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Abstract

Recently, by Z. Shen [34], resolvent estimates for the Stokes operator were established in L?(Q)
when Q is a Lipschitz domain in R?, with d > 3 and ’7 — f’ < 54 +¢&. This result implies that
the Stokes operator generates a bounded analytic semigroup in Lp (Q) in the case that Q is a
three-dimensional Lipschitz domain and % —e<p<3+e.

To fully understand the work of Z. Shen [34] a lot of background information is needed. In
this thesis the resolvent estimates are studied in detail in the case d = 3. In the end the results
of Shen are extended to resolvent estimates in LP(w, ) where Q is a three-dimensional Lipschitz

domain,

% — f‘ < z,and w € Azp N RH 55 is a weight function that belongs to an intersection
of a Muckenhoupt Welght class and satlsﬁes a reverse Holder inequality.
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dollars, since it is one of the famous millennium problems [15].

Luckily, lots of people have shown interest in the mystery and significant progress gets made
from time to time. During the beginning of my research I was often thinking, how I could use
the developed theory to solve the problems around me. The further I got into the project, the
more [ started to appreciate the mathematical theory on its own. I learned that the freedom to
develop mathematical theory, without directly knowing how to apply it in the ”real” world is
one of the greatest freedoms in modern science.

Apart from the mathematical theory and concepts, I have also learned a great deal about
myself. I have learned to plan ahead, but change the planning when unexpected things happen.
I also learned to push through the long days without tangible progress, and I am very happy
with the result that lies now before me.

However, I have had significant help in putting this thesis together. First of all I want to
thank Mark en Dorothee for their supervision on the project. I really like our discussions, and
it really gave me good inspiration on how to tackle the problems in the thesis. I would also like
to thank you for your patience with me, and the feedback on my ideas and writing.

Further, I would like to thank my parents, brothers and friends for their interest in the project
and their mental support when I needed it the most. I would also like to thank my housemates
for their support during the thesis. I really liked it when you came over for coffee and the relaxing
Friday afternoons. Finally I would like to thank my girlfriend, Esther, for her amazing support
during the project. Thank you for taking care of me when I was feeling sick, thank you for
cheering me up when I was down and thank you for all your editing work in this thesis.

Tim Dikland
Delft, October 2019
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Notation

Number sets

N — The natural numbers.
R — The field of real numbers.
C — The field of complex numbers.

Function spaces

C(€2) — The space of continuous functions on §2.
C*(Q) — The space of k-times continuously differentiable functions on €.
C*(Q) — f € C*(Q) for which §°f is bounded and uniformly continuous on Q for 0 < |a| < k
ck (€2) — The space of k-times continuously differentiable functions on € with compact support.
(€)

) — The space of locally integrable functions.

1/p
LP(Q) — The space of measurable functions f with (/ |f(x)|pdaj> < 0.
Q

WH*P(Q) — The space of locally integrable functions f such that 9%f € LP(2), 0 < |a| < k.
H*(Q) — The Hilbert space W*?(1Q).
HE(Q) — The space of functions, such that f € H*(Q) and f has zero trace.

Weight classes

Ay, — The class of the Muckenhoupt weights

RH, — The class of weights that satisfies a reverse Holder condition

Functions

M(f) -
Mopq(f) — The Hardy-Littlewood maximal function, localized at 92
(f)* — The nontangential maximal function of f

d;5 — The Kronecker delta

x4 — The indicator function of the set A

The Hardy-Littlewood maximal function of f

General

B(p,r) — The d-dimensional open ball with center p and radius r
wq — The volume of the d-dimensional unit ball
0f) — The boundary of the set Q

vii



1 Introduction

This thesis is concerned with the analysis of the Stokes operator. The Stokes operator arises
in the analysis of the Navier-Stokes equations. The domain in which the Stokes operator is
analysed greatly influences its outcomes. For smooth domains the analysis is well-known [20].
In this thesis we consider the case of Lipschitz domains. Recently Z. Shen proved in [34] that,
if 0 is a Lipschitz domain, the resolvent of the Stokes operator is bounded in LP(f2) in the
range % —e<p< dQ—fll + &, where d indicates the dimension of 2 and ¢ is a (small) constant
depending on d and the Lipschitz character of 2. This opens the door to study mild solutions of
the Navier-Stokes equations. In this thesis the result of Z. Shen is studied in three dimensions.
Finally we extend the resolvent bounds to the weighted space LP(w, ), where % —e<p<3+e¢

and w is a weight in the intersection of a Muckenhoupt class and a reverse Holder class.

Motivation and History

The initial value problem for the Navier-Stokes equations with Dirichlet (no-slip) boundary
conditions is given by

%Jr(u.v)u—uAusqS:f in (0,T) x Q
(NSE) divu =0 in (0,7) x Q (1.1)
u=0 on (0,7) x 0N

u=uy in .

Here u(x,t) represents the velocity vector of the fluid at position  and time ¢. v represents the
viscosity of the fluid, V¢ represents the pressure in the fluid and f is the force applied to the
fluid. For simplicity v = 1 is assumed. The initial mathematical study of this problem can be
attributed to the seminal paper of J. Leray in 1934 [30]. Later in 1964 H. Fujita and T. Kato
wrote the paper [17] in which they use a functional analytic method to study mild solutions
of the Navier-Stokes equations. This method roughly consists of the following three steps, as
descibed in [32].

(i) Use the Helmholtz projection (IP) on the Navier-Stokes equations to recast it in the form
of an abstract initial value problem

du

— + Au(t) = -P[(u-V)u]+Pf in (0,7)

(PNSE) { dt (1.2)

u = ug.
(ii) Convert (PNSE) to an integral equation

t t
u(t) = e Mug — / e IAP[(u - V) u] ds —l—/ e~ DAPfds 0<t < T. (1.3)
0 0

(iii) Solve the integral equation (1.3) using a fixed point argument.

Within this functional analytic approach there are critical steps that will be discussed in this
thesis. First of all, for step (i) it is important that the Helmholtz projection is well defined
on the function space in which the problem is posed. We know that if 2 is bounded and has



smooth boundary or even C! boundary, the Helmholtz decomposition of LP(2) and the Helmholtz
projection exist for all 1 < p < oo [13]. Let  be a general domain and 1 < p < co. Now define
L2(Q2) = closure of {u e C§°(Q) : divu=0 in Q} in LP(Q) (1.4)

[ea

GP(Q) = {Vu T u € Wl’p(Q)} . (1.5)
The natural question is, what are the conditions of Q and p such that we have
LP(Q) = L2 () ® GP(Q). (1.6)

A decomposition as in (1.6) is known as the Helmholtz (or Hodge) decomposition of LP(£2). In
[13], E. Fabes, O. Mendes and M. Mitrea showed that when 2 has a C! boundary the Helmholtz
decomposition exists for all 1 < p < oo. In the same paper, the authors showed that when € is a
Lipschitz domain the Helmholtz decomposition exists only in the range % —e <p<3+¢, where
¢ is a (small) constant depending on €. This range is sharp in the sense that the weak Neumann
problem is no longer uniquely solvable outside this range, which is equivalent to the existance
of the Helmholtz decomposition and Helmholtz projection. When the Helmholtz decomposition
exists, there also exists a bounded operator P, (a projection) that maps L?(Q) onto L2 (£2). This
makes it possible to define the Stokes operator as

Ay() = Py(—~A) (u). (L.7)

As mentioned before, the Helmholtz decomposition of LP(2) fails to exist when €2 is a Lipschitz
domain and p is not in the range (2 —¢,3 +¢). In that case we cannot define the Stokes

operator using the Helmholtz projection. To circumvent this problem Shen ([34]) defines the
Stokes operator A, in L2 () by
Ap(u) = —Au+ Vo,

with the domain

D(A,) = {u € Wy P(;C?) :div(u) = 0 in Q and
—Au+ V¢ e LP(Q) from some ¢ € LP(Q)}.

