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The Mixed Boundary Problem in L? and Hardy spaces for
Laplace’s Equation on a Lipschitz Domain

Jeffery D. Sykes and Russell M. Brown

ABSTRACT. We study the boundary regularity of solutions of the mixed prob-
lem for Laplace’s equation in a Lipschitz graph domain Q whose boundary is
decomposed as 9Q = NUD, where NND = (). For a subclass of these domains,
we show that if the Neumann data g is in LP(N) and if the Dirichlet data f
is in the Sobolev space LP1(D), for 1 < p < 2, then the mixed boundary
problem has a unique solution u for which N(Vu) € LP(952), where N(Vu) is
the non-tangential maximal function of the gradient of u.

1. Introduction

In this paper, we consider the mixed boundary value problem for Laplace’s
equation in a domain Q@ C R", n > 3. We assume that the boundary of € is
decomposed as 9Q = N U D, where NN D = ). The mixed problem is stated as
follows. Given functions fy and fp, find a function u which satisfies

Au=20 in Q,
(1) u=fp on D,
%:fN OnN7

where g—’; = Vu - v represents the outer normal derivative on 9f). Problems of this

kind, including those with elliptic operators more general than the Laplacian and
with first order data more general than the normal derivative, have been studied for
a long time from many points of view. It is well known that solutions exist under
mild conditions on the domain and the data. However, it is also known that the
solutions of the more general mixed problems are not generally smooth, regardless
of how regular the data may be. In particular, problems arise in a neighborhood
of the boundary between N and D. The typical counterexample is given by the
harmonic function

u(z,y) = Im(z +iy)"/? , x € R,y >0,

which is zero on the positive real line and whose normal derivative is zero on the
negative real line.
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In results dealing with classical solutions, much work has focused on the con-
ditions necessary to obtain more regular solutions. In [15] and [16], Lieberman
addresses the Holder continuity of classical solutions of the mixed problem with
smooth data, proving optimal regularity results under certain conditions requiring
compatibility between the elliptic operator and the boundary decomposition.

As another example, Azzam and Kreyszig [1] consider the mixed problem for
elliptic equations in a plane domain with corners. Assuming that the Dirichlet
data has Holder continuous second derivatives and the remaining data has Holder
continuous first derivatives, they prove that the solution has Hoélder continuous
second derivatives, provided certain conditions are met which relate the interior
angle at a corner with the coefficients of the operator at that corner. Their paper
also provides a good history of the mixed problem on both smooth domains and
domains with corners on the boundary.

Much effort has also been dedicated to the study of the mixed problem in
polygonal domains. In his monograph, Grisvard [12] addresses both generalized
solutions (Chapter 4) and classical solutions (Chapter 6), proving existence and
regularity for a larger class of spaces than we consider in our results. This is to be
expected, however, as we consider a larger class of domains.

A more recent result is that of Giuseppe Savaré [19] who considers the mixed
problem in smooth (C'!) domains and who shows that with sufficiently regular
data, the solution lies in the Besov space B?,f’/Q(Q). This addresses one of the
limiting cases of Brown’s paper [3] where it is shown that if we consider the creased
domains defined below, then we obtain a non-tangential maximal function estimate
which implies that the solution lies in Bg’g/ 2(Q) The argument connecting the
nontangential function estimates and the Besov space results requires the square
function studied by Dahlberg [7] and the arguments in Fabes’s paper [10]. Strictly
speaking, there is no overlap between the results of Brown and Savaré since no
smooth domain satisfies the hypotheses in Brown’s results and Savaré requires
additional smoothness hypotheses on the data and the domain, compared to the
results of Brown.

Since we are considering harmonic functions, our solutions are smooth in the
interior. Our interest is in obtaining regularity on the boundary. In particular,
we consider a specific class of Lipschitz domains and show that the solution has
Vu € LP(99Q) when the data fy isin LP(N) and fp is in the Sobolev space LP*}(D),
1 < p < 2. This result requires, roughly speaking, that D and N meet at an angle
which is strictly less than 7. See Section 2 for the precise hypotheses.

Our estimates for solutions of the mixed problem will involve the nontangential
maximal function. For a function w defined on 2, the nontangential maximal
function of w, denoted N(w), is defined for y € 9 by

N(w)(y) = sup |w(z)],

z€la(y)

where for @ > 0, the nontangential approach region I',(y) is defined as
Fa(y) ={z € Q: |z —y[ < (1 + a)d(z)}.

In this definition and below, we are using d(x) = dist (z, Q) to denote the distance
to the boundary. We note that the dependence of N(w) on « is not significant.
In particular, nontangential maximal functions defined using different values of «
have comparable LP-norms (see [24], page 367, for example). For the purposes of
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this discussion, we require that, in the graph domains defined below, o be chosen
so that y+te, € T'y(y) for any ¢ > 0. Here e,, is the unit vector in the x,, direction.
Boundary values are defined in the nontangential sense: we say that v = f on
0N if for a.e. y € 09,
lim u(e) = f(y).

