M + TX =Y. By
further refining it (e.g., replacing it by a complement of M NTX in M), it can be also assumed that
M NTX = {0}. Being finite dimensional, M is closed. Consider then T} : X x M — Y, defined by
Ti(x,y) := Tx + y, which is linear, continuous, and onto. Since Ker7T; = KerT x {0} — X x {0},
it follows that TX = T1(X x {0}) is closed in Y, by invoking the next lemma. O

Here is the result alluded to above:
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Lemma 11.36 Let X, Y be two quasi-Banach spaces and assume that T € L(X,Y) is such that
TX is closed. If X, is a closed subspace of X with the property that KerT C X,, then T X, is
closed in'Y .

Proof. Since X, is closed in X, then X,/KerT is closed in X/KerT. However, T : X/KerT — T'X
is an algebraical and topological isomorphism, and 7T'X, can be identified with the image of this
latter operator of the closed subspace X,/KerT. Thus, T'X, is closed in TX and, further, in Y. O

The following lemmas further summarize various properties of Fredholm and semi-Fredholm
operators which we will find useful later on.

Theorem 11.37 Let X and Y be Banach spaces and let T € L(X,Y). Then the following asser-
tions hold.

(1) If T € L (X,Y) and S € &4 (Y, Z) then ST € ¢ (X, Z) and

index (ST') = index (S) + index (T). (11.132)
(2) If X andY have reasonable dual spaces, then T € &4 (X,Y) if and only if T* € & (Y*, X*).
Moreover, index (T') = —index (T™).

(3) T € ®(X,Y) if and only if T is bounded from below modulo compact operators. That is,

there exist a quasi-Banach space Z, a compact operator K : X — Z, and a positive constant
C such that

|zl x < C||Tz|ly + |Kz|z for any z € X. (11.133)
In particular, 1 (X,Y) is open in L(X,Y) and @, (X,Y) is stable under addition of compact
operators.

(4) The set ®_(X,Y) is open in L(X,Y) and ®_(X,Y) is stable under addition of compact
operators.

(5) If Xo is a closed subspace of X and T € &, (X, X) with T Xy C Xy, then T'|x, € ®4(Xo, Xo).

(6) T € ®(X,Y) if and only if there exist S1,S52 € L(Y,X) and K1 € K(Y,Y) and K> € K(X, X),
such that
TS, =1y + K, ST =1Ix+ K. (11.134)

In fact, we may take S1 = So € ®(X,Y) (i.e., T is Fredholm if and only if it is invertible
modulo compact operators).

(7) The index function (11.129) is continuous.
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Proof. The claims in (1) and (6) appear in § 6 and § 8 of [81], at least when X = Y, and an
inspection of the proof shows that this restriction can be easily removed.

Let us consider (3). In one direction, if 7" is bounded from below, modulo compact operators,
introduce A = (T,K) : X — Y & Z (with the latter space equipped with the natural quasi-norm
Iy, 2)lyez := lylly +1|2]|z). Then (11.133) amounts to n(A4; X, Y & Z) > 0,ie. A€ G1(X, YD Z)
(in the terminology of Proposition 11.29) . Since (0, —K) € K(X,Y @ Z), Proposition 11.30 then
gives that (T,0) = A + (0, —K) has closed range. Thus, T has closed range, as desired. To show
that NV := KerT, which is a closed subspace of X, is finite dimensional, it suffices to check that
its unit ball is sequentially relatively compact (here, Theorem 11.23 is used). To this end, fix an
arbitrary sequence {z;}; of vectors in X with ||z;||x <1 and Tz; = 0. Without loss of generality,
it can be assumed that {Kx;}; converges in Z. Writing (11.133) for x = x; — x, then proves
that {z;}; is Cauchy, hence, convergent in X. This concludes the proof of the fact that, for an
operator in £(X,Y'), being bounded from below modulo compact operators entails membership to
T, (X,Y).

Conversely, if T' € &, (X,Y) and Z is a topological complement of KerT" (which, by Proposi-
tion 11.22, means that Z is closed in X), define K : X = KerT ® Z — Z by K(«x,y) := z. Since K
has finite rank, K € K(X, Z). Then, since T : Z — ImT is an isomorphism, for each z € X with
T =1To+Y, To € Z,y € Ker T, we may write [|z[|x < s([lzo]x + [[yllx) < w([Txolly + [[Kz|[2) =
k(||Tz|ly + || Kz||z). Thus, (11.133) follows.

Next we consider (4). Let T' € ®_(X,Y). Then there exists M C Y such that Y =TX & M
and dim M < 4oco. Define T: X & M — Y by T(z,m) := Tz + m. Then T is onto, and hence
from (11.123), Cy := w(T; X ® M,Y) < 4o00. Let R € L(X,Y) be such that IR zxy) < ﬁ
Define R: X ® M — Y by R(z,y) = Rz, and so ||R|’£(X@M7y) < ﬁ Then from the definition of
k(T; X ® M,Y), for any y € Y, ||ly|ly <1, there exists (x,m) € X @ M such that T(z,m) = y and
|(x,m)||xenm < Co. Then

ly — (T + R)(@,m)lly < Rl cxamy)ll @ m)llxen < 3, (11.135)

and so it follows from Lemma 11.31 that T + R is onto. Then

Y=Im(T+R)={Te+m+Re:zecX,meM}=(T+R)X+ M, (11.136)

and so the range of T'+ R has finite codimension in Y. From Lemma 11.35, T4+ R has closed range,
and so T+ R € ®_(X,Y). Therefore ®_(X,Y) is open in L(X,Y).

To see that ®_(X,Y) is stable under addition of compact operators, let 7' € ®_(X,Y) and
K € K(X,Y), and we will show that T+ K € ®_(X,Y). First we will treat the case when T
is onto. Using (11.123), define C; := k(T;X,Y). Since K € K(X,Y), there exists an operator
Ky € K(X,Y) of finite rank such that ||K — Ki|zxy) < ﬁ Define T := T + (K — K;), and
let y € Y,|ly|lly < 1. From the definition of x(T; X,Y’), there exists x € X such that y = Tz and
|z x < Cy. Then

ly = Trelly = lly - T — (K — Ky)al| < | K - Kl oo lollx < 4, (11.137)

and so Lemma 11.31 implies that 77 is onto. Then since T'4+ K =T} + K; and K; has finite rank,
it follows that 7'+ K has finite codimensional range, and then Lemma 11.35 implies that the range
of T+ K is closed. This establishes that 7'+ K € ®_(X,Y) under the assumption that 7" is onto.
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Next, we consider the general case. Let M C Y be such that ¥ =TX & M and dim M < +oc.
Define T, K : XM — Y by