To proceed to step (ii) of the Fujita-Kato approach it needs to be shown that —A, generates
a bounded analytic semigroup. For this to be the case we have to show that A, is closed and
densely defined in L2(Q). Furthermore A, has to satisfy the resolvent estimate

H(AP + A)71f||LP(Q) § CI/\|71||f||LP(Q)a (18)

where A € ¥p = {A € C : A #0 and |arg(\)| <7 — 6} and 0 € (0,F). M. Taylor conjectured in
[35] that in the case where 2 is a bounded Lipschitz domain in R, —A,, generates a bounded
analytic semigroup in L2 () when % — € < p < 3+e. This was later proved in 2012 by Z. Shen
in [34] by considering the Dirichlet problem for the Stokes System.

—Au+Vo+Iu=f in 0
(DSS) div(u) =0 in (1.9)
u=20 on 01},

where A\ € Yg. Shen showed that when f € L2(Q;C%) N LP(Q;C%) the unique solution u €
H(9;CY) that solves (DSS), satisfies an estimate in the form of

-1
||u||LP(Q) < Gyl ||f||Lp(Q)» (1.10)



when % —e<p< d%dl + &. This result was already found in the case 2 = R‘fr by M.
McCracken [31], and in the case that  has C? boundary by W. Varnhorn [37]. The result on
Lipschitz domains (1.10) implies the resolvent estimate (1.8). To come to this conclusion, Shen

used so-called layer potentials to solve the (homogeneous) Stokes System

(s9) {AquVqSJr/\uO in 0 1)

diviu) =0  in Q.

The result of Shen as well as the techniques used in his paper has lead to several follow-up results.
For example P. Kunstmann and L. Weis used similar techniques to show that the Stokes operator
has a bounded H°-calculus [28]. Later on P. Tolksdorf used the results of Shen together with
the results of Kunstmann and Weis to show existence of solutions to the Navier—Stokes equations
in the critical space L>(0,00; L3(2)) whenever the initial velocity is small in the L3-norm [36].

Instead of studying the Navier-Stokes equations on LP(f2), one would also like to obtain
similar results in a weighted space LP(w,{2). One would like to follow the same functional
analytic approach. In this thesis the resolvent estimates for the weighted Stokes operator are
established in LP(w,) in the same range for w € A37p N RHﬁ. This extension is similar

to [4, Theorem 8.8]. In order to use the functional analytic method, one would also need the
Helmholtz decomposition of LP(w,2) for this class of weights. In the case that €2 is a domain
with C! boundary the weighted Helmholtz decomposition exists when 1 < p < oo [16]. However
in the case that €2 is a Lipschitz domain there is no positive result on the existence of the weighted
Helmholtz decomposition to the best of the author’s knowledge.

Goal of the thesis
The main goal of this thesis is to follow up on the result of Z. Shen [34].

Theorem 1.1. Let Q be a bounded Lipschitz domain in R%, d > 3, and A\ € £g. There exists € >
0 depending only on d, @ and the Lipschitz character of Q, such that if f € L*(Q;C4)NLP(Q;C?)

and

LR P N
P2 ’

then the unique solution w of (1.9) in HZ(Q; C?) satisfies the estimate

C
1wl (o) < WHJNLP(Q)’

where 1o = diam(2) and C,, depends at most on d, p, 8, and the Lipschitz character of Q.

This is done by studying the paper of Shen and working out the details that are considered
standard in this field. At the end of the thesis we introduce a class of weights and show that
similar resolvent estimates hold in certain weighted spaces. This leads to the following extension
of Theorem 1.1 in the case d = 3.

Theorem 1.2. Let Q be a bounded Lipschitz domain in R® and X € Xy. There exists € > 0
depending only on 0 and the Lipschitz character of 0, such that if f € L*(w, Q; C*)NLP(w,Q; C3)
and

p 2 6



and w € Azp N RH s_, then the unique solution u of (1.9) in HZ(2;C3) satisfies the estimate
-p

C
Ul S —F f P ’
L = LA
where g = diam(QY) and C, depends at most on p, 0, [wla,, , [wlru , and the Lipschitz

2p
3 3-p

character of €.

Structure of the thesis

In order to complete the goal of this thesis, it is structured in the following manner. In Chapter
2 the Lipschitz domain is defined and the most important properties of Lipschitz domains are
stated and proved. Further in this chapter the nontangential maximal function and nontangen-
tial convergence are introduced. Using these notions, an approximation scheme is presented to
approach the boundary of a Lipschitz domain with domains with a smooth boundary. With
this approximation scheme, and some extra conditions on the functions, integration by parts
can be justified on Lipschitz domains. In Chapter 3 a fundamental solution for the Stokes
System is constructed. This is done by solving the scalar Helmholtz equation and then using
this result to get a fundamental solution for the Stokes System. The rest of the chapter is con-
cerned with establishing inequalities for this fundamental solution of the Stokes System, to be
used throughout the rest of the thesis. In Chapter 4 the single and double layer potential are
introduced. The single and double layer potential solve the Stokes System in its domain, €,
but fail to suffice to the boundary condition on 9€2. In order to use the single and double layer
potential, its nontangential maximal function should be bounded on LP(9f2). This is done in
the middle part of this chapter. In the final part of the chapter the nontangential limit of the
double layer potential is calculated. It turns out that the conormal derivative of the single layer
potential is the adjoint of the double layer potential, hence we also find the nontangential limit
of the conormal derivative. In Chapter 5 the invertibility of the layer potentials is studied. The
layer potentials can be inverted by a compactness argument, but this loses the control of the
parameter A. Since explicit dependence on A is required in the resolvent estimate, an alternative
for the compactness arguments needs to be found. Rellich estimates are the right way to do
this. Using these Rellich estimates we find that the layer potentials are isomorphisms/Fredholm
operators on L2(9€)). This leads to the existence of a boundary function such that the layer
potential is a unique solution to the Stokes System. Since the unique solutions can be repre-
sented by layer potentials, we also obtain a weak reverse Hélder estimate on the solution. In
Chapter 6 extrapolation techniques are developed to extend the (well-known) L?(2) resolvent
estimate to LP(€2). To do so, we use the weak reverse Holder inequalities of the previous chapter
and a good-A type inequality. This shows the result that Shen had already obtained in [34].
The second part of this chapter introduces an intersection of a Muckenhoupt weight class with
a reverse Holder class. Then we show a resolvent estimate on L?(w, (). Using the famous ex-
trapolation theory of Rubio de Francia we obtain the resolvent estimates for a similar range
as the unweighted case. In Chapter 7 we draw conclusions and discuss the results. We also
look at interesting related questions. Finally the Appendix contains basic results in Harmonic
Analysis, Calderén-Zygmund theory, theorems from real analysis, inequalities and calculations
that would distract too much from the main text.



2 Lipschitz domains

In this section Lipschitz continuous functions and Lipschitz domains are introduced. Then we
make sense of integration over a Lipschitz domain and its boundary. This is then used to prove
certain scaling properties and the doubling property of the measure on the boundary of the
Lipschitz domain. In the next section we discuss nontangential limits in Lipschitz domains and
the approximation of a Lipschitz domain with a sequence of smooth domains. The chapter is
concluded with a version of the divergence theorem that makes sense on Lipschitz domains.

2.1 Definition of a Lipschitz domain

Before the definition of a Lipschitz domain is given, we define Lipschitz continuous functions.

Definition 2.1 (Lipschitz continuous function). Let (X,d) and (Y, p) be metric spaces. A func-
tion ¢ : X =Y is called a Lipschitz continuous function if there exists an L > 0 such that

p(e(z), p(y)) < Ld(z,y), (2.1)

for all x,y € X. The smallest value of L for which (2.1) holds is referred to as the Lipschitz
constant.

Now that we know the definition of a Lipschitz continuous function we can introduce the
definition of the special Lipschitz domain.

Definition 2.2 (Special Lipschitz domain). Let Q be an open subset of R? and denote its bound-
ary by 02. Then Q is a special Lipschitz domain if there exists a rectangular coordinate system
(obtained by rotation and translation) and a Lipschitz continuous function ¢ : R4~1 — R such
that
Q={(@79) eR" ' xR : § <)}
00 ={(7,7) eR" xR : §=p(7)},

where & € R™! and § € R represent the coordinates in the rectangular coordinate system.