T—y

€l (y)

Except for a set of measure zero, the existence of this limit is independent of the
cone opening a. By the outer normal derivative %(y)7 we mean v(y)- Vu(y), where
Vu(y) is defined nontangentially as above. If 2 is a Lipschitz graph domain and u
is harmonic on  with N(u) < co a.e. on 99, then u is known to have nontangential
limits a.e. on 02 [9].

Our goal is to prove an L? estimate for solutions of (1):

IN(Vu)llroo) < C (Ifpllzer oy + Ifnlzewy) -

For 1 < p < 2, this first appeared in the Ph.D. thesis of Jeffery Sykes [23]. For
p = 2, this result is due to Brown [3]. His methods are similar to those used by
Jerison and Kenig [13] for the Dirichlet and Neumann problems, but Brown makes
a new application of the Rellich identity. In particular, he uses a smooth vector-field
a so that |a-v| > § > 0 a.e. on 9, but - v changes sign as we cross the boundary
between D and N. This can only happen when the normal is discontinuous, which
helps explain our hypotheses on 92, N, and D. This work provides a partial answer
to problem 3.2.15 in Kenig’s CBMS Lecture Notes [14].

In Section 2, we define the class of domains under consideration. The remain-
der of Section 2 concentrates on proving an L' estimate for the L? nontangential
solution when the Neumann data is an atom for a Hardy space and the Dirichlet
data is zero. To accomplish this, we mimic the work of Dahlberg and Kenig [8],
reflecting the solution in € to obtain a solution in a neighborhood of infinity of an
elliptic divergence form operator. This allows us to use the asymptotic expansion of
Serrin and Weinberger [20] to prove that the solution decays at infinity faster than
a fundamental solution. This and the same use of the Rellich identity as mentioned
above then leads to the atomic estimate. In Section 3, we prove the uniqueness of
solutions to the mixed problem with N(Vu) € LP(92). This is proven by duality,
using solutions to the mixed problem with nice data. In Section 4, we give the final
steps of the proof of the LP-result.

We follow the standard convention that C'is a constant which varies. Since we
are working on graph domains, the constants will depend only on the dimension
and the number M which appears below.

2. Atomic Estimates

We begin by defining our problem more precisely. For any point x € R",
n > 3, we denote x = (2/,x,) = (v1,2”,x,), where x1,7, € R, 27 € R"2, and
2 = (z1,2") € R"L. Let Q = {z: 2, > ¢(2')} be a Lipschitz graph domain, and
let ¢ : R" 2 — R be a Lipschitz function. Define
(2) N = {z:z1>¢@")}NnoQ
D {z 21 <(2")} NN

We assume there is a constant M so that ¢ and ¢ satisfy
||v¢||L°°(R”_1) é M? and ||V¢HLOO(RW—2) S M
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We also assume that there exist dp > 1/M and dy > 1/M so that ¢ satisfies

(3) g—i > 6y ae.on {2’ 2 > (2"}
(4) S—Z < —dpae on {2’ 2 <P(a”)}.

These conditions are due to Brown [3], whose paper provides an example that
illustrates their necessity. Let ¢ = {& € 9Q : z1 = ¢¥(2”)} be the boundary
between N and D. We will refer to ¢ as the “crease” of 92 and we will call the
graph domains we have described creased domains.

We will denote by ¢ the restriction of ¢ to {z' : 1 > (z”)}, and ¢p will
denote the restriction of ¢ to {2’ : 21 < ¥(2”)}. In the construction below, we will
need to have ¢p and ¢ defined on all of R"~! so that the conditions (3) and (4)
still hold. This is easily accomplished by setting

¢p(r1,2") = ¢p(P(a”), ") = dp(z1 —(2")), @1 > (")
on(21,2") = ¢p(P(a”), ") + dn (x1 — Y(2")), xy < ().

In order to lighten the notation, we use the same notation for these extensions to
R"~!. Note that with these definitions, we have ¢ = max(¢p, dn).

LEMMA 2.1. For each x1, the equation x1 = ¢p(t,z") has a unique solution
and if we lett = h(z1,2") denote the solution, then function h is Lipschitz on R™" 1
and the Lipschitz constant depends only on M and ép.

PROOF. Because of our assumption (4), the function ¢ — ¢p (¢, z") is strictly
monotone and maps R onto R. Hence, the existence of h follows. If we differentiate
the equation

x1 = ¢p(h(z1,2"),2")

formally, we obtain

_ 8¢D " " oh "
1 = 01 (h(z1,2"),x )—8x1 (z1,2")

_ 8¢D " " oh " 8¢D 17 " . .
0 = N (h(z1,2"), )—axj(xl,:c )+ oz, (h(x1,2"),2"), 7=2,....,n—2.

Since we have d¢p/0x; < —Ip, we can solve for the gradient of h and obtain
VA s @mn-1) < max(M,1)/6p. If ¢p were C' and not just Lipschitz, then the
implicit function theorem would imply that h is differentiable and the formal cal-
culation would imply that Vh is bounded.