T(x,y):=Tx+y and K(z,y) := K. (11.138)

Since T is onto and K is compact, using the previous case, we know that T + K has closed range
of finite codimension in Y. Then since

Im(T+K)={Tz+y+Kz:zcX,yc M}y=Im(T+ K) + M, (11.139)

it follows that the range of T'+ K has finite codimension in Im (T + K). Then the range of T + K
also has finite codimension in Y. Lemma 11.35 then implies that the range of T+ K is also closed,
and hence T+ K € ®_(X,Y). This finishes the proof of (4). For the remaining items, the interested
reader is referred to [49]. O

As a consequence of (6) above, we have the following. Consider U a topological space and let
U A— T\, € (X, Y)UP_(X,Y) be a continuous mapping. Then the function &4 > X —
dim (Ker 7)) — dim (coker 7)) € Z U {£o0} is locally constant. In particular, A\ — index (7)) is
constant on each connected component of U.

In the next corollary we single out a consequence of the last point in the above theorem which
is particularly relevant for us in applications.

Corollary 11.38 If T € L(X, X) is such that \XI + T is a semi-Fredholm operator for any A € R,
|A] > %, then A\ + T is actually a Fredholm operator with index zero for any X\ in the indicated
range.

Proof. Recalling that for |A| large enough the operator AI + T is invertible (see the discussion
preceding Theorem 11.28), the point (6) in Theorem 11.37 gives that index (A +T') = 0 for any
A € R with [A| > %. Hence, the conclusion follows. O

The following is also a consequence of Theorem 11.37. We leave the proof to the interested
reader.

Lemma 11.39 Let X, Y, Z, W be quasi-Banach spaces and consider the commutative diagram
X —Y

| | (11.140)
zZ— W

where all arrows are linear and bounded. If three of the four arrows are Fredholm operators then
so is the fourth one.

The following result is going to be of importance for us.

Lemma 11.40 Let X;, Y}, j = 1,2, be two quasi-Banach spaces such that the inclusions X1 — Xa,
Y1 — Y5 are continuous, and the second one has dense range. If T € ®(X1,Y1) NP (Xo,Y3) is such
that index (T : X7 — Y1) = index (T : Xy — Y2) then Ker (T': X1 — Y1) = Ker (T : X3 — Y3).
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Proof. Since T'X; has finite codimension in Y7, there exists a finite dimensional subspace M of Y
such that TX; & M =Y (direct, non-orthogonal sum). We claim that T Xy + M = Y5. To prove
the claim, observe that Y7 = TX; + M C T Xy 4+ M. Hence, since Y7 is densely embedded into
Y5, so is T X9 + M. Moreover, because T' X5 is closed and M is finite dimensional, Theorem 11.20
implies that T X9 + M is closed in Y5. Combining these results, the claim follows. Going further,

by using the claim we obtain that dim(T)%l) =dim M > dim (Tgiz) which, in turn, implies that
dimcoker (T" : X7 — Y7) > dimcoker (T' : X9 — Y3). The latter inequality together with the
fact that the index of T' is the same when acting from X; onto Y; for j = 1 and j = 2 give that
dimKer (T : X1 — Y7) > dimKer (T : Xo — Y3). The reversed inequality is obvious, thus the

conclusion follows. O

Lemma 11.41 Let X,Y be quasi-Banach spaces and assume that T € L(X,Y). If Z — Y is a
closed subspace of finite codimension, then T~'Z is a closed subspace of finite codimension in X .

Proof. Since T is continuous and Z is closed, it follows that 7' Z is closed as well. Next, consider
the linear operator

T X/T*lz — Y/Z, Tla] := [T, (11.141)

where for each z € X, [z] stands for the class of x in X/T~1Z, and [Tx] stands for the class of Tz
in Y/Z. Clearly, T is one-to-one which then entails

dim (X/T—IZ) < dim (Y/Z) < to0. (11.142)

Thus, T~'Z is a space of finite codimension in X. (|

We conclude this section with several stability results proved in [48], [50]. First, we need to
recall some definitions. A quasi-Banach space X is called analytically convex if there is a constant
C such that for every polynomial P : C — X we have [|P(0)|[x < Cmax,—; [|P(2)[/x. It is shown
in [47] that if X is analytically convex it has an equivalent quasi-norm which is plurisubharmonic
(i.e. we can insist that the constant C' above can be taken to be 1). Let us also point out that
being analytically convex is equivalent to the condition that

= 11.14
pdnax [If()llx < € max [F(2)llx, (11.143)

for any analytic function f: {z € C: 0 < Rez < 1} — X which is continuous on the closed strip
{zeC: 0< Rez< 1}

Clearly, any Banach space is analytically convex. Other useful criteria for analytic convexity
can be found in [47], [26], [50]. The relevance of this concept stems from the fact that Calderén’s
complex method of interpolation, originally devised for Banach spaces, can be most naturally
adapted to analytically convex quasi-Banach spaces. A more thorough discussion in this regard
can be found in [50]. Here, we only wish to quote a result which has been proved in [50].

Lemma 11.42 Let X;, Y;, Z;, 1 = 0,1, be quasi-Banach spaces such that XoN X1 is dense in both
Xo and X1, and similarly for Zy, Z1. Suppose that Y; — Z;, i = 0,1 and there exists a linear
operator D such that D : X; — Z; boundedly for i = 0,1. Define the spaces
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X;(D):={ueX;: DueY;}, i=0,1, (11.144)

equipped with the graph norm, i.e. ||ul|x,(p) := [Jullx; +[|Dully;, i = 0,1. Finally, suppose that there
exist continuous linear mappings G : Z; — X; and K : Z; — Y; with the property Do G =1+ K
on the spaces Z; for i =0,1. Then, for each 0 <0 <1 and 0 < g < o0,

(Xo(D),Xl(D))gg = {u S (Xo, X1)97q : Du e (}/E)le)@,q}- (11145)
Furthermore, if the spaces Xo + X1 and Yy + Y1 are analytically convex, then

[Xo(D),X1<D)]9 = {u S [Xo,Xl]g : Du e [Yv(],Yﬂg}, 0 € (0, 1) (11146)

We continue with a very useful result which essentially asserts that, on a complex interpolation
scales of quasi-Banach spaces, the property of being invertible is stable and the inverses are com-
patible. The Banach space version can be found in [13], [86], [3], [85], [95]. The theorem below was
proved in [50], following earlier work in [48].