8

Figure 2.1 provides intuition to the somewhat cumbersome definition of a special Lipschitz
domain. In this figure, the function 7 : R¥~! — R? is also introduced. This is a convenient
function mapping p — (p, ©(p)) = p. Next we introduce the notion of a Lipschitz domain. This

oP) -t

Rdfl

Figure 2.1: A point p of the boundary of a special Lipschitz domain represented in a rectangular
coordinate system.

is a domain that is locally represented by a special Lipschitz domain.



Definition 2.3 (Lipschitz domain). Let 2 be an open subset of R? and denote its boundary by
0. Then Q is a Lipschitz domain if for all p € 0 there exists 7 > 0, a rectangular coordinate
system (obtained by rotating and translating) and a Lipschitz continuous function ¢ : R™1 — R
such that

where & € R4 and § € R denote the coordinates in the rectangular coordinate system and
p € RITL o(p) € R denote p in the rectangular coordinate system.

From the definitions, it is clear that the boundary of a Lipschitz domain is locally represented
by a Lipschitz continuous function. The example of how the coordinate system should be rotated
and translated can be found in Figure 2.2 and Figure 2.3. There is an important connection be-
tween the space of Lipschitz continuous functions and the Sobolev space W1, This connection
is described by Rademacher’s Theorem.

Yy T4 Yy
1
1
1
! B(p,r)
1
Q |
- p
Yy
QN B(p,r)
T T
Figure 2.2: Finding a new rectangu- Figure 2.3: The neighborhood of p ex-
lar coordinate system by rotating and pressed in the translated and rotated
translating. coorinate system.

Theorem 2.4 (Rademacher’s Theorem). Let © be an open subset of R? and let f be locally
Lipschitz continuous in Q). Then f is differentiable almost everywhere in €).

A proof for this theorem can be found in [11, Section 5.8.3]. From Rademacher’s Theorem it
is clear that the boundary of a Lipschitz domain is differentiable almost everywhere.

2.2 Integration on the boundary of Lipschitz domains

Rademacher’s Theorem ensures that integrals over the boundary of (special) Lipschitz domains
are well-defined. To see this we take a look at integrals over the boundary of a special Lipschitz
domain. Suppose that €2 is a special Lipschitz domain in R? and f € L?(9Q). Then the integral
of f over the boundary of €2 is given by

f(y)do(y).

o0



Here o represents the usual surface measure. To evaluate this integral, the surface should be
parametrized. This can be done with the help of the definition of a special Lipschitz domain.
Let ¢ be the Lipschitz function from the definition of the special Lipschitz domain. Then we can
parametrize the points p € 9Q as (p, ¢(p)). Therefore we can write the integral over 9 as

FE@1+ Ve @) dj.

Rd—1

Now the importance of Rademacher’s Theorem is clear. It ensures that Ve is well-defined almost
everywhere on 02 and || V|| < L for some L > 0. For integrals over general Lipschitz domains
a little more work is needed. For this purpose we introduce the definition of a partition of unity.

Definition 2.5 (Partition of unity). Let K be a compact subset of R? and (U;)?_, a finite open

cover of K. A CS° partition of unity subordinate to the cover (U;)T_, is a collection of functions

(¢, such that
(i) 0<¢G <1
(i) ¢; € C=(U;)
(i) > i Ci(z) =1 forallz € K.

Such a partition of unity exists for all compact K for every open cover. For details on the
construction and existence of a partition of unity one can refer to [10, Theorem 2.15]. The idea
now is to evaluate the surface integral on a Lipschitz domain by choosing a cover of the boundary
such that in each set the domain behaves like a special Lipschitz domain. We already know how
to evaluate the surface integral on these domains. Finally a partition of unity is used to ”glue”
these results back together.

Now we make this procedure formal. Suppose that € is a bounded Lipschitz domain. Then by
the definition of a Lipschitz domain we can for each p € 02 find a r, > 0 such that QN By(p,rp)
is a special Lipschitz domain with Lipschitz function ¢,. We can thus calculate

/ f(y)do(y) = / Frm @1+ V(@) Pd.
OQNB(p,rp)

OQNB(7(p),rp)

Now realize that UpcaaBa(p, 7p) is an open cover of 9€2. Also note that 0 is closed and bounded,
hence compact by the Heine-Borel Theorem. We can thus extract a finite subcover. Denote by
C the set of centers that are in the finite subcover. We can now find a partition of unity (¢;)
subordinate to the cover Upec Bq(p, 7). Now we can write the surface integral as

Z/RH G (mp (). (mp ()3 1 + [Vipp ().
peC

This yields to a well-defined expression for the surface integral over the boundary of a general
Lipschitz domain.

2.3 Properties of the surface measure on Lipschitz domains

Now that the surface integral over the boundary of a Lipschitz domain is defined, we will state
and prove two lemmas regarding the surface measure. Using these lemmas we show that the
surface measure has the doubling property.



Lemma 2.6. Let Q be a special Lipschitz domain in R%. Then there exist constants Cy,Cy > 0,
such that for p € 00
Cir4™t < o(0Q N By(p, 7)) < Cord1, (2.2)

where By(p,r) denotes the d-dimensional ball with center p and radius .

Proof. We start the proof by showing the following set of inclusions

™ (Bdl (Wl(p), \/1:7L2>> C Ba(p,r) C 7 (Ba_a(x " (p),7)) , (2.3)

where L is the essential bound of the gradient of the Lipschitz function describing the 0f2 in the
ball By(p,r). By Theorem 2.4 it must be that 0 < |Vp(p)| < L almost everywhere. The right
inclusion of (2.3) is trivial. For the left inclusion of (2.3) take § € By_1(m*(p), ﬁ) Then
_ 2 _ 12 _ 12
o(m ™ (p)) = @] + |7 (p) =g < (L2 + V|7~ (p) — 5] <r?

and thus 7(g) € 9Q N By(p,r). This shows (2.3). Now notice that

Wa—1 (\/ 1+ L2)1_d ri—t < /

Rd—

XBaoa(n'(v), Y1+ V(i) dj

Ve
< [ xen @1+ e
= o(091 Ba(p,1)

and

o020 Bulp.r)) = [ X (@)1 + V60) P

~ ~N |12 7~
< /]Rd_1 XBu_r (1 (p),r) O\ 1+ [Vo(9)["dy
S V 1 +L2wd—1rd717

where w41 is the volume of the (d — 1)-dimensional unit ball. This completes the proof. O

Lemma 2.7. Let Q be a special Lipschitz domain in R%. Then there exist constants Cy,Cy > 0,
such that for all p € 9N
Cir4™t < g(0By(p,7) N Q) < Cord1, (2.4)

where By(p,r) denotes the d-dimensional ball with center p and radius .

Proof. Tt is obvious that
oc(0B(z,7) N Q) < 0(0B(z, 7)) = dwgr®™?L.

This shows the right-hand side of (2.4) with Cy = dwg. For the left-hand side we define the
function ¢* : By_1 (7~ 1(p), ﬁ) — OBg4(p,r) by

¢ (@) = () — /2 — 5 — 3>



We know want to show that ¢* maps By_1(7~1(p), \/ﬁ) into OBg4(p,r) N Q. Indeed

¢* () = o) —\/r2 = p— gl
= o(@) + ¢(B) — o(H) — /12 — |5 — 3]

<@ +LIp—gl —/r2 =5 -3l

< o) + Lr r2L2
LV e Ry 2

< o(9).

It is clear from the definition that ¢* is Lipschitz continuous and hence we see that

1—d
Wd—1 (\/ 1+ L2> Td_l = /d ) XBgy_1(n=1(p),—== )(g)dg
Ri—

V1+L2

S/RHXBd(p,r)(ﬂ(zJ)) 1+ |V (@) dg.

And by Rademacher’s Theorem, we find that the left-hand side (2.4) holds with C7 = wq_1 (\/1 + L2) 17d.
This completes the proof. O

Finally we show that the surface measure on a general Lipschitz domain has the doubling
property. That way we can use important theorems from harmonic analysis. How exactly this
comes into play is explained in Appendix A.