In the Lipschitz case, a little more work is needed. We regularize the function
¢p with a standard mollifier to obtain ¢p . = ¢p * 7. If we also assume that
7. > 0, then we have that ¢p . also satisfies

a(bD e
= < —p.
oxr1 — b

We let he be the solution of ¢p . (he(z1,2"”),2"”) = 1. Since ¢p . is smooth, the
argument above allows us to conclude that ||[Vhe|| g @®n-1) is bounded. We claim
that h. converges to h uniformly as ¢ — 0%. To establish this claim, we observe that
because ¢p is Lipschitz, then ||¢p. — ¢pllc < Me. Using this, the monotonicity
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of ¢p . and the definition of h, we obtain
ép.e(h(x,2") +t,2") <1+ Me — pt, t>0
épe(h(zy,2")+t,2") > 21 — Me + dpt, t<0.
Thus, we can conclude that h.(z1,2”) must satisfy
|h(z1,2") — he(x1,2")| < Me/dp.

Since, we have h. converges to h uniformly and |[Vh||pern-1) is bounded inde-
pendently of €, it follows that h is Lipschitz. O

Using the function h, we define a reflection in the graph of ¢p by
Ry(x1,2" 2,) = 2h(wp, 2") — 21,2", 21).

As the figure indicates, this maps acts by mapping a point which is s units to

%

the right of the graph of ¢p to a point which is s units to the left of the graph of
¢p. It is clear that R; is Lipschitz and that R; o Ry is the identity, hence R; is
bi-Lipschitz. Next, we define 1 = R1(Q2) U D UQ. We claim that the image of the
graph {(2/,x,) : ¥, = ¢n(z')} is a Lipschitz graph on all of R"~!.

To see this, we would like to apply the implicit function theorem to write the
set {(¢/,zp) : &n = ON(R)(2/,2y,))} in the form {(2/,z,) : ©, = y(2)} (see figure
above). As in Lemma 2.1, we cannot do this directly. Instead, we regularize,
apply the implicit function theorem and take a limit. The details are omitted,
see [23]. Now, we can write Q; = {(2/,2,) : , > ¢1(2’)} where the function

¢1 = max(¢n, 7).
Next, we define Ry to be a reflection in 0€2; by setting

Ro(2', 1 (2') +t) = (2/, p1(2") — t).

Using these reflections, we can change variables to obtain a divergence form operator
L = div AV with bounded measurable coefficients so that Au = 0 in § if and only
if LuoR; = 01in R1() and so that Lu = 0 in Q4 if and only if Luo Ry = 0 in
Ry(€?). A similar construction is used by Dahlberg and Kenig, see [8] or [23] for
details.

Finally, we introduce notation for function spaces. By LP(N), we mean the
standard space of functions f with |f|P integrable with respect to surface measure
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on N. We denote by LP!(D) the Sobolev space of functions with one derivative
in LP(D). More precisely, f € LPY(D) if f(2/,¢(2')) € LPL ({2’ : 21 < ¥(a”)}).
We use the norm || f||r.1(00) = || Vian S| Lr(90) on L' (D). Since we only consider
p < 2andn > 3, by Sobolev embedding on the n —1 dimensional boundary, we can
choose a representative which vanishes at infinity, except when n = 3 and p = 2.
In this case, we will only have uniqueness up to a constant.

In this section, we will prove an L' estimate for the nontangential maximal
function of the gradient of the solution when the Neumann data is an atom and
the Dirichlet data is zero. Recall that a bounded function « is called a 9Q-atom if
a is supported on a surface ball B = B, (y) N9Q = {x € 0Q : |z —y| < r} such that
lall (o) < 1/0(B) and [ado = 0.

We call a function a an N-atom if a = a|y, where a is a 9Q-atom. Note that
an N-atom a may not have mean value 0, so a is not necessarily a dQ2-atom. We
then define the N-atomic Hardy space as the ¢!-span of the atoms aj,

Hy(N)={f:f=>_Xa; with Y [\;] < oo}
with the norm of f € H},(N) defined as

A, vy =D IN f =D Aag)

By this definition, f € HL,(N) if and only if f = f|x, where f € H},(99), and it
also follows that

inf{”f”H;t(aQ) cf = f|N, fe H;t(ﬁg)}

provides an equivalent norm on H},(N). See the papers of Chang, Krantz, and
Stein [6] and Chang, Dafni, and Stein [5] for further discussion of defining Hardy
spaces on domains in R".

We consider the mixed problem with zero Dirichlet data and N-atomic Neu-
mann data, a. Our goal is to show that for such a solution, we have the gradient
in L1(0€). Thus the main result of this section is the following proposition.

PROPOSITION 2.2. Let 2 with N and D be a creased domain. If a is an N-
atom and we solve the mized problem (1) with data fp =0 and fy = a, then the
solution u satisfies

[N(Vu)||Lioa) < C
where the constant C' depends only on M.