Theorem 11.43 Let Xo, X1 and Yy, Y1 be two compatible couples of quasi-Banach spaces and
assume that Xo+ X1 and Yo+ Y1 are analytically convex. Also, consider a bounded, linear operator
T:X; —Y;,7=01. If Xg := [Xo,X1]g and Yy := [Y0, Y1)y, then for each 0 € (0,1), then T
induces a bounded linear operator

Ty : X9 — Yy, 0 € (0,1), (11.147)
in a natural fashion. Moreover,
1Tollxo—vy < 1%, x| TS —x,s 0 € (0,1). (11.148)

Assume next that there exists 0, € (0,1) such that Ty, is an isomorphism. Then there exists
e > 0 such that Ty continues to be isomorphism whenever [0 — 0,| < €.

Furthermore, if I is any open subinterval of (0,1) with the property that T;l exists for every
0 el, then Te_l agrees with T, ' on Yy N Yy for any 0,0 € 1.

Theorem 11.44 Under the hypotheses of Theorem 11.43, if Ty, is surjective and has finite-dimensional
kernel then there exists € > 0 so that dim ker Ty is constant for |6 — 0,| < .

Theorem 11.45 Retain the same hypotheses as in Theorem 11.43 and assume that YoNY1 is dense
in each Yy for 0 < 6 <1 (which is automatic for the case of inner complex interpolation). Then if
Ty, is Fredholm, there exists € > 0 so that Ty is Fredholm for |6 — 6y| < e and the index is constant.

Our last result in this section is a global stability theorem from [48].

Theorem 11.46 Retain the same hypotheses as in Theorem 11.48 and, in addition, assume that
there exists 0, € I such that Ty, : Xo, — Yy, is an isomorphism. Then, if n(Ty) > 0 for all 0 € I
or if k(Ty) < oo for all 6 € I, it follows that Ty : X9 — Yy is an isomorphism for all 6 € I.
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11.10 Surface to surface change of variables

The following result, of general nature, from [42] is going to be useful for us.

Proposition 11.47 Let 2 CR"™ be a bounded Lipschitz domain, O an open neighborhood of Q, and
let F': O — R™ be an orientation preserving C*°-diffeomorphism. Then Q := F(Q) is a Lipschitz
domain and if v,V and o, are, respectively, the outward unit normals and surface measures on OS2

and 5@, then

(11.149)

N
I

= |(DF YT (vo F7Y|(|det DF| o F~') F,0, (11.150)

where (DF~1)T denotes the transposed of the Jacobian matriz of F~', and F,o is the push-forward
of the measure o.

Below, we study how tangential derivatives transform under changing variables in the ambient
Euclidean space.

Proposition 11.48 In the context of Proposition 11.47, and assuming 1 < p < oo, one has

I lmom = 1 o F M pmomy I lluzom ~ 15 0 ooy (11.151)

Furthermore, for every j, k € {1,...,n},

(DF )T [(Vianf ® v = v ® Vianf) 0 FY(DF)

Fralf o P70 = ((DF DT (o) 5o s

Proof. The first equivalence in (11.151) is a direct consequence of Proposition 11.47, whereas the
second follows from (11.152) and Proposition 11.47.
Consider now the identity (11.152). For each j,k € {1,...,n}, denote by 07, the tangential

derivative on 99 given by v;0, — 1,0;. We then have

Oz, (fo F7Y) = 0jok(foF™Y) —0i(fo F)
= U;((0cf) o F1)OE, " — (0, f) o F~ 10, F L. (11.153)

Employing Proposition 11.47 we further write

(DF YT (o F 1) (Vo I, (DF Yy,
(DF )(VoF Yl
[(DF=H)T(VfoF )@ (Vo F 1))(DF )],

- DF T o ) . (11.154)

7j((0cf) o FHORF, 1 =
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where for two vectors a,b € R" with a = (a1,...,a,) and b = (b1,...,b,), we have set a ® b to
stand for the n X n matrix whose ij entry is given by

(a®b)ij = aibj, 1,] € {1,...,n}. (11.155)

Thus, based on (11.153) and (11.154),

[(DF~)T((VfoF )@ (vo F~))(DF )],
(DF=1)T(vo F71)|
(DF~)T(VfoF )@ (voF ")) (DF )

Oy (fo FTY) =

— (DF1 (vo FT] . (11.156)
This further gives,
[(DF)T(a®b—b®a)(DF )],
- -1y _ J
Oz, (fo F7) (DF T (wo F )| , (11.157)
where
a:=VfoF! and b:=voF L (11.158)

Since, generally speaking, a @ b —b®a = a ® b — b ® a, where a := a — (a - b)b, we may finally
conclude that, for every j, k, (11.152) holds. d

11.11 Truncating singular integrals

Recall that a function ¢ : U — R, U open subset of R" is called Lipschitz provided that there
exists M > 0 such that |p(z) — ¢(y)| < M|z — y| for all ,y € U. The best constant in the above
inequality is called the Lipschitz constant of .

The following is an old result of Rademacher (cf.[77]).

Lemma 11.49 Let ¢ be a real-valued, Lipschitz function defined in an open set U of R™. Then
for each 1 < j <n, %’; exists at almost every point x in U and 887“‘; € L*(U,R). In fact, |Vl L

is the Lipschitz constant of ¢ and for almost every x € R™ there exists a vector V(z) such that

i [P +y) = (@) = (Vo(2),9) |
ly/10 |yl

If U CR™ call ®: U — R™ bi-Lipschitz if there exist 0 < M7 < Ms < oo such that

— 0. (11.159)

Mz —y| < |2(z) — ®(y)| < Ma|z —yl, Va,yel. (11.160)
When U is an open set, it is known (cf. [77]) that necessarily m > n, ® is an open mapping, the

>J 0 L >

rank D®(z) = n for a.e. x € U. (11.161)
Our goal here is to establish the following.
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Proposition 11.50 Let A : R® — R™ be a Lipschitz function with Lipschitz constant M, and
assume that F : R™ — R, F € CN(R™), for some sufficiently large N € N, F is odd function. For

x,y € R™ with x # y we set K(z,y) = |xjy‘nF (A(Tiij‘(y)), and for e > 0, define the truncated
operator
Tof(z) = /| Ky, zeR (11.162)
T—yY|>€

As is well-known (cf., e.g., [67]), if 1 <p < oo and f € LP(R™) then the limit lim._o 1. f(z) exists
for almost every x € R™ and the operator

Tf(z):= lin(l]Tgf(a:), xz € R", (11.163)
E—>
is bounded on LP(R™).
Assume that B : R" — R™  m! > n, is a functions satisfying
MYz —y) < |Bz) - Bl < Mlz—y|, Va,yeR", (11.164)
for some M > 1. Then if 1 < p < oo and f € LP(R"), the limit

lim K(x,y)f(y) dy, (11.165)
€=0J|B()-B(y)|>¢

exists and is equal to T f(x) (as defined in (11.163)) for almost every x € R™. In other words, for
any function B as in (11.164), one has the representation

Tf(x) = lim K(z,y)f(y)dy, (11.166)
£=0J|B(2)-B(y)|>e

for almost every x € R".
To prove it, we isolate the key technical step in the form of a lemma, stated below.