Lemma 2.8 (Doubling Property). Let Q be a bounded Lipschitz domain in R?. Then for all
p € 02 and all r > 0 there exists a constant C' > 0 such that

o(By(p,2r) N Q) < Co(By(p,r) NON). (2.5)

Proof. Let Q' be a special Lipschitz domain. Then by Lemma 2.6 there exist constants C7,
C5 > 0 such that

o(B(p,2r) N oY) < C1(2r)4 Y and o(B(p,r)NOY) > Cyrd=1t,
Combining the above inequalities yields

2d7101
Cs

a(B(p,2r) N oY) < a(B(p,r) N oY).

Now the proof is completed by generalising to a Lipschitz domain using a compactness argument.
Hereto pick for every ¢ € 9 an r, such that B(g,rq) N 0Q is a special Lipschitz domain. Since
Q is bounded and closed, the boundary 0f2 is compact by the Heine-Borel Theorem. Hence we
can find a finite set of centers C such that

09 c | (B(g,m9) N09).

qeC



The reverse inclusion trivially holds. Now we calculate

o (B(p,2r)NnoQY) =0 | B(p,2r)N U (B(g,7q) N OKY)
geC

=0 U (B(p,2r) N B(g,rq) NONQ)
qeC

<30 (B(p.2r) 1 (Blg.rq) N 09)
qeC

< Z Cy,o(B(p,r) N B(g,rq) NON)
qeC

q
where |C| denotes the amount of elements in C and C; the doubling constant. We used the
subadditivity of the measure and the finiteness of the cover. This completes the proof. O

In the last part of this section we want to show that a Lipschitz domain and its boundary
equipped with the Euclidean metric and Lebesgue measure is a space of homogeneous type in
the sense of Coifman and Weiss [6]. We first give the definition and then show this.

Definition 2.9 (Space of homogeneous type). (X, d, u) is called a space of homogeneous type if
the quasi-metric d and the measure p satisfy

(i) for all x,y € X, d(z,y) > 0,
(i) for all x,y € X, d(z,y) = d(y,x),
(iti) d(z,y) =0 if and only if v =y,
(iv) there exists a k > 0 such that, for all x,y,z € X

d(z,y) = k (d(z, 2) + d(z,y)),

(v) there exists C1,Ca,q > 0 such that for allz € X and r >0
Ori < / du(y) < Corf.
d(z,y)<r

q 1s called the homogeneous dimension of (X,d, ).

Lemma 2.10. Let Q be a Lipschitz domain in R?. Then (9, |-|, @), the boundary of a Lipschitz
domain with the Euclidean metric and the surface measure, is a space of homogeneous type, with
homogeneous dimension r — 1.

Proof. Property (i) — (iv) are trivial. Property (v) is a direct consequence of Lemma 2.6. O

10



2.4 Approximation of Lipschitz domains by smooth domains

The following lemma allows us to approximate Lipschitz domains by a sequence of smooth
domains. This is used to justify certain partial integrations. A proof of this lemma can be found
in [38, Appendix A].

Lemma 2.11. Let Q be a Lipschitz domain in R?. Then there exists a sequence of C* domains
Dj, a sequence of homeomorphisms A; : 0Q — 0D;, a sequence of functions n; : 0Q — Ry and
a smooth compactly supported vectorfield h : R* — R such that,

(i) For each p € 09, there exists a r > 0 such that B(p,7) N and B(p,r) N D; are special
Lipschitz domains with Lipschitz functions ¢ and ¢y, respectively and ||Vor| o < Vel
and Vo — Vo pointwise almost everywhere.

(ii) The homeomorphisms A; : 0Q — 0D, satisfy

lim sup [p— A;(p)| =0,
I peoN

and A;(q) approaches g nontangentially, thus there exists a sufficiently large C > 0, inde-
pendent of q, such that

lg — Aj(g)] < (1+C)dist(Aj(q),00).
(11i) The normals n; of 0D, satisfy
Jim n;(A;(p)) = n(p)
pointwise almost everywhere.

(iv) The functions n; satisfy 6 <n; <61 for some § >0, n; — 1 pointwise almost everywhere

and
/A 0 ()do(y) = /A PR

where A is any measurable subset of OS).
(v) The vectorfield h satisfies (h,n;) > ¢ > 0 almost everywhere on each 0D;.

(vi) The sequence of domains may be chosen such that D; C Djiq C --- C Q. If this is
done it is denoted by D; T Q. The sequence of domains may also be chosen such that
D; D Djtq1 D+ DK If this is done it is denoted by D; | €.

In order to use this approximation effectively, also convergence needs to be guaranteed. To
do so we introduce the nontangential maximal function and the nontangential limit. We define
them for Lipschitz domains, which is not the limiting case for which this definition is sensible.

Definition 2.12 (nontangential cone). Let 2 be a Lipschitz domain in R? and p € 0. Then
the interior nontangential cone of p is given by

E,(p)={x€Q: |z—pl <Cdist(z,00)}, (2.6)
and the exterior nontangential cone of p is given by
E_(p)={z€ RI\Q : |z —p| < Cdist(z, o)}, (2.7

where C' > 2, is fized and sufficiently large depending on the Lipschitz character of ).

11



Before we continue we present a small geometrical lemma regarding this nontangential cone.

Lemma 2.13. Let p € 9Q and C > 2. Define E(p) = {z € Q : |x — p| < Cdist(z,00)}. There
exist constants Cy,Cq > 0, such that for all x € E(p) and y € 9Q we have

(i) |z —y| > Calp — |

(ii) |z —y| = Cilp = y.
Proof. Let p € 9Q and x € E(p). For (i) we see that by the definition of E(p) we see that for all

y € 92 we have
lp — x| < Cdist(z,0Q) < Clx — yl.

For (7i) we use the triangle inequality in combination with (¢) and find for all y € 9 that
p—yl<lp—a[+|z -yl < (CH+ )]z -yl

This completes the proof. Some visual aid can be found in Figure 2.4. O

E(p)

dist(x, 00)

a8
.

|

|

|

|

|

|

|

|

|

|

|

|

~ Q
p fy R4 \ Q
Figure 2.4: Interior nontangential cone of p

Using the definition of the nontangential cone we can define the nontangential maximal function
and the nontangential limit.

Definition 2.14 (nontangential maximal function). Let Q be a Lipschitz domain in R? and
p € 0N. Let f:Q — C be a continuous function. Then the interior and exterior nontangential

mazximal function are given by

(i) = suwp [f(z)], (2.8)
z€E4 (p)
and
(i) = sup |[f(2)] (2.9)
z€E_(p)
respectively.

Definition 2.15 (nontangential limit). Let 2 be a Lipschitz domain in R and p € 09Q. Let
f:Q — C be a continuous function and (x,,) any sequence such that x, € Ey(p) for all n and
T, — p. Then the interior nontangential limit of f is given by
frp) = lim f(w). (2.10)
Ey(p)

€l
Typ—p

Analogously the exterior nontangential limit of f is given by

0=t S (2.11)

12



Remark 2.16. The existence of the nontangential limit f(p) = lim,cp(y) |f(2)| is equivalent to
rT—p

the statement that for all sequences (x,,) such that x,, € E(p) and x,, — p the nontangential limit
exists.

In this thesis we mainly use the interior cones, interior nontangential maximal functions
and interior nontangential limits. Therefore we drop the subscript + if it is clear that the
interior version is meant and only use the subscripts if both the interior and exterior versions are
used at the same time. Now that it is clear what the nontangential maximal function and the
nontangential limit are we can prove a version of the divergence theorem tailored to Lipschitz
domains. In order to do so, we first state a lemma that will be used in the proof of the theorem.

Lemma 2.17. Let Q be a Lipschitz domain in R%. Then C™(Q) is dense in W*P(Q) for all k
and all 1 < p < 0.

The proof of this lemma can be found in [1, Theorem 3.18]. Recall that C™ () is given by the
functions f € C™ () for which 0% f is bounded and uniformly continuous on £ for 0 < |a| < m.