In order to prove this estimate, we first need to know a solution exists. This is
obtained from the earlier work of Brown [3].

PROPOSITION 2.3. If Q is a creased domain, fx € L*>(N) and Vianf € L*(D),
then there is a unique solution to (1) with N(Vu) € L?(99).

PROOF. The existence is obtained by a straightforward extension of the argu-
ments in Brown [3]. This paper considers the equation A — k? for & € R\ {0}, the
extension to k = 0 is straightforward. The uniqueness in graph domains may be
proven using the idea of this paper. If we apply the divergence theorem, we obtain
that

0
/ |Vul?e; - v — 28—561 -Vudo =0
o9

since div (|[Vu|?e; — 2Vue; - Vu) = 0. This is a version of the Rellich identity, see
[18, 13]. The condition N (Vu) € L?(99) is used to justify the integration by parts.
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The hypotheses on  are designed so that the vector e; satisfies e;-v > dn /v 1+ M2
a.e.on N and e - v < —0p/v1+ M? a.e. on D. Rearranging terms and using

Cauchy’s inequality gives
2 oul?
do < C / |Vtanu|2da+/ ‘— do | .
D N 81/

(5) /\vmu\2da+/
N D

The estimate (5) tells us that that if u has zero data in the mixed problem, then
Vu = 0 on 092. Now uniqueness in the regularity problem tells us that u = 0. See
the work of Dahlberg and Kenig [8] for uniqueness of the regularity problem in
graph domains. [l

ou

ov

A key step in the proof of Proposition 2.2 is to consider solutions of a divergence
form operator in the complement of a ball. There is an asymptotic expansion for
these solutions which allows us to conclude that the solution has some extra decay
if a certain integral vanishes. This is an old result of Serrin and Weinberger [20]
which recall here. If w is a solution of a elliptic divergence form operator div AV
in the complement of a ball, R™ \ By(z), then we have the following asymptotic
expansion for u

(6) u(@) = uco + BG(2) + w(x)

where us, is a constant. The function G is the green’s function with pole at xg
which is known to satisfy G(z) < Clz — z¢|>~™. The constant 3 is the outflow
which is given by

0= /Rn A(z)Vu(z) - Vi(x) dx

where 1) is any Lipschitz function which is one in a neighborhood of oo and zero in
a neighborhood of {x : |z — x| < 1}. Finally, v is a function which satisfies

)| < Cla = o ju(a)| da
2<|z—xo|<3
for constant C' and > 0 which depend only on the dimension and the bounds on
the eigenvalues of the matrix of coefficients A.

PrROOF. Now we turn to the proof of Proposition 2.2. We consider an N-atom
a. Since the estimate we desire to prove and the class of creased domains are
invariant under dilation, we may assume that the ball appearing the definition of
an N-atom has radius » = 1. According to Proposition 2.3, there is a solution u to
(1) with fp =0 and fx = a and with

| N (V)| £2a0) < 0o.

Our goal is to show that Vu decays sufficiently fast at infinity so that N(Vu) €
L1(0€). We extend u by odd reflection about D using the map R; defined above
to obtain u in 21, satisfying

Ul ORl = —u
LU1 = 0

for the divergence form elliptic operator L we defined above. Since N(Vu) €
L2(09), it follows that Vu; € L?(B) for any bounded set B C O and thus that
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u1 is a weak solution of the Neumann problem
Lu=0 in O
AVu-v=a+a* on 0

where a*(y) = —(DRy o Ry ))'v(y) - v(Ry* (y))a(Ri(y)). Since we do not yet know
that Vu is in L?(€2), we require that the test functions in the weak formulation
of this problem be zero outside some large ball. However, we do not require test
functions to vanish on 9€2. Changing variables, we see that

/N a(y) do(y) = — /Rl(N) a*(y) do(y).

Thus, if dist (supp a, D) < 1, then A(a+a*) is an atom for 9, where the constant
A depends only on M. If dist (supp a, D) > 1, then we have that a is a 9Q; atom
and Aa* is a multiple of a 0€2; atom for A depending only on permissible quantities.

We may reflect in 0€; using Ry to obtain an even extension us which solves
Lug = 0 in R™\ supp (a+a*). Applying the theorem of Serrin and Weinberger (6),

(7) ug(z) = By(x) + w(z)

where |w(z)| = O(]z|>"~%) for some § > 0. We have that u,, = 0 since u vanishes
on D. Now the estimate |uz(z)| < Clx|>~ for x large and Caccioppoli’s inequality
implies Vu € L2(R™), n > 3. Thus we can conclude that the solution uy satisfies

(8) [Vus| L2 rn) < oo.
Our next step is to claim that there exist C' > 0 and § > 0 so that
(9) lu(z)| < Clz|?>~"°, x € Q.

In this estimate, the constant C' depends only on the constant M. In order to obtain
the correct dependence of the constant, we must be more careful than we were in the
previous paragraph. This requires consideration of the cases dist (supp a, D) <1
and dist (supp a, D) > 1 separately.