Lemma 11.51 Let A:R™ — R™ and B : R" — R™, m/ > n, be functions satisfying

A(x) — A < Mz —gl,  and (11.167)
M~ e —y| <|B(z) - B(y)| < Mlz —y|, Va,yeR", (11.168)

for some constant M > 1. Also let F : R™ x R — R be a C', odd function. Fiz x € R" and for
each € > 0 consider

UE)={yeR": 1> |z —y|>c¢e}, (11.169)
Vie):={yeR": |(DB)(z)(x —y)| > &, |z —y| < 1}, (11.170)
Wi(e):={yeR": |B(z) — B(y)| >e¢, |[x —y| < 1}. (11.171)

Then
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lim 1 F(A(w)—A(y))dy — lim 1 <A(w)—A(y))dy
el0 Jue |z —y" [z —y elo Jy () [z —yl™ |z — vy
= lim ! F(A(x)_A(y)>dy, (11.172)
el Jwey lz =yl [z =y

provided the Jacobian matrices (DA)(x) and (DB)(x) exist, rank (DB)(z) = n, and one of the
above three limits exists and is finite.

Proof. Without loss of generality we can take x = 0, A(0) = 0, B(0) = 0. By Lemma 11.49 there
exist nonnegative functions n4(t) and np(t) defined for ¢ > 0, so that na(t) | 0, np(t) [ 0Oast |0
and

|A(y) — (DA)(0)y| < ylna(lyl), (11.173)
|B(y) — (DB)(0)y| < |yl ns(ly]), (11.174)

for y € R™. If, for each £ > 0, we now introduce A(e) := {y € R" : £ > |y| > ¢[|(DB)(0)||~'} then
V(e) \U(e) € A(e). Employing the properties of F, the fact that V(e) \ U(e) is symmetric with
respect to the origin and the estimate (11.173), the absolute value of the difference of the first two
limits in (11.172) is estimated by

1 rAly)
/V(s)\U(s) WF(ﬁ) 4
1 1 Aly) A(-y)
1 1 A(y) A(—y)
5 g R - 250

< [sw |(DF)E) hm/ AllyDlyl ™ dy
|El<M

< Cliﬁ)ﬂm(a) =0, (11.175)
(3

lim
el0

which proves the first equality in (11.172).
In order to prove the second equality in (11.172), observe that for each point y € V(g)\W(g)
we have M ~!ly| < |B(y)| < ¢, so that |y| < eM. That is,

yeV(Ee)\WE) = |yl <eM and |B(y)|<e. (11.176)

Based on this, we may conclude that

y € V(e\W(e) = [(DB)(0)y| < [(DB)(0)y — B(y)| + |B(y)| <eMnp(eM)+e  (11.177)
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and, further,

yeV(Ee)\W(e) = e < |(DB)0)y| <eMnp(eM) +e. (11.178)
From (11.176) and (11.178) we may therefore conclude that

V(e)\W(e) € Z(e; Mnp(eM); (DB)(0)) (11.179)

where we have set

Z(g;a; R) :={y e R": e < |Ry| < ea + ¢},
(11.180)
ife >0,a>0,and R is am' x n matrix of rank n.

Let H’fv be the k-dimensional Hausdorff measure in RY. To estimate the size of Z(e;a; R), we first
note that

Z(e;a;R) =¢Z(1;a; R), Ve > 0. (11.181)

On the other hand, if we set H,, := {Ry : y € R"} then, since R is a rank n matrix, H, is an
n-dimensional plane in R™ and R : R® — H,, is a linear isomorphism. Hence,

Hg(za;a; R)) - H:;({y €R":1<|Ry|<a+ 1})
< CH,%({Y €H,:1<|V|<a+ 1}). (11.182)

Simple geometric considerations show that the

lim 7, ({Y €Hy:1<[Y|<a+ 1}) —0. (11.183)

From this, (11.181), (11.179) and the fact that ng(e M) — 0 as ¢ — 0, we finally deduce that

(VW)
lim =0. (11.184)
e—0 en

Since the expression |xjy‘nF<A(T;:3(y)> restricted to V(e)\W (e) (itself, a subset of {y € R" :

eM > |y| > ¢||(DB)(0)||!}) is pointwise of the order e, we conclude that the integral of this
function over the set V(g)\W (e) converges to zero as £ — 0.
Moving on, an argument analogous to (11.178) gives that

e —eMnp(eM) < |(DB)(0)y| < ¢, (11.185)

uniformly for y € W(e)\V(¢). Thus, for reasons similar to those discussed above, the integral of
1 F(A(fv)—A(y)

lz—y|™ |[z—yl

equality in the conclusion of the lemma. O

) over W (e)\V () also vanishes as € | 0, which completes the proof of the second

After this preamble, it is straightforward to carry out the

Proof of Proposition 11.50. The claim in (11.166) is an immediate corollary of Lemma 11.51 and
(11.161). 0
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11.12 Approximating Lipschitz domains

For various purposes, it convenient to approximate, in a suitable sense, a given Lipschitz domain
with a sequence of sub-domains. Several variants can be found in the literature. See, for example,
[72] and [94] for such approximating schemes involving C'*°-smooth sub-domains. For us here,
however, the following approximation result, proved by A.P. Calderé6n in [11], is particularly useful.

Lemma 11.52 Consider a bounded Lipschitz domain £ in R™, n > 2, with surface measure o and
outward unit normal v, along with a Lipschitz vector field h on OS2, satisfying
h(z)|=1 and (h(z),v(z)) >k for ae. z€ O, (11.186)

where k € (0,1) is a fized constant. Let Q; be the subset of Q defined by

Q= Q\{z—sh(z): 2€0Q, 0<s <t} (11.187)

Then there exists a small positive number t,, depending only on the Lipschitz character of €,
the Lipschitz constant of h, n, and k, such that the following hold.