Theorem 2.18. Let ) be a bounded Lipschitz domain in RY. Let f,g € W12(Q) and (f)*, (9)* €
L2(09). Assume that f and g have nontangential limits almost everywhere on 0S2. Then

[ uvs-a9pdo= [ (79)ndo (2.12)
Q o0

Proof. Assume f,g € C*(Q). It suffices to study this case, because of the density of C1(2) in
W12(Q) (see Lemma 2.17). We now use Lemma 2.11 to obtain a collection of smooth domains,
such that D; T Q. Because each of the D; is smooth, we can apply the "regular” divergence
theorem (Theorem B.6) to find

/_(ngfgvf)dx:/D (fg) - ndo.

D; oD;

The integrals on the left side of the equation converge because of the dominated convergence
theorem (Theorem B.5). For the right side of the equation we further use Lemma 2.11 to find

(f(y)g(y))~n(y)d0:/ i (9)f (A;())g(A; () - n(A;(y))do(y)-

aD; a0

The pointwise boundedness of n;(y) and n(A;(y)) is obvious. Furthermore, because A;(y) C E(y)
for all y € 012, we find

Hence we find

[ (). (A5 (1)) g (A (1)) - n( Ay )] < 7)™ W) (9)" ()] (2.13)

where § is the same as in Lemma 2.11. By assumption (f)* and (g)* are bounded in L%(9).
Hence the right-hand side of (2.13) is integrable by the Hélder inequality. We can now invoke
the dominated convergence theorem and the result follows. O
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3 Fundamental solution

In this section we look at a fundamental solution for the Stokes System as given in (1.11)
and study its properties. Here again A € ¥y = {A € C : A#0 and |arg(\)| < 7 — 6} and
6 € (0,7/2). We can thus write A\ = 7e'™, with 0 < r < cc and —7+6 < 7 < 7 — 6.
Now define k = /re “57 and notice that k2 = —\. A visual representation of the sectors in
which A and k take values can be found below.

Im{z} Im{z}
)
0 Re{z} ) Re{z}
Figure 3.1: The sector (grey) where A Figure 3.2: The sector (grey) where k
takes possible values. takes values, such that k2 = —\.

From now on we will only consider the case d = 3, but the results could be extended to R? for
all d > 3. Before looking at a fundamental solution of the Stokes System, we derive a candidate
fundamental solution to the scalar Helmholtz equation. Next we prove that this is indeed a
fundamental solution. Later on this can be used to construct a fundamental solution for the
Stokes System. Finally some estimates on the fundamental solutions are proven.

3.1 Fundamental solutions of the Helmholtz equation

First we look at the Helmholtz equation. In this section we are going to construct a family of
functions that satisfy the Helmholtz equation. After that we pick such a function and prove
that it solves the equation in the distributional sense. Finally we do some estimates on this
fundamental solution.

3.1.1 Construction of the fundamental solution
For A\ € ¥p, the scalar Helmholtz equation is given by
—Au+ M= —Au — k*u = 0. (3.1)

The Helmholtz equation is invariant under rotations. Therefore we will look for a solution with
radial symmetry. This can be done by looking for solutions in the form of

ulw) = o),

where r = |z|. We notice that

or 1 ? T;
o, 2<Z”C> 2=
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and thus we find for the derivatives

Ou _ dvai
Ox; dr r
Pu  dPvr?  dv (1 352)

P _ K2
oz dr?2r?2  dr

roor
Using this we find a solution for (3.1) if we find a function v(r) such that

d? 3—-1d
Au+ k*u = d—rg(r) +— d—:(T) + k?u(r) = 0. (3.2)

The solution v(r) of (3.2) involves Bessel functions when d > 3, however if d = 3 we can simplify
the expression above. To do so, note that

d? dv d?v
T o) = 22 0) +r )

Hence (3.2) simplifies to

d2
] (rv(r)) + E*rv(r) = 0.
Therefore, if > 0, we find that
ikr —ikr
o(r) = C S + S —.
r r

This motivates the following choice for a candidate fundamental solution of the Helmholtz equa-

tion,
eik|x|
G(z;\) = (3.3)

 Arjaxl’

for x # 0.

3.1.2 Properties of the fundamental solution

First we note a few properties of this candidate fundamental solution. Then we show that
this fundamental solution solves the Helmholtz equation in the distributional sense. Before we
continue we make a basic remark.

Remark 3.1. Let A € Xy and k be such that k* = —\. Then
Im(k) > sin(6/2)+/|A|- (3.4)

Now we can examine the limiting behaviour of (3.3). This is needed to show that (3.3) is a
fundamental solution in the distributional sense.

Lemma 3.2. Let A € Xy and G(x;\) = %I‘:I" with * € R*\ {0}. Let ¢ > 0. Then
/ |G(z;\)|dx — 0 (3.5)
B(0,e)
[ 16w Nldot) o, (3.
0B(0,e)

when € — 0.
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Proof. For the first integral we use spherical coordinates and the fact that Im(k) > 0 (Remark

3.1). This yields
/ |G(ac;)\)|dx:/
B(0,¢) B(0,¢)
—Im(k)|z|
_ / T
B(0,¢) 4z
5 — Im(k)r
://  2do(y)dr
o Jop,1) A4mr

€ e~ Im(k)r
z/ da(y)/ ———rdr
8B(0,1) 0 am

€
5/ rdr -0 (¢ —0).
0

elk\z|

dx

4|z

For the second integral we again use the fact that Im(k) > 0 (Remark 3.1). Thus

/ Gy Mldo(y) = /
0B(0,¢) 0B(0,¢)

o= Tm(®)ly]
= / ————do(y)
oB(0,e)  4mlyl

1
< — do(y)
4me Jap(0,e)

=e—0 (¢—0).

etklyl
do(y)

4yl

This completes the proof. O

Now it is checked whether G(z; \) really is a fundamental solution in the distributional sense.

_ giklal

Theorem 3.3. Let A € ¥y and G(x; \) = Ty With = € R3\{0}. Then G(z;\) is a fundamental

solution of the Helmholtz equation (3.1) in the distributional sense.

Proof. Since G(z,)) is locally integrable on R?® we can view G(z;)) as a distribution. Then
G(z; \) is a fundamental solution of the scalar Helmholtz equation in the distributional sense if

([FA+AG(5A),9) = (6,9), (3.7)

holds for all functions ¢ € D(R3) = C§°(R3), where §(x) denotes the delta distribution. We can
use the definition of the distributional derivative together with the linearity of distributions to
write (3.7) as

([FAFAG(5A),9) = =(G(5A), AY) + MG(5A), ¥).

We will now evaluate these terms individually. Since G(z; A) blows up at 0, we cut this region
out and evaluate it separately. This leads to the following expression.

N0 = [ G+ [ G Aue)ds
B(0,¢) R™\B(0,¢)
= AE + Bea
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and the expression

MG(-30), ) = A /

B(0,e)
=C.+ D..

G(z; My(x)dx + )\/ G(z; \)y(x)dx

R™\B(0,¢)

Next we can partially integrate the integral B, two times. This is possible since the functions
are twice continuously differentiable in the domain of integration. This leads to

B. = /a O )Gy Ndo(y) — / 9G e \p()do(y)

B(0,¢) on 0B(0,c) O
+ / AG(z; N (x)dx
R\ B(0,¢)
= IE + Ja + Ksa

where o(y) denotes the surface measure and n denotes the inward normal vector (pointing
towards the origin). First we will look at the integrals A., C. and I.. ¥ and A% are bounded
on B(0,¢) and g—’ﬁ is bounded on dB(0, €) since they are elements of D(R?). Hence we can pull
them out of the integral with the supremum norm. This yields

Ad<avl, [ (6@ <e [ (e
B(0,¢) B(0,e)

|G (z; \)|dx < C/ |G (z; A)|dz
B(0,¢)

.l < ||w||w/B

0,¢)

oy
< || =L

/ Gly: N|do(y) < C Gy Mldo(y).
oo 4 OB(0,¢) 0B(0,e)

Furthermore, we know that K. = D., because AG(z;\) = AG(x;\) on R?\ {0}. Finally we
calculate J.. Hereto we notice that

-1 A) = VG(y:A) -n = - T = -—
on 2 arlyl®  4xlyf ) Iyl Anlyl any)?

i=1

oG 3 (ik%ewy weﬁw/> g ikeitlyl  gikly

Using that o (0B(0,¢)) = 4me? we find that

J. - /6 %G N(y)do(y)

B(0,¢) on

iketklyl etklyl
= - ¥(y)do(y)
. ( al  ane) O
. . 1
= (ikee'*® — ethe —/ V(y)do(y).
( ) im e, VW)

Notice that faB(O,e) Y(y)do(y) goes to 1(0) as e — 0. Now we put this all together. Since
€ was arbitrary we can now let € go to zero to find

((FA+ NG AN, ¢) = (A = Ce+ 1) — (K — D) — Je
= 0+0+¢(0)=(5,9).