We first consider dist (supp a, D) < 1. We recall that in the expansion (7),
Co =0 since u =0 on D and

8= A(x)Vn(z) - Vug(z) dx
Rﬂ.
where 7 is any function which is zero on the support of the Neumann data a and
is identically one for all = sufficiently large.
As in Dahlberg and Kenig [8, p. 444], we have

/ A(x)Vn(x)Vu(z) de = 2/ (a(z) + a*(x))do(x) =0
n a0,
and hence § = 0. Now, we can estimate u in the set of points which are at most
distance 2 from the support of a using the L?(9€) estimate for N(Vu). Since u
vanishes on D, a Poincaré inequality gives us an estimate for the integral of |u|?
in Q near support a. This gives the estimate (9) with correct dependence of the
constant.

If dist (supp a, D) > 1, then the above procedure gives the correct order at
infinity, but the constant C' depends on the distance between the support of a and
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a*. In this case, we need to split the solution u; = w11 + w12 where w1 is a weak
solution of the Neumann problem

{ Lu11 = 0, in Ql
12}
Dt =a, on 0§);.

The function %12 solves the same problem with data a* instead of a. We claim
these solutions each satisfy the estimates

(10) |upy(z)] < Cdist (x,supp a)? "7, x € Qq, dist (z,supp a) > 1
(11) Juia(z)] < Cdist (x,supp a*)> "9, x € Oy, dist (x,supp a*) > 1

Together, (10) and (11) imply the estimate (9) in the second case.

The proof of (10) and (11) depends on reflecting in € and then using the Serrin-
Weinberger theorem (6). Again, we have uy = 0 since the energy solutions are in
L?7/(2n=2)(R™) and (8 = 0 since a and a* have mean value zero. The dependence of
the constant (and the existence of w11 and uj2) depends on the following boundary
Poincaré inequality. In this Lemma, we use fE to denote the average over E.

LEMMA 2.4. If Q is a Lipschitz graph domain, u is a function with Vu in
L?(Q), x € 9Q and r > 0, then with

= ][ u(z) do
By (2)n0Q

we have that
/ lu(z) — a2 do(z) < cﬂ/ V()2 da.
O0NB,(z) QNB,(x)

As a consequence of this Lemma, we can show that the map

u— au do
o0

is a continuous linear functional on the Sobolev space L2’1(Ql) which we norm
with ([q,, [Vul? dx)'/?. Thus, we can use Lax-Milgram to show that there is a weak
solution of the Neumann problem for L with data a and that this solution satisfies
Vul r2(0,) < C (the constant depends on r in general, but here we have no r
dependence since we have already set r = 1). Then, Sobolev embedding implies
that the solution lies in L?**/(?"=2)();) and this can be used to show that the
constants in (10) and (11) depend only on the Lipschitz constant M. We also note
that the estimate (8) and uniqueness in the class of solutions with Vu in L?*(Qy) is
needed to show u; = w11 + uis.

Now from the estimate (9) we can use Caccioppoli’s inequality to find that on
the ring

Ry, = {x: 2% < dist (x,supp a) < 281},

we have

12 Vul? de < C2FC2-n=20) k=0,1,...
(
RN

for some constant C' = C'(M) and for ¢ as in the Serrin-Weinberger theorem (see
(9)).

Our next step is to obtain estimates for Vu on the boundary. We let n > 0 be
a cutoff function with n = 1 on Ry, and supp 5 C Ujjj<1 Ry and |[Vn| < C27F.
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We again use the Rellich identity as in the proof of Proposition 2.3, but with ey
replaced by ne; to obtain that

/ Vu(@)Pdo(z) < C / ()| V() ? do(z)
RNON 0N

IA

c / V()| [ V()| da

Now, Caccioppoli’s inequality (12) and our observation that u has mixed data 0
away from supp a gives that

/ \Vu(z)|? de < 02F01-1=20), k> 1.
RNOQ2
Finally, the localization argument as in Dahlberg and Kenig [8, p. 445] gives

N(Vu)(z)? do(x) < C2FA-=20),
Ry

This estimate implies that we have

N(Vu)(z)do(z) < C.
o0
This concludes the proof of the existence of solutions as described in Proposition
2.2. O

Finally, we give the main result of this section. The existence of solutions with
atomic data. Before we can do this, we must define the space H.' (D), the space of
functions with one derivative in the Hardy space. The simplest way to define this
is to observe that, like H*(N), HL' (D) is the restriction to D of the corresponding
space on 0f2. Thus, we say b is a 1-atom for 9€2 if b is supported in a ball B,.(z) N9
and || Vianb| o (B, (z)no0) < r2=". As before, b is 1-atom for D if b = b|p for b a
l-atom for 9. Finally, the space HY' (D) is defined as the /'-span of 1-atoms for
D.

THEOREM 2.5. Let Q, N and D give a creased domain. If fy is in H'(N)
and fp is in H' (D), then there exists a solution of the mized problem (1) which
satisfies

IN(Vu)||Lroe) < CUSNImL, o) + 1Dl gy (p))-

Furthermore, if the fn is also in L?>(N) and fp is also in L?1(D), then the solution
satisfies N(Vu) € L' (0Q) N L2(09Q).