(i) Whenever 0 <t <t,, Q4 is a Lipschitz domain and

O = {z — th(z) : = € 9Q}. (11.188)

(ii) There exists a covering of O with finitely many coordinate cylinders which also form a family
of coordinate cylinders for O, for each t € (0,t,). Moreover, for each such cylinder C(r,h),
if ¢ and @ are the corresponding Lipschitz functions whose graphs describe the boundaries
of Q2 and Qy respectively in C(r,h), then ||Vi||re < ||Vo|lLe and Vi — Vo pointwise a.e.
ast — 0%,

(iii) Consider the mapping Fy : R" — R™ defined by Fy(x) := x — th(z). Then Fy is bi-Lipschitz,
uniformly in t € (0,t,). As a consequence,
A 1 0Q — 0y, A(z) =z —th(z), z €09, (11.189)

is a bi-Lipschitz function for each t € (0,t,) and the Lipschitz constants of Ay and A;~" are
uniformly bounded in t.

(iv) For every t € (0,t,) and every x € 0N), there holds Ai(z) € I'(x) and

sup |z — A¢(x)| < Ct, (11.190)
€052

for some finite, positive constant C = C(€, ﬁ)
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(v) For eacht € (0,t,), there exist positive functions w; : 0Q — Ry, bounded away from zero and
infinity uniformly in t, such that, for any measurable set F' C 052,

/wtda:/ doy, (11.191)
F Ae(F)

where doy denotes the surface measure on 0. In addition,

sup |1 — w(x)| < Ct, Vit e (0,t0), (11.192)
€002

where C' is as before.

(vi) If vy is the outward unit normal vector to 0, then, with C as above,

sup |v(z) — v (A())| < Ct, vVt e (0,t,). (11.193)
€0}

We wish to complement this lemma with several related results (working in the same context
as above). First, consider a function

ke CNRM\{0}), k(—z)=—k(z), k(\z)=\""k(z)if A >0, (11.194)

where N = N(n) is a sufficiently large integer. To this, we associate the singular integral operator

Tf(x):= lim k(z —vy)f(y)do(y), x € 0N. (11.195)

e—0t
lo—y|>e

yeoN
Furthermore, let T3, t € (0,t,), denote the version of the integral operator (11.195) written for 9€;
in place of 0.
We claim that for each p € (1, 00), there exists C(Q, h, k,p) > 0 with the property that

T (f o Ay o At = Tfllrany < Ctlfllvon)y, Yt € (0,t,). (11.196)

To prove this claim, for z € 9Q and t € (0,,) we write

T,(f o A7 )(Au(z)) = lim / B(Au(z) — 1) FAT () dor(y)

e—0t
[Ag(x)—y'|>e
y’E@Qt

= lim / k(A¢(z) — Ae(y) f(y)wi(y) do(y)

e—0t

[Ap(x)—At(y)[>e
yeoN
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~ lim / K(Fi(x) — () f(y)wr(y) do(y)

e—0t
|F(z)—Fi(y)|>e
yeoN

= lim k(Ae(z) — Ae(9)) f (y)wr(y) do(y). (11.197)

e—0t

|z—y|>e
yeIN

Above, the first equality follows from (11.195), the second from (11.191), the third uses the definition
of F} introduced in (7i7) in Lemma 11.52, and the fourth is a consequence of results in § 11.11.
Consequently,

T,(f o Ay ) (Ae(x)) — Tf(z) = Ri f(z) + Ri f (), (11.198)

where, for z € 9Q and ¢ € (0,t,), we have set

Rif(w) = lim k(Av(z) = M) f () wi(y) — 1] do(y), (11.199)
oy

Rif() = lim [k(As(2) = Mu(y)) = k(z = y)]f(y) do(y). (11.200)
lz—y|>e
yeoN

The operator R} is amenable to Calderén-Zygmund theory (either directly, or after changing vari-
ables back to 0€2;) and, by (11.192), we thus obtain

IR fllron) < Clilwe = Uflzeo) < C I |oan), (11.201)

uniformly for ¢t € (0,t,). As for the contribution from R?f, first note that, by the Mean Value
Theorem,

Rif(x) = lim [E(As(z) — Ai(y)) — k(z — »)]f (y) do(y)

e—0t

|lx—y|>e
yeoN)

1
= t/ R?of(x)db, (11.202)
0

where, for 2z € 9, t € (0,tp) and 6 € [0,1], we have set

Riyf(x) := lim (VE)(z —y — 0t(h(x) — h(y))(M(z) — h(y)) f(y) do(y).  (11.203)

By Calderén-Zygmund theory, we have
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1R o.f Nl Lro) < Cllf v o0, (11.204)
uniformly for t € (0,¢,) and 6 € [0, 1]. From this and (11.202), we then obtain

HRth”LP(aﬂ) < Ct|fllzr o9, (11.205)

uniformly for t € (0,%,). In concert, (11.201), (11.205) and (11.198) prove (11.196).
Next, we claim that if 1 < j,k <n and 1 < p < 0o, then there exists C' > 0 such that

1Or f = 107t (f o A7 o Adllrwon) < CHIVianf |l 1o o0), vVt e (0,t,), (11.206)

where 0., is the tangential derivative operator on 9f) introduced in (2.14), and 8T¢k is its version
J
relative to 0€;. Of course, it suffices to prove the pointwise inequality

101 f = 101, (F 0 Ay o A] < Ct|Vianf| on 0Q, Vit € (0,t,), (11.207)

where V4, is the tangential gradient on 92. To see this, bring in (11.152) written for the change
of variable mapping F;(z) = 2 — ¢t h(x). Using the fact that

DF,=1+0(t), DF'=1+0(), (DFFY"=1+0(t), te(0,t,),  (11.208)
and recalling (11.193), we obtain from (11.152) and (11.149) that

(Vinf) o B © (DET)Two 7]
(Do R

(DF Yo ) @ (Vianf) 0 ]

— kj o -1
or T er e e

O (foAY) =

= {anf )o A, ®l/t:| '—[I/t®(Vtanf)OAt_l]kj‘i‘O(t‘(vtcmf)OAt_lD

1) (Vianf)k 0 A7 = (W) k(Vianf)j © A7 + O (Vianf) 0 A7)

vo A7) (Vian k0 A7t = (v o A7 )k(Vianf)j 0 Ayt + Ot|(Vianf) © A7)
= (D /) o AT+ Ot (VianS) 0 A7) (11.209)

This clearly implies (11.207).