This shows (3.7) and completes the proof. O
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3.1.3 Estimates on the fundamental solutions

Now that it is proven that G(x;\) is a fundamental solution, we can make some estimates on
this fundamental solution.

Lemma 3.4. Let A € $y. Then for all x € R3\ {0} there exist ¢c,C > 0 such that

e—ev/ Nzl

e (3.8)

IVEG(z;0)| < ©

for any integer £ > 0, where ¢ depends only on 8, and C' depends only on ¢ and 6.
Proof. This will be proved using an induction argument. First of all notice that

e~ Im(k)|z| e~ sin(60/2)4/ |||

eik\w|
<
drlx|  — 4|z

|G(z; \)| = ,

4|z

where in the last inequality Remark 3.1 was used. This shows that the result holds for £ = 0.
Notice that on R? \ {0} the fundamental solution obeys the relation AG(x;)\) = AG(w;\).
Therefore interior estimates of the Poisson equation can be used to estimate the derivatives of
G(z; ) in this domain. Let B(x,r) be an open ball and w(z) such that Aw = f on B(x,r).
Then we know that

fvew(:c)| <Cr~* sup |w(z)]+C max sup rj7”2|vjf|. (3.9)
B(z,r) OSjSZ—lB(z,'r)

A proof of this Caccioppoli-type inequality can be found in the Appendix (Lemma C.4). Now
suppose that (3.8) is true if £ = k. If £ = k4 1 we can now use the inequality (3.9) together with
the induction hypothesis to find

|VFHIG (x5 )] < Cr= Y sup |G(x; )|
B(z,r)

+ C max sup rj*(kH)JrQ‘Vj/\G(x;)\ﬂ
0<j<k B(z,r)

—cy/ | A||x
(Ig) Cr— ) qup © VAl
B(z,r) |{E|

, —cy/ M|z
+ max C; sup rjf(k+1)+2|)\|eﬁ.
0<5<! B(z,r) ‘Jilj

Now choose r = $|z|. By setting y = \/[A[|z| and using the observation that y%e~ is a bounded
function when ¢ > 0 and y > 0, we find

—ey/IAllzl . e 5Y
¢ <C sup \x|7<k+1)y26_§y—e ’
B(a.z)) z|
—5v/IAljal
<C sup \x|7<k+1)67.

B(z,1|z]) |.13‘

C max sup

_ o/~ D21
0=I<F B(a,al)

‘xlj-&-l
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We now use this to find

—cy/IJz]

’VkHG(J:;)\)’SCm_(kH) sup £
B(z,1|z]) ||

k+1)+2|)\|6_c\/mlm|

+ C max sup |x|j_(

0=5<k B(, 1 o) ™
—cy/ Mz =5V Az
< C\x|_(k+1) sup £ _4cC sup |:c|_(k+1)67.
B(z,1|z|) || B(z,1|z|) |z

We now notice that the functions within the suprema are monotonically decreasing as a function
of |z|. Therefore their supremum will be their function value at %llr%\ Therefore we can drop

the suprema by changing the constants. We now find

- efcﬁlml
The proof is now completed by induction. O
We have now considered the case when A € ¥y. The case A = 0 is just the Laplacian. Let
G(z;0) = #\wl denote a fundamental solution of the Laplace equation in R3, with pole at the

origin (see e.g. [11]). Then we find the following lemma.

Lemma 3.5. Let A\ € 3. Then for all £ > 1 and for all x € R3\ {0}
]vﬁ {G(m;A) - G(a:;())” < ||z, (3.10)

where C' depends only on ¢ and 6.

Proof. First of all consider the case [A||z|> > L. In that case we find using Lemma 3.4

l.
‘Vfc {G(x;A) - G(x;O)” < |VEG(2; )| + |VEG(2;0)]
e_c\/m\ﬂ 1

EE

IN

Cy

Because e~ “VIMI#l < 1 we can drop this factor and because 2|A||z|> > 1 we can multiply by
2|A\||z|* to find the result. Now consider the case |A||z|* < 1. First of all note that

el N~ (ik|z)"
e = Z e
n=0
This series is uniformly convergent when |X||z|* < 1 and thus
o <em| —1- ik|x> i (n—1) (ik)"|z|" >

| 7| - n!

n=2
Hence we find by using this expansion that

eFlel — 1 —ik|x|

]

‘Vm[G(x;/\)—G(x;O)” - ‘vz< >’ < C|-k?| = C|A|,
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which shows the result in the case £ = 1. We can now again use an interior estimate of the Poisson
equation (3.9) for £ > 2. Hereto let w(x) = G(z;\) — G(x;0) and notice that Aw(z) = AG(x; A)
in R3\ {0}. This completes the proof. 0O

Remark 3.6. By the same argument as in the £ = 1 case of the previous lemma we find that if
Alal* < 5,
|G(z; X)) — G(2;0)] < C/|A]. (3.11)

3.2 Fundamental solutions of the Stokes System

Now after finding a fundamental solution of the Helmholtz equation and proving some of its
properties we are ready to introduce a fundamental solution for the Stokes System.

3.2.1 Definition of the fundamental matrix

In this section we give the definition of the fundamental matrix when X € ¥y and = € R?\ {0}.
Since the Stokes System is 3-dimensional we need a fundamental solution in each coordinate.
This gives rise to a fundamental matrix, where each row is a fundamental solution with respect
to a coordinate. Now define the fundamental matrix as

1 92

? J

[G(m; \) - Gz o)] (3.12)

The corresponding fundamental solution for the pressure term is given by

O(x) = ai [G(x;())] (3.13)

When A = 0, the fundamental matrix is defined by

Ty (250) = — [5” + Wj] . (3.14)

- 2ws ||z |z|®
In this definition, d;; denotes the Kronecker delta.

3.2.2 Properties of the fundamental matrix

Now that the fundamental matrix is introduced, we check some properties. First of all we check
if the fundamental matrix solves the Stokes System away from zero.

Lemma 3.7. Let A € $y. Then for all x € R?\ {0}

‘ [cbj(x)} -0  i,j=1,23
(3.15)

3
Zaa, [Fz‘j(w;k)} =0 j=123.

Proof. Let A € ¥y and z € R3\ {0}. Then we know that A,G(z;\) = AG(x;\). Hence
(=Az; + M)G(x;A) =0 and A,G(z;0) = 0. Now using the definition of the fundamental matrix
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we find that

(—A-+MF%-A)——14£ﬁ—[—AG(0ﬂ
. A= TN O .
) )
= 5|~ 7,60

- _ai {q’j(@]

This shows the first equality. Now for the second equality we find

> ai [Fu(x; A)] = ZS: aiiG(I; A)dij — /1\333?_;%2 [G(SC;A) - G(x;O)}

i=1 " i=1
1 0
= A) = 5 [AG(x5A) — A G(w;
z; (23 2) A Ox; [ G(z32) Gla 0)}
0 0
This completes the proof. O

We want to check if (I';, ®;) is a fundamental solution in the distributional sense. In order
to do so, we first make some preliminary estimates.

Lemma 3.8. Let A € Xy and T';j(x; \) with x € R3\ {0} be given by (3.12). Let e > 0. Then
[ reaids o (3.16)
B(0,¢)
[ e Nlet) o (3.17)
OB(0,¢)

when € — 0.