PROOF. The result for Hardy spaces follows from Proposition 2.2. To see this,
we first use the result of Dahlberg and Kenig on the regularity of the solution of the
Dirichlet problem when the Dirichlet data is in space H, ;;1 (092). This result allows
us to reduce the case when fp is zero. For this special case, we can write the data
fn as a sum of atoms and then add the solutions from Proposition 2.2.

The additional statements about L2, follow from the observation of Pipher and
Verchota [17] that if we take a L? N H! function, then the atomic decomposition
can be chosen so that the sum converges in L? also. This technical observation is
needed in the interpolation argument in section 4. O
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3. Uniqueness

Now we turn to uniqueness. This seems to be rather involved. The proof for
uniqueness in the LP problem is the same as for the Hardy space problem, thus we
do them simultaneously.

PROPOSITION 3.1. If Q is a creased domain, N(Vu) € LP(0Q), 1 < p < 2,
n > 3 and u is a solution of the mized problem with fp = 0 and fny = 0, then
u=0.

PrRoOOF. The argument proceeds by duality. Thus, we consider a solution w
of the mixed problem with Dirichlet data gp, a Lipschitz function with compact
support in R™ and zero Neumann data. Thus w satisfies:

Aw = 0, in
w=¢gp, on D
dw =0, on N

The function gp will be a multiple of a 1-atom on D for the space H,;' (D). A
straightforward adaptation of the argument for existence of solutions with atomic
Neumann data allows us to show that the solution w satisfies

(13) N(Vw) € L'(0Q) N L*(09).

Next, we observe that the solution w lies in the Hélder space C%(Q) for some
a = «a(M) > 0 and thus
(1) ulon@y = _sup DWW o)

z#y,r,yeN |J) - y|

The equality serves to define the Holder semi-norm. The inequality in (14) is
probably well-known. It can be proven by reflecting w in the Neumann face N
and using the Holder continuity at the boundary of weak solutions of the Dirichlet
problem (see [11]).

Since we have N (Vw) is in L*(0Q)NL?(9), we can use a version of the Sobolev
embedding theorem to conclude that

(15) N(w) € L=D/("=2)(H()

(see Brown [4] for a proof).

Next, we recall the (generalized) Riesz transforms on a Lipschitz graph domain.
If N(w) € LP(09), p < oo, then with r = §(x)/2, we have

C 1 (n—
Ve < f - wlde < 0o I ),
Thus, we define for j =1,...,n

> Jw
(16) wi(z) = — — (2, t) dt.
! v, 0T
The collection wy, ..., w, satisfy
W, = w
ow; Owy,
17 — = = k=1,...
( ) axk airj .]? ) ) n
Z dui _ .
61‘j

Jj=1
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The last two equations in (17) are the system for conjugate harmonic functions as
studied by Stein and Weiss [22]. Using square function arguments as in Stein’s
book, [21], one can show that

(18) IN(wi)l[Lro0) < CIN(w)lLra), 0 <p <o

The argument for the half-space as presented by Stein extends immediately to a
Lipschitz graph domain, once we have the equivalence of the non-tangential maxi-
mal function and the square function as proven by Dahlberg [7].

Next, we rely on additional ideas from Littlewood-Paley theory to show that
each w; is also in C®(2). This is proven using two observations about harmonic
functions in Lipschitz graph domains. First, if w is C%, 0 < a < 1, and harmonic,
then for each multi-index 8 with |5 > 0,

.| 0%w
(19) sup 6(x)”! W(ﬂf)

zEQ
This is proven by estimating the derivative of w(-) by the average of w(-) —w(z) on
a ball of radius half the distance to the boundary. Conversely, if w is differentiable
in a Lipschitz graph domain €2, then

(20) [wllce@) < sup §(z)' = Vw(z)|.

< Cllwllga(gy-

From (14), we have w = w,, is Holder continuous in 2 and thus the second deriva-
tives of w satisfy the condition (19). If we differentiate the definition of w;, (16),
and use (19) we obtain that the gradient of each w; satisfies

sup 6(2)! = Vw;(2)] < Cllwnl|owq)-
Hence, from (20) we have that
(21) |willca(a) < Clgp).

Next, we observe that if [|[N(w)||zr(0) < 00 and [|w]|ca(q) < o0, then w must
be bounded. To see this, use the nontangential maximal function to obtain that
w is bounded when d(z) > 1 and then the Holder continuity near the boundary.
Applying this observation to each w;, we conclude that each of the w; is bounded
in ©. Combining the estimate (21) with the estimates (15) and (18) for each wy,
we obtain

(22) [N (wi) || Len-1/-2) a0) + lwill Lo @y < Cgp)-

Now, we have u as in Proposition 3.1, a solution of the mixed problem with
N(Vu) € LP(9Q) and zero data in the mixed problem (1). For s > 0 we let
us denote a translation of u defined by us(z) = u(x + se,) and define wi(x) =
w(z + te,). We consider ug, wy and a cutoff function g which is one on a ball of
radius R and 0 outside a ball of radius 2R. Applying Green’s second identity gives

6'11}5 aut
/aQ nR(utE — MSE) do = /QVnR(x) (ug(z)Vws (z) — ws(z) Vg (x)) de.