(
(

Lemma 11.53 In the context of Lemma 11.52, let Ky be the double layer potential operator for
the Stokes system on 0X), and denote by Kﬁ\ the corresponding operator considered on 0. Then
for each p € (1,00),

K0S = [KX(f o Ay D] o Adllzpon) < Ctllflirny, V€ (0,t), (11.210)
where C' > 0 depends only on  and p.
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Proof. Fix f € L¥(09Q) with [fllzeaq) = 1. Also, recall from (4.98) that there exist Calderén-

Zygmund type operators Tji,s on 0f2, along with their counterparts T]’?krs on 0€), for which the
following commutation identities hold:

Or K = TjkrsOr,,. O K\ = TppOre , Vi ke{l,...,n}. (11.211)

Turning to (11.210) in the earnest, we first note that

K0 f = [KS(f o A o Adll ooy < Ct, Vit e (0,t), (11.212)

by (11.196) (and (11.193)). Fix now j,k € {1,...,n} and consider

10,0 (B £) = Dy (K1 (F 0 A7) 0 A 1o (11.213)

Given the goal we have in mind, it is permissible to replace terms in (11.213) with other expressions
that differ from these by residues whose LP norm on 02 is O(t). With this convention in mind,
O ([KH(f o A;1)] o Ay) can then be replaced, thanks to (11.206) and (11.211), by

Byt K(f 0 A7) 0 Ay = [Tl (B, (F 0 A7) 0 Ay (11.214)

Going further, recall that d,, K f = Tjkrs(0r, f) and note that this last term can be replaced by
[T;km((é?mf) o A7) oAy, by (11.196). This matches the last expression in (11.214), up to an error
that can be estimated as follows:

1(0r, f) 0 A7! — Ot (fo A ) ooy =~ 110n, f — (Ore (fo A7) 0 Adlle(an)

= O(t), (11.215)
by (11.191) and (11.206). Thus, all errors have been shown to have proper control, and the estimate
(11.210) is proved. O
References

[1] V. Adolfsson and J.Pipher, The inhomogeneous Dirichlet problem for A? in Lipschitz domains, J.
Funct. Anal., 159 (1998), no. 1, 137-190.

[2] H.Aimar, Singular integrals and approximate identities on spaces of homogeneous type, Trans. Amer.
Math. Soc., 292 (1985), no. 1, 135-153.

[3] E.Albrecht, V. Miiller, Spectrum of interpolated operators, Proc. Amer. Math. Soc., 129 (2001), no. 3,
807-814.

[4] C.Amrouche and V.Girault, On the ezistence and regularity of the solution of Stokes problem in
arbitrary dimension, Proc. Japan Acad. Ser. A Math. Sci., 67 (1991), no. 5, 171-175.

[5] C.Amrouche and V. Girault, Decomposition of vector spaces and application to the Stokes problem in
arbitrary dimension, Czechoslovak Math. J., 44(119) (1994), no. 1, 109-140.

221



(6]

[18]

[19]

[20]

M.E. Bogovskii, Solutions of some problems of vector analysis, associated with the operators div and
grad, Trudy Sem. S.L. Soboleva, No. 1, 1980, Akad. Nauk SSSR Sibirsk. Otdel., Inst. Mat., Novosibirsk,
1980, 5-40.

M. Bownik, Boundedness of operators on Hardy spaces via atomic decompositions, Proc. Amer. Math.
Soc., 133 (2005), no. 12, 3535-3542.

R.M. Brown, The Neumann problem on Lipschitz domains in Hardy spaces of order less than one,
Pacific Journal of Math., 171 (1995), no. 2, 389-406.

R.M. Brown, personal communication.

R.M. Brown and Z. Shen, Estimates for the Stokes operator in Lipschitz domains, Indiana Univ. Math.
J., 44 (1995), no. 4, 1183-1206.

A P. Calderén, Boundary value problems for the Laplace equation in Lipschitzian domains, “Recent
Progress in Fourier Analysis,” 1. Peral and J. Rubio de Francia, eds., Elsevier/North-Holland, Ams-
terdam, 1985.

A.P.Calderén and A. Zygmund, On a problem of Mihlin, Trans. Amer. Math. Soc., 78 (1955), 209-224.

W.Cao and Y.Sagher, Stability of Fredholm properties on interpolation scales, Ark. for Math., 28
(1990), 249-258.

L. Cattabriga, Su un problema al contorno relativo al sistema di equazioni di Stokes, Rend. Sem. Mat.
Univ. Padova, 31 (1961) 308-340.

D.-C. Chang, S.G.Krantz and E.M. Stein, H? theory on a smooth domain in RN and elliptic boundary
value problems, J. Funct. Anal., 114 (1993), no. 2, 286-347.

D.-C. Chang, S.G.Krantz and E.M. Stein, Hardy spaces and elliptic boundary value problems, The
Madison Symposium on Complex Analysis (Madison, WI, 1991), 119-131, Contemp. Math., 137,
Amer. Math. Soc., Providence, RI, 1992.

R.R. Coifman and G. Weiss, Eztensions of Hardy spaces and their use in analysis, Bull. Amer. Math.
Soc., 83 (1977), no. 4, 569-645.

B.E.J. Dahlberg, Estimates of harmonic measure, Arch. Rational Mech. Anal., 65 (1977), no. 3, 275~
288.

B. Dahlberg, L?-estimates for Green potentials in Lipschitz domains, Math. Scand., 44 (1979), no. 1,
149-170.

B. Dahlberg and C.Kenig, Hardy spaces and the Neumann problem in LP for Laplace’s equation in
Lipschitz domains, Annals of Math., 125 (1987), 437-465.

B.E.J. Dahlberg and C.E.Kenig, L? estimates for the three-dimensional systems of elastostatics on
Lipschitz domains, Analysis and Partial Differential Equations, pp.621-634, Lecture Notes in Pure
and Appl. Math., Vol. 122, Dekker, New York, 1990.

B.E.J. Dahlberg, C.E.Kenig, J.Pipher and G.C. Verchota, Area integral estimates for higher order
elliptic equations and systems, Ann. Inst. Fourier (Grenoble), 47 (1997), no. 5, 1425-1461.

B.E.J. Dahlberg, C.E.Kenig and G.C. Verchota, Boundary value problems for the systems of elasto-
statics in Lipschitz domains, Duke Math. J., 57 (1988), no. 3, 795-818.

M. Dauge, Stationary Stokes and Navier-Stokes systems on two- or three-dimensional domains with
corners. I. Linearized equations, SIAM J. Math. Anal., 20 (1989), no. 1, 74-97.

222



[25]

[26]

[27]

[28]

R. Dautray and J.-L. Lions, Mathematical Analysis and Numerical Methods for Science and Technology,
Vol. 6, Springer-Verlag, Berlin, 1993.

W.J.Davis, D.J.H. Garling and N. Tomczak-Jaegermann, The complex convexity of quasi-normed
linear spaces, J. Funct. Anal., 55 (1984), 110-150.