Proof. We use Lemma 3.4 and Lemma 3.5 to find

1 1A
/ T (z; A)|de < / c < + |> dz
B(0,¢) B(0,¢) lz| Al 2]

€
SC// rdo(y)dr
o JaB(0,1)

<0 =0 (e—0).

For the second integral we find

1
T3 (y; ) |do y)S/ C<+) do(y)
/aB(o,s) swiNldo) < | oo C Tl T )

1
< ngm2 -0 (e—=0).
O

Theorem 3.9. (I';, ®;) is a fundamental solution of the Stokes System (1.11) in the distribu-
tional sense.
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Proof. We use a similar proving strategy as in the proof of Lemma 3.3. Let ¢ € C°(R3;R3?).
Now we want to show that

0P,
8(Ei ’

<(_Aw + ATy + ¢i> = 0i9i(0) = (6:50(), i) - (3.18)

Now using the definition of the distributional derivative together with the linearity of distribu-
tions we find

L A 0%
<( Ay + N5 + oz, ,w> =— (T, Azy) + <AFM + oz, ,w>

:—/ FU(Z‘,/\)Aww(x)dx
R3

+ /R 3 (mj(az;A) + 822 (f)> b(z)dz.

Because of the singularity at the origin, we will consider these integrals in two regions. The
region B(0,¢) and the region R?\ B(0,¢). Using partial integration we find

i (p)
/]R3\B(0,5) 1(517 ) w(x) v /SB(O,E) ov J(p ) 0(p)

5Fij(P§>\)
UMD (p)d
+/aB(O)E) 5 Yi(p)do(p)

+ / AaT (2 o).
R\ B(0,¢)

By Lemma 3.7 we know that

/ (—Azrij(x; A) + AT (3 A) + W) W(z)dz = 0.
R4\ B(0,¢) Ox;

Hence we find that

<<Am AT Zi@ = 5,6(0) = (81;8(x). )

This completes the proof. O
We also want to check if the pressure part of the fundamental solution is a harmonic function.

Lemma 3.10. Let z € R3\ {0} and ®;(x) be given by (3.13). Then

Proof. We start by calculating the second derivative of ®;(x),

0? 0 1 Tik;
—&;(z) = — | —=8;; —3—L—
das (z) Oz (wd|x|3 ! wd|x|3+2>

Li

2
Z; Lidy X;

6”"’3(3"'2) 373

-3
wslz**? wslz[*tt wslal
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Now we sum all the derivatives to find the Laplacian

3 82
A i(z) =) 52 2i(®)
j=1""17

|
w
+
[\~]
+
w0
no
~—
w
+
|
w
+
[\v]

- -3
walz[*T?wsla|
—0.

3.2.3 Estimates on the fundamental matrix

In the previous section we have established the important properties of the fundamental matrix.
Now we do estimates on the fundamental matrix that will be used throughout the thesis.

Theorem 3.11. Let A € Xy. Then for any £ > 0 and for all x € R?\ {0}

C
2y 110’
1+ [A[[a] )]

|VET (23 0)| < ( (3.19)

where C' depends only on £ and 0.

Proof. We consider the cases |[A||z|* > 1 and |A||z|> < 1. First let [A||z|* > 1. By Lemma 3.4 we
find that

1
[A]
e—v/Illel e—eV/lel +1

<C +C
|x|1+€ |)\Hx|3+f

1

|VET (25 \)| < | VEG (25 0)| + o

|Vz+2G(fE;>\)| + ]V6+2G(x;0)|

eVl 4 1 o—ey/IMlz] {1
_c ENIE EEZ
B |CC‘3+€

em oV Ilel g emeviNiel 4 o
< ¢ 1+2£

||
1
< or DT
e
C

< .
(1 + A2 ?) ]2+
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Now let [A]|z|* < 1. Using Lemma 3.4 and Lemma 3.5 we find

1

A
Ce—c\/m\xl o 1

<C——— +Cr

|x‘1+€ |)\|

e—evVlel 41

1+£

C

< .

T A

VaT (@ )] < [VeG (a3 M) + 157V (G A) = G(a;0)

1-£-2
[All]

]

Where in the last step we used that 1 < (1 + |A||z|”) < 2. This completes the proof. O

Theorem 3.12. Let A € Xy. Suppose that |\ |z|* < 5. Then for all x € R\ {0}

V. [P ) - D@ 0)]| < v, (3.20)
where C' > 0 depends only on 6.
Proof. We know that

Cop(z; A) —Top(z;0) = [G(x; A) — Gz 0)}50(5

1 . Loy Al
X@xaﬁzg (G(w,)\) G(zx;0) 2w3) .

By Lemma 3.5 we know that
Vo {G(232) = G(a;0)}] < CIA| < CV/[A]J2| . (3.21)

Where in the last inequality we used that |[A]|z|* < 1. For the second part we notice that

oo . n
iklz| _ N (k]])
€ - Z n!
n=0

Now we use the observation that

ik|z . E2|z|? ik®|x?
i83 e||—1—1k|m\+T—T
47 9|z

4 |x|

1 (=1 —=2)(n—3),. o, n-a
_Enzg i (ek)"™ |z|" .

Hence we can use the series expansion to find that

v3 (G(x; \) — G(z;0) — w)'

2W3

< CIN>.
2 6 <O

2 . 3
v3 <eik|m| —1— Zk|.’I/'| + ]{72|.’17| o ’Lk3|$| )
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And thus we find
1 62 A|ZE‘ 1
. . — . - < < .
‘Vx <)\8maax5 <G(:17,)\) G(x;0) 2w3>)‘ < CIN < CVA|x]

Combining this with (3.21) completes the proof.
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4 Layer potentials for the Stokes System

In this section we study the properties of the single and double layer potential for the Stokes
System. In this section we will assume that € is a bounded Lipschitz domain in R? and 1 <
p < 0o. The proofs in this section rely on techniques from harmonic analysis ([22], [23] for an
introduction). Important results from harmonic analysis are also contained in the appendix A.
A good introduction to the layer potentials for the Stokes operator can be found in the book of
Ladyzhenskaya [29]. The Stokes System was also studied with layer potentials in [31], where the
boundary of the domain is the halfspace and in [37], where the boundary of the domain is of
class C2. For convenience we also introduce the Einstein summation convention. This convention
means that if an index is on the right-hand side but not on the left-hand side of the equation, it
ought to be summed over the dimension.

4.1 The single layer potential

First we study the single layer potential. We start off by giving the definition. Then we show
that the single layer potential solves the Stokes System in the domain ).

4.1.1 Definition of the single layer potential

Definition 4.1 (Single layer potential). Let €2 be a bounded and connected Lipschitz domain in
R3. If f € LP(0S;C3) and \ € Sy, then the single layer potential with density f is defined by

wi(z) = / Ta(@ — 5 ) Fi(y)do(y)
Sy(F)(@) = (u,0) = o9 (4.1)
o) = /m Qi (x — y) fr(y)do(y).

We now proceed to show that this definition of the single layer potential yields a class of
functions that solves the Stokes System (1.11) in 2. However, one should keep in mind that the
single layer potential does not always satisfy the boundary conditions on 0.

Lemma 4.2. Let Q be a bounded and connected Lipschitz domain in R3. Let A\ € ¥y and
f € LP(0Q;C3). Then the single layer potential is a solution of the Stokes System (1.11) in €.

Proof. The idea of the proof is to use Lemma 3.7 in combination with the dominated convergence
theorem (Theorem B.5). Now let x €  and let f € LP(9; C?). Now let g such that %—i— % =1.
By Theorem 3.11 we see that the function y — Vil (z — y; A) € L9(9Q;C) for all £ > 0. Tt is
also not hard to see that the function y — V& (z —y) € L1(09Q; C). Now we let (u, ) = Sx(f).
Since €2 is open we can find a radius r such that B(z,r) C Q. Now take a sequence h,, — 0 with
|hn| < r. Now consider

wi(z + hpej) —ui(z) / Lig(x+ hnej —y; N) — Tig(z — y; A)
hn N o0 hn

Tr(y)do(y).