We consider, in turn, the various limits as ¢t and s approach zero and R approaches
infinity. First, consider R going to infinity. Since N(Vu) is in LP(9R2), the Sobolev
embedding Lemma in [4]

(23) N(u) € LP=D/(n=1=2)(50) > 0.
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Also, we have N(Vw;) € L'(99Q) and for s > 0, |Vw;| < Cs, when s > 0. Thus,

/ Vg - (wVw,)|de < C N(uy)N(Vw,) do
Q {z:|z|>cR}NON
which vanishes in the limit as R — oo since u satisfies (23) and we have N(Vwy)
is in L1(9Q) N L>=(09) (though with a constant which depends on s). Next, we
consider
/ |lwsVng - Vug| de < C N(ws)N(Vuy) do.
Q {z:|z|>cR}
Since we have N(Vu;) € LP(9Q) for some p in [1,2), and w, € L»~1D/(»=2)(90) N
L, we have that this term also vanishes in the limit as R — oo. Finally, we may
use dominated convergence to find the limit
dws . 0m

lim nr(u—— —

s do = 0.
R—oo Jon ov v 8U) o

This is because (as we have shown above) the expression multiplying ng is in
LY(09). Thus, we have shown for all s > 0 and all ¢ > 0 that

(24) / w2 0 0 gy
a0 ov ov
Our next step is to let s and then ¢ go to zero. We begin by showing that
Ow, 0
(25) lim Uy s Jo = / ut—w do.
s—=0t Joq ov 90 ov

We take advantage of the fact that for each ¢ > 0, u; is smooth and hence bounded
in Q. The function N(Vw) is in L'(9Q) and hence (25) follows easily from the
dominated convergence theorem. Next, we consider

(26) lim ws% do = / @ do.
1}

w
t—0t Jo0 ov Q 581/

This follows since we have Vu € LP(99) for some p, 1 < p < 2 and w satisfies (22).
The same estimates allow us to use the dominated convergence theorem to show

ou Oou
2 li s do = — do.
20 s [ 4o = [, 905, 0o
The integral on the right-hand side of this equation is only over D since % =0on
N.

After these routine limits, we now come to the interesting part of the argument.
We claim that

Ows

(28) lim u do = 0.
s—0t Joq 14
This presents a challenge since (if say, p = 1) we have estimates for « in

Ln=D/("=2)(9Q), but we only have N(Vw) in LP(99) for p < 2.

Our argument relies on a technique from G. Verchota’s paper [25] which uses
the generalized Riesz transforms to express the integrand in (28) in terms of deriva-
tives of u and the boundary values of w;. These quantities are easily estimated as
in our first three limits.
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To proceed, we write out the integral over 99 in the coordinates (z/, ¢(z')) and
the use the system that wy, ..., w, satisfies to obtain

8ws / ’ = ,8103 / ’
@) [ e = [ e n ) G 0)

aws / ! /
-0 o (")) o
(30) = [ (Y ) G o)
(31) +%w—;j(x’, d(a"))) da’

n—1
_/Rn_l ; aiiu(x’,qb(m’))wi’s(x'ﬁ(x’)) dx’.

The boundary terms at infinity in the integration by parts vanish since we have
w; € LO=D/=2(90) N L>(0N) and v € LPM=D/(=1=p)(90)). We omit the
details. Now, as above, we may use w; € L1(9Q), for all ¢ with (n —1)/(n —2) <
q < oo and that Vu € LP(99), for some p, 1 < p < 2 to conclude that

im [ i’ oa) g-ulal 0l d' = [ e o) -ulel o) d

u
s—0t Jon axl

Now we have the task of reversing the calculations in (31) to conclude that this last
integral is zero.

To do this, we first observe that, away from the crease, we have some additional
regularity of the solution u. This follows from the solution of the Neumann and
regularity problem as in Dahlberg and Kenig, [8]. In particular, using the Green’s
function for each of these problems as in [2, p. 33] (which is based on [8]), we can
show that if B, is a ball centered at a point in 9Q and Bs, N 02 is contained in NV
or in D, but does not meet both sets, then we have

(32) sup  Ju(y)| < C N(u)do.
YyEB,. ()N B (z)NOQY

Let 7. be a cutoff function which is one if dist (z, D) > 2e, is zero when dist (z, D) <
¢ and satisfies |Vn.| < C/e. Also, let g be a cutoff function which is one if
|z| < R, zero if |z| > 2R and satisfies |V7jg| < C//R. Then since the integrand is in
LR,