J. Détraz Proprietes de moyenne pour les solutions de systemes elliptiques, Publicacions Matematiques,
37 (1993), 83-89.

P. Deuring, The Stokes system in 3D-Lipschitz domains: a survey of recent results, Progress in Partial
Differential Equations: the Metz Surveys, 4, pp.187-204, Pitman Res. Notes Math. Ser., Vol. 345,
Longman, Harlow, 1996.

P. Deuring, LP-theory for the Stokes system in 3D domains with conical boundary points, Indiana Univ.
Math. J., 47 (1998), no. 1, 11-47.

P.Deuring, The 3D Stokes systems in domains with conical boundary points, Theory of the Navier-
Stokes Equations, pp.1-10, Ser. Adv. Math. Appl. Sci., Vol.47, World Sci. Publ., River Edge, NJ,
1998.

M. Dindo§ and M. Mitrea, Semilinear Poissson problems in Sobolev-Besov spaces on Lipschitz do-
mains, Publ. Mat., 46 (2002), no. 2, 353-403.

M. Dindo$ and M. Mitrea, The stationary Navier-Stokes system in nonsmooth manifolds: the Poisson
problem in Lipschitz and C' domains, Arch. Ration. Mech. Anal., 174 (2004), no. 1, 1-47.

L. Escauriaza, M. Mitrea, J. Pipher and M. Wright, The transmission problem for the Lamé system in
Lipschitz domains, preprint (2009).

E.B. Fabes, C.E. Kenig and G.C. Verchota The Dirichlet problem for the Stokes system on Lipschitz
domains, Duke Math. J. 57 (1988), no. 3, 769-793.

M. Frazier and B. Jawerth, A discrete transform and decompositions of distribution spaces, J. Funct.
Anal., 93 (1990) no. 1, 34-170.

M. Frazier, B. Jawerth and G. Weiss, Littlewood-Paley Theory and the Study of Function Spaces, CBMS
Regional Conference Series in Mathematics, Vol. 79, AMS, Providence, RI, 1991.

G.P. Galdi, C.G. Simader and H. Sohr, On the Stokes problem in Lipschitz domains, Ann. Mat. Pura
Appl,, (4) 167 (1994), 147-163.

F.W. Gehring, The LP-integrability of the partial derivatives of a quasiconformal mapping, Acta Math.,
130 (1973), 265-277.

Y. Giga, Analyticity of the semigroup generated by the Stokes operator in L" spaces, Math. Z., 178
(1981), no. 3, 297-329.

V. Girault and P.-A. Raviart, Finite Element Approzimation of the Navier-Stokes Equations, Lecture
Notes in Mathematics, No. 749, Springer-Verlag, Berlin-New York, 1979.

S.Hofmann, M. Mitrea and M. Taylor, Singular integrals and elliptic boundary problems on regular
Semmes-Kenig-Toro domains, preprint, (2008).

S.Hofmann, M. Mitrea and M. Taylor, Geometric and transformational properties of Lipschitz do-
mains, Semmes-Kenig-Toro domains, and other classes of finite perimeter domains, Journal of Geo-
metric Analysis, 17 (2007), 593-647.

223



[43]

[44]

T.Iwaniec, The Gehring lemma, Quasiconformal Mappings and Analysis, pp. 181-204, Springer, New
York, 1998.

T. Jakab, I. Mitrea and M. Mitrea, Traces of functions in Hardy and Besov spaces on Lipschitz domains
with applications to compensated compactness and the theory of Hardy and Bergman type spaces, J.
Funct. Anal. 246 (2007), no. 1, 50-112.

S.Janson, On the interpolation of sublinear operators. Studia Math., 75 (1982), no. 1, 51-53.

D. Jerison and C. Kenig, The inhomogeneous problem in Lipschitz domains, J. Funct. Anal., 130 (1995),
161-219.

N.J.Kalton, Plurisubharmonic functions on quasi-Banach spaces, Studia Math., 84 (1986), 297-324.

N. Kalton and M. Mitrea Stability results on interpolation scales of quasi-Banach spaces and applica-
tions, Trans. Amer. Math. Soc., 350 (1998), no. 10, 3903—-3922.

N. Kalton and M. Mitrea, in preparation.

N. Kalton, S. Mayboroda and M. Mitrea Interpolation of Hardy-Sobolev-Besov-Triebel-Lizorkin spaces
and applications to problems in partial differential equations, to appear, (2007).

N.J.Kalton, N.T.Peck and J.W.Roberts, An F-Space Sampler, London Math. Soc., Lecture Notes
Series, No. 89, 1984.

R.B. Kellogg and J.E. Osborn, A regularity result for the Stokes problem in a convex polygon, J. Func-
tional Analysis, 21 (1976), no. 4, 397-431.

C. E. Kenig, Harmonic analysis techniques for second order elliptic boundary value problems, CBMS
Regional Conference Series in Mathematics, No. 83, AMS, Providence, RI, 1994.

J. Kilty, The LP Dirichlet problem for the Stokes system in Lipschitz domains, Indiana Univ. Math.
J., 58 (2009), no. 3, 1219-1234.

M. Kohr and I. Pop, Viscous Incompressible Flow for Low Reynolds Numbers, Advances in Boundary
Elements, Vol. 16, WIT Press, Southampton, 2004.

V. Kozlov and V. Maz'ya, Boundary behavior of solutions to linear and nonlinear elliptic equations in
plane convexr domains, Math. Res. Lett., 8 (2001), no. 1-2, 189-193.

V.A.Kozlov and V.G.Maz’ya, Spectral properties of the operator bundles generated by elliptic
boundary-value problems in a cone, Funktsional. Anal. i Prilozhen., 22 (1988), no. 2, 38-46; trans-
lation in Functional Anal. Appl., 22 (1988), 114-121.

V.A.Kozlov and V.G. Maz’ya, On the spectrum of the operator pencil generated by the Dirichlet prob-
lem in a cone, Mat. Sh., 182 (1991), no. 5, 638-660; translation in Math. USSR-Sb., 73 (1992), no. 1,
27-48.

V.A.Kozlov, V.G.Maz’ya and J. Rossmann, Spectral Problems Associated with Corner Singularities
of Solutions to Elliptic Fquations, Amer. Math. Soc., Providence, RI, 2001.

V.A.Kozlov, V.Maz’ya and C.Schwab, On singularities of solutions to the Dirichlet problem of hy-
drodynamics near the vertex of a cone, J. Reine Angew. Math., 456 (1994), 65-97.

R.A.Macias and C.Segovia, Lipschitz functions on spaces of homogeneous type, Adv. in Math., 33
(1979), no. 3, 257-270.

P. Maremonti, R. Russo and G. Starita, On the Stokes equations: the boundary value problem, Advances
in fluid dynamics, pp. 69-140, Quad. Mat., Vol. 4, Dept. Math., Seconda Univ. Napoli, Caserta, 1999.

224



[63]

[64]

[71]

[72]
[73]

S. Mayboroda and M. Mitrea, Sharp estimates for Green potentials on non-smooth domains, Mathe-
matical Research Letters, 11 (2004), 481-492.

S.Mayboroda and M. Mitrea, The solution of the Chang-Krein-Stein conjecture, pp.,61-154 in the
Proceedings of the Conference in Harmonic Analysis and its Applications, Tokyo Woman’s Cristian
University, March 24-26, 2007, Tokyo, Japan, Akihiko Miyachi editor.

V.Maz'ya and J. Rossmann, Mized boundary value problems for the Navier-Stokes system in polyhedral
domains, preprint (2008).

O. Mendez and M. Mitrea, The Banach envelopes of Besov and Triebel-Lizorkin spaces and applications
to partial differential equations, J. Fourier Anal. Appl., 6 (2000), 503-531.

Y. Meyer, Ondelettes et opérateurs. II. Opérateurs de Calderén-Zygmund, Actualités Mathématiques,
Hermann, Paris, 1990.

D. Mitrea, M. Mitrea and M. Taylor, Layer Potentials, the Hodge Laplacian and Global Boundary
Problems in Non-Smooth Riemannian Manifolds, Memoirs of the American Mathematical Society,
Vol. 150, No. 713, 2001.

1. Mitrea, M. Mitrea, J. Pipher and M. Wright, Optimal estimates for the inhomogeneous problem for
the bi-Laplacian in three-dimensional Lipschitz domains, preprint (2008).

I. Mitrea and M. Mitrea, Multiple layer potentials for higher order elliptic boundary value problems,
preprint (2008).

M. Mitrea and M. Taylor, Potential theory on Lipschitz domains in Riemannian manifolds: LP, Hardy
and Holder type results, Communications in Analysis and Geometry, 9 (2001), 369-421.

J.Necas, Les méthodes directes en théorie des équations élliptique, Academia, Prague, 1967.

J. Pipher and G.C. Verchota Dilation invariant estimates and the boundary Grding inequality for higher
order elliptic operators, Ann. of Math., 142 (1995), no. 1, 1-38.

J.Pipher and G. Verchota, The Dirichlet problem in L, for the biharmonic equation on Lipschitz
domains, Amer. J. Math., 114 (1992), 923-972.

J. Pipher and G. Verchota, A mazimum principle for biharmonic functions in Lipschitz and C' do-
mains, Comment. Math. Helv., 68 (1993), no. 3, 385—414.

H. Power and L.C. Wrobel, Boundary Integral Methods in Fluid Mechanics, Computational Mechanics
Publications, Southampton, 1995.

H. Rademacher, Uber partielle und totale Differenzierbarkeit von Funktionen mehrerer Variablen und
Gber die Transformation der Doppelintegrale, Math. Ann., 79 (1918), 340-359.

J.M. Rallison, The deformation of small viscous drops and bubbles in shear flows, Ann. Rev. Fluid
Mech., 16 (1984), 45-66.

T. Runst and W. Sickel, Sobolev Spaces of Fractional Order, Nemytskij Operators, and Nonlinear Par-
tial Differential Operators, de Gruyter, Berlin, New York, 1996.

V. Rychkov, On restrictions and extensions of the Besov and Triebel-Lizorkin spaces with respect to
Lipschitz domains, J. London Math. Soc., (2) 60 (1999), no. 1, 237-257.

J.H. Shapiro, The Riesz and Fredholm Theories in Linear Topological Spaces, preprint, 1995.

Z.Shen, A note on the Dirichlet problem for the Stokes system in Lipschitz domains, Proc. Amer.
Math. Soc., 123 (1995), no. 3, 801-811.

225



[83] Z.Shen, The LP Dirichlet problem for elliptic systems on Lipschitz domains, Math. Research Letters,
13 (2006), 143-159.

[84] Z. Shen, The LP Boundary Value Problems on Lipschitz domains, Adv. Math., 216 (2007), 212-254.

[85] Z.Slodkowski, A generalization of Vesentini and Wermer’s theorems, Rend. Sem. Mat. Univ. Padova,
75 (1986), 157-171.

[86] I. Ya.Sneiberg, Spectral properties of linear operators in interpolation families of Banach spaces, Mat.
Issled., 9 (1974), 214-229.

[87) E.M. Stein, Singular Integrals and Differentiability Properties of Functions, Princeton Mathematical
Series, No. 30, Princeton University Press, Princeton, N.J. 1970.

[88] R.Temam, Navier-Stokes Equations. Theory and Numerical Analysis, Studies in Mathematics and its
Applications, Vol. 2, North-Holland Publishing Co., Amsterdam-New York-Oxford, 1977.

[89] H. Triebel, Interpolation theory, function spaces, differential operators, VEB Deutscher Verlag der
Wissenschaften, Berlin, 1978.

[90] H.Triebel, Theory of Function Spaces, Birkhauser, Berlin, 1983.

[91] H. Triebel, Function spaces on Lipschitz domains and on Lipschitz manifolds. Characteristic functions
as pointwise multipliers, Rev. Mat. Complut., 15 (2002), 475-524.

[92] W.Varnhorn, The Stokes Equations, Mathematical Research, Vol. 76, Akademie-Verlag, Berlin, 1994.

[93] N.Th. Varopoulos, Zeros of HP functions in several complex variables, Pacific J. Math., 88 (1980), no.
1, 189-246.

[94] G. Verchota, Layer potentials and boundary value problems for Laplace’s equation in Lipschitz domains,
J. Funct. Anal., 59 (1984), 572-611.

[95] A.T.Vignati and M. Vignati, Spectral theory and complex interpolation, J. Funct. Anal., 80 (1988),
387-397.

[96] J.M. Wilson On the Atomic Decomposition for Hardy Spaces, Pacific Journal of Math., 116 (1985),
no. 1, 201-207.

Marius Mitrea

Department of Mathematics
University of Missouri at Columbia
Columbia, MO 65211, USA
e-mail: mitream@missouri.edu

Matthew Wright
Department of Mathematics
Missouri State University
901 S. National Ave.
Springfield, MO 65897, USA

e-mail: muwright@missouristate.edu

226