By the mean value theorem there exists a &, € B(x,r) such that

Dir(z + hnej — 43 A) = Tin(@ =y A) | _ |00k (€n = 95 A)
hy, - 8$j ’

Now by the Holder inequality (Theorem B.2) we find that

/ 8sz (gn - Y )‘)
o0 Ox;

'Ifk(y)ldff(y) < IValie(@ =5 Ml paaase | Fell Lo o0y < o0
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Now we can invoke the dominated convergence theorem to find that

ou; . (T4 hpej) —ui(x)
puhedl =1 J
r. oy \) =T —
= lim ChRID yi’LA) BB p()daty)
n—oo Ja0 n
. Dig(x+hpe; —y; N) — Din(x —y3 A
= [ i Dt Sy A B0 )
90 N0 hy,
or;
= | T @ —u N fiy)do(y).
o0 0Zj

Similar calculations can be done for Vé(x) and Agzu;(z). Using this we find

0 0
—Apui(@) + 5-d(z) + dui = —Aw/ Pin(z =y A fuly)do(y) + 5 - / Py (z — y) fr(y)do(y)
i o0 Ti Jon
+ A - Lik(x — y; A) fr(y)do(y)
0
= / [Arrik(x — Y A) + 3 Pp(r —y) + Al (z — y; )\)} Jr(y)do(y)
o0 i
=0.
And similarly we find
div(u) = ZZ
o [ Tale -y N fln)dotw)
783}1 00 ik Y; k\Yy)aoly
0
= 7F — Y.
00 axZ zk(x Y; A)fk(y)d(f(y)
=0.
This completes the proof. O

Also note that the pressure part of the single layer potential is still a harmonic function.

Lemma 4.3. Let 2 be a bounded and connected Lipschitz domain in R®. Let A\ € Yy and
f e Lr(09Q;C3). Let (u,d) = Sx(f). Then Ayé(x) =0 in Q.

Proof. By Lemma 3.10 and the same argument as in the proof of Lemma 4.2 we find that
Azd(z) =0in Q. O

4.2 The double layer potential
4.2.1 Definition of the stress tensor

The internal mechanical stresses in a continuous medium can be modelled using a total stress
tensor. This is a combination of forces in the medium and surface forces. In [33], S. Monniaux
considers the following class of stress tensors

8ui
8l‘j

8’(,Lj
axi

Tij(u, ¢)(x) = =0i;(x) + {5 —(2) + 5= (), (4.2)

27



where £ € (—1,1]. In this section we only consider the case £ = 0, similar to Shen [34] and

Fabes, Kenig and Verchota [12]. We do this because this yields good Rellich estimates in the

next chapter. In order to avoid confusion we introduce a new symbol to denote the stress tensor

with £ = 0.

a’U,i
-(x). 4.3

@) (13)

What we are interested in is the divergence of this tensor when acting on a vector. Hence we
calculate and find that

5 [Su (o) )] -

Sij(u, ¢)(x) = =0ijp(x) +

_ L Aws )
8:@ wi ¢ 8%1 WA+ 8x]— 8xj

Now if we take a divergence free vector for w we find

g, , — [ Au: — . )
o [t N wpua)] = (s = 2 ) w4 G5
This observation leads to an important theorem. First define
’ aul
Sij(u, @) =050 + oz, (4.4)

We conclude this section with the definition of the conormal derivative.

Definition 4.4 (conormal derivative). Let Q be a Lipschitz domain in R® and u and ¢ be
sufficiently nice functions on 2. Then the conormal derivative is defined as

1o} 0
o = Sj(u,@)n; = 5= —on. (4.5)

4.2.2 Greens type identity for the stress tensor

In this section we prove a Greens type identity for the stress tensor. This helps rewriting the
Stokes System inside €2 to an integral involving the conormal derivative on Of).

Theorem 4.5. Let Q be a Lipschitz domain in R3. Let u and w be sufficiently differentiable
and divergence free and let ¢ and p be sufficiently differentiable. Then,

/ Au; — 99 A | w; —u; | Aw; + 9p Aw; )| dz
Q ox; o,
= /m [Sij(wap)u'inj - S;j(u,gb)winj} do. (4.6)

Proof. First of all note that

/ Au; — Oui _ A | w; —u; | Aw; + Ow; _ Aw; || dz
Q 0x; ox;
4 dxr

ou; ow;
= /Q [(Aul — &T,) w; —Uu; (sz + oz, )]

Now the result follows directly from the divergence theorem and Lemma 2.11. O

= [ div[S;(u, ¢)]u; — div[S;(u, ¢)|w;dz.
Q
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It is natural to call this theorem the Green’s identity of the Stokes System. Using the Green’s
identity it is possible to express the solution to the Stokes System in terms of surface integrals.

Theorem 4.6. Let Q be a Lipschitz domain in R and A\ € Sy. Let (T, ®1) denote a funda-
mental solution of the Stokes System (1.11) and suppose that (u, d) satisfies the Stokes System.
Then,

u;(x) x €
0 zeR3\ Q.
(4.7

- S (T @1) (x — y; Mg (y)n; — Sij(u, ¢) (y)Din(z — y; Nmydo(y) = {

Proof. Let (T'y, ®x) be a fundamental solution and (u,¢) be a solution of the homogeneous
Stokes System. Now substitute this on the left-hand side of the Green’s identity from Theorem
4.5. This yields

pis = [ |(aw= 22 <3 ) 000t~ ) — i) (AT + 5o AT ) (0= 35 0]
- /Q wi(y)0ixd(x — y)dy
= u;(2),

where d;;, denotes the Kronecker delta, and §(z — y) denotes the delta function. This completes
the proof. 0

We want to obtain a similar expression for the pressure term ¢. Therefore we first establish
the following lemma.

Lemma 4.7. Let A € Xy and (T'y, @) denote a fundamental solution of the Stokes System.
Then if x # vy,

/ / 0P
_)‘Sij(rka ®p)(z —y) + Awsij(rkv Pp)(z—y) = _89348,; , (x—y) = Adi;j p(z — y). (4.8)
10T

Proof. First of all notice that the differentiation in S is done with respect to y. We can how-
ever change to differentiation with respect to x at the cost of a minus sign. We now start by
manipulating the Laplacian term.

, 0
Az Sy (T, @i)(x = y) = 638 Pi(@ — y) + o —Aslji(2 — y)

9yi
0
= 5ijAzq)k(x — y) — 87A1ij($(} — y)
01 A Pp(z — y) a(/\F(z y)JrafI)(x y))
=05 Rz PE (T —Y) — 73— ik\T — o Pl —
J ami J 8xj
0 0?
= —)\a—in‘jk(x —y)— 9207, Op(z —y).

Since @ (xz — y) is a harmonic function. It’s Laplacian vanishes. Furthermore we can calculate,

' 0

Djile — ). (4.9)

Now combining the two results completes the proof. O
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We are now ready to represent the pressure term of the solution in terms of surface integrals.

Theorem 4.8. Let Q) be a Lipschitz domain in R® and X\ € Xy. Let (u, ¢) be such that it solves
the homogeneous Stokes System. Then for all x € QQ,

D= [ e =)o)+ [ 5008 = s (o)
1

47r o Hui(y)nj (y)do(y) +C, (4.10)

where (T, @) denotes a fundamental solution of the Stokes System and C' is a constant.

Proof. Let (u, ¢) be a solution of the Stokes System. By Theorem 4.6 we can write for all z € 2

0
8¢ = Aui(x) — M ()

= /. Ay (Tr, i) (2 — y)wi(y)ny — Sij(w, ) (y) AuTik (@ — y; \nsdo(y)

- A {/ S;j(rkv Q1) (2 — y)ui(y)n; — Sij(u, @) (y)Tir(r — y; \)njdo(y) | .
00

We can now use Lemma 4.7 and Lemma 3.7 to find

82& / SU 86 ( - y>d0(y)

_ /8Q {af?;’;j (x —y) + A3 O (x — y)} w;i(y)do(y). (4.11)

Now let » > 0 be such that B(z,r) C Q. pick z¢ € B(x,r) and let v be a path from zg to