/ Ny 0 , , )
/11%1 w; (@', p(x ))awiu(z L o(2)) da

ai ~u(a’, ¢(x")) da’

~ lim / 0 (@, 6 ))iin (e, (') wi(a!, d(a'))
Rn—l

R—00,e—01

since Vu € LP for some p, 1 < p < 2 and w; satisfies (22). Note that we can assume
the cutoff functions vanish on D since the tangential derivatives of u are already
zero there. Now we consider the integral inside the limit with € > 0 and integrate
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by parts to obtain

[ inlal 0l 60wl 60" 5 (e’ o) d’
Rn—l xl
= [ el o S Dl () 5w 0()
Rn—1 L
0

+u(a', (2"))wi(a', ¢(2')) 5 — (iR (2, p(2"))ne (', d(2"))) da’

8.%1'

where the boundary term at infinity vanishes because of our estimates on w; and
u. Since the estimate (32) implies u is bounded away from the crease and N(Vw;)
is in L'(09), we may undo the calculation in (31) above to show that

S [ el ot o il 6 (0 00) do

0
= / w—uﬁpms do = 0.
o0 au

Of course, this is because Ow/dr = 0 on N and v = 0 on D. Thus, to finish, we
need to show that

0
lim/|wiu—n5|da = 0
N Ox;

e—0+t

P
li i nr|do = 0
RLIEO/NW ugy-iin| do

We consider the limit involving € first. Here, we use that w = 0 on D to prove a
Poincare inequality: For some C' > 0, we have

|u(z)|P do(x) < Csp/ |[Vu(z)|P do.

/{w:dist (z,0)<2e} {zxeoQ:dist (z,()<Ce}

Finally, if we let (. denote {x : dist (z,{) < Ce} then we have

0 1/p ) 1/p
i—Ne|do < lim C v Pd ()P =0.
/N'“w 2 peldo < tim. </<' u(@)| o) (CE i (@) )

This uses that Vu is in LP(0Q) and w; is in L (9Q). The limit that R — oo
vanishes because we have w; in L(*~D/("=2)(9Q)) and u € LP(»—1/("=1-p)(5Q).
This completes the proof of the claim (28).

Combining (24), (25), (26), (27) and (28), we have that Ju/0v is zero on 9.
Thus the uniqueness for the Neumann problem proved in [8] implies that w is zero.
This completes the proof of uniqueness for p in the range 1 < p < 2. O

4. Interpolation

Our last step, is to show existence of solutions for p in the range, 1 < p < 2.
This is done by interpolation. Only one or two details are needed.

PROPOSITION 4.1. Let Q, N and D be a creased domain. If fp is in LP'(D)
and fn € LP(N), then there exists a solution u to (1) which satisfies

[N (Vu)l|rao) < C(fNllzroo) + [ fpllra0))-
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PROOF. Thanks to the solvability of the Dirichlet problem with data f which
has Vignf € LP(0Q) [8, Theorem 3.8], we may assume that fp = 0. If f is in
LP(N), 1 < p < 2, then we may extend f to all of 9Q by setting f = 0 on D. We
consider the function

f@') = (@, (")) V1 + V(a2

According to the decomposition lemma in the monograph of Torchinsky, [24, p. 364],
we have for A > 0 that we can write

f =fi+ fA
where
[ M e ety < CAPIIFE and || fallpe -1y < CA*7P.

Thus we may use uniqueness in the L?-mixed problem and the observation about
L?-solutions in Theorem 2.5 to show that

u:uA—ﬁ—uA

where wu is the solution of (1) with data fy = f|n and fp = 0 and u) has Neumann
data fy (2, ¢(z")) = (14 |Vo(z')[?)"/2fr(2') and fp = 0. The function u* solves
a mixed problem with data involving f*.

Next, from our estimates for H' and L?, we obtain the weak-type estimate,

o({z: N(Vu) > A}) < o({N(Vut) > 3/2}) + o({N(Vun) > 1/2}) < %Hflli-

This weak type estimate and the Marcinkiewicz interpolation theorem (see [21,
p. 272]) give the strong-type inequality. Thus we have that if f € L? N LP, there is
a solution to (1) which satisfies

| N (V)| rra0) < CllfllLro0)-

To remove the restriction that f is in L2 N LP, involves a routine limiting argument.
O

Finally, we summarize what we have done. The result of this theorem is the
main result of this paper.

THEOREM 4.2. Suppose 1 < p < 2 andn > 3. Let Q, N and D be a creased
domain.

If fx is in LP(N) and fp is in LPY(D), then there exists a unique solution to
the mized problem (1) which satisfies

IN(Vu)|lzra0) < CUIfNllrvy + [ fDllea(D))-

If fn is in HY,(N) and fp is in H (D), then there exists a unique solution
to the mized problem (1) which satisfies
IN(Vu)llLroe) < CULNIEL, (v + 1Dl (p))-

t

In each case, the uniqueness assertion is in the class of solutions which have
N(Vu) in LP(02). When p = 2 and n = 3, we only have uniqueness modulo
constants.
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