Real analysis, Problem set 2

The first part of the pset is processing the Korn/Schauder regularity theory. Your main task is
to carefully prove the boundary version of Korn’s inequality. This is the hardest estimate in the
theory, and it involves many of the tools.

1. Recall that T, f(z) := fly|>6 f(z—y)K(y)dy, where K is a second derivative of the fundamental
solution of the Laplacian, K = 9;0;I'. Recall that H is the upper half space {z|z,, > 0}.

Suppose that f is a compactly supported function, and that f restricted to the upper half-space
H isin C%, and that f restricted to the lower half-space H_ is in C*. We allow f to be discontinuous
across the boundary 0H = {z|x,, = 0}.

The goal is to prove the following estimate. If z,Z € H, and if € < min(z,,, Z,), then

Tef(z) = Tef(2)| < Cln, )|z = Z|* ([fleem + [fleaqr)) -

Here are some properties of K that we know and have been using, that you may find useful in
the argument:
|K (y)| < Culyl™™
0K (y)| < Coly|= "+
For any radius r > 0, [¢ K(y)darea(y) = 0.
K is even: K(y) = K(—y).
K is homogeneous of degree —n. This means that for any constant A > 0 and = € R™\ {0},
K(Az) = X2"T"K(x).

To be clear about the notation, recall that

[f]CQ(H) = sup M

z,y€H |z — yl|*

This bound is a little tricky, and I want to highlight two special cases that are easier. You can
do these two cases (for full credit) or the general case (for extra credit).

Case 1. K = 0,0;' with ¢ # j. In this case, K enjoys an extra cancellation which makes the
estimate easier:

K (Y15 Yim1s =Yis Yit 15 s Yn) = =K (Y1, s Yio1, Yis Yit 15 -0 Yn)-
Case 2. The case x,, = T,, is also a little easier.
(These two cases don’t require the assumption that e < min(z,,Z,). For the general case, I
believe this assumption is necessary, and it helps to use the homogeneity of K. Thanks to last
year’s class for clarifying these issues.)

2. Outline of the proof of global Schauder. Read through this outline of the proof of the global
Schauder inequality. Most of the steps are the same as for the interior Schauder inequality. I
recommend trying to fill in each step on your own. Then, if you get stuck, you can look at your
notes about the original Schauder proof (and/or talk with classmates or come to office hours). I
don’t want to give you too much writing busywork, so the assignment is to pick any one of these
six steps and fill in the details.

I’'m also putting this .tex file on the website in case you want to make use of anything in your
writeup.



a. Suppose that u € C%®(H) with compact support and u = 0 on H. Let f = Au, defined on
H, and extend f to H_ by f(21,...,Zn-1,2n) = —f(X1, e, Tn_1, —Tn).

Proposition 1. Under these hypotheses, for all x € H,

u(z) = | f(z—y)T(y)dy,
Rn

9;0ju(x) = lim [ = y)0i0;T (y)dy + (1/n)di; f ().

e—0 ‘y|>6

b. Applying your estimate from problem 2, we get a boundary version of Korn’s inequality:

Theorem 2. Suppose that u € C%*(H) with compact support and w =0 on OH. Then
[0;05u]ca(my < C(n, a)[Au]ca ).

c. Now we can vary the coefficients slightly by using the rearrangement trick. We also add
first-order terms to the operator L. These terms don’t make the proof much more difficult, and
they are useful in part f below.

Proposition 3. For any dimension n and 0 < a < 1, there is a small e(n,a) > 0 so that the
following holds. Suppose that u € C**(H) with compact support in By and with u = 0 on OH.
Suppose that Lu = Zij a;j0;05u + Y, bjOju, where |a;; — 6;5] < €(n,a) and ||a;j||ce, ||bil|ce < B.
Then:

HUHCM(H) < C(vaa)(HLUHCQ(H) + ||U||c2(H))-

By changing coordinates, we can also replace d;; by a positive definite matrix A4;; with 0 < A <
A;; < A. The € then becomes €(n,a, A\, A) and the constant C' in the final inequality becomes
C(n,B,a, \,A).

d. Next, we can allow general Holder coefficients by localizing with cutoff functions.
Proposition 4. Suppose that u € C>*(HNB;) withu = 0 on OH. Suppose that Lu = >4 @ij0i05ut
> bi0iu, where 0 < X < a;; < A, and ||aij||ce, ||bil|ce < B. Then:

lullcz.emnm, ) < Cn, By as A M)([[Lullce(anp,) + lulle2(ans,))-

e. A maximum principle for solutions of Lu = f. We know that if Lu > 0, then u obeys the
maximum principle. If |Lu| is small, then u obeys a version of the maximum principle with an error
term. Prove this proposition:

Proposition 5. Let 2 C R" be a bounded domain with a smooth boundary. Suppose that Lu =
Zij ai;0;0ju+ Y, bidiu, where 0 < X < a;; <A and a;;,b; € C%(Q). If u € C*(Q), prove that

< A Q)L .
méaxu_né%xu—i—C()\, , Q)| Lul| co

f. Finally, we come to the global Schauder inequality.
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Theorem 6. (Schauder) Let Q C R™ be a bounded domain with a smooth boundary. Suppose that
Lu = 3,5 ai50;05u + 32, biOu, where 0 < A < a;; < A, and [laijl|ce, [|bil|ce < B. Suppose that
u=¢ on dN). Then:

[ullo2.a(@) < C(n, Bya, A, A, Q) (|| Lullcaqy + |9llczaay) -

Using all the material above, prove the global Schauder inequality. To handle the parts near
the boundary, you need to do a coordinate change that straightens the boundary, so that you can
apply the results above. When we change the coordinates, we get first order terms even if the
original operator only had second order terms, and this was the motivation to include these terms
throughout.

The second (shorter) part of the problem set is to process the proof of the Sobolev inequality.

3. Suppose that u is a compactly supported smooth function on R? whose derivatives obey the
following LP estimates:

10zull3/2 < 1;[|0yulls/2 < 1; [|0zully < 1.

For what p can you bound |Ju||,?

Extra credit. Suppose that u is a compactly supported smooth function on R? whose derivatives
obey the following L estimates.

[0zulls < 15 [|Oyulls < 1.

For what «, if any, can you bound the Holder norm [u],?
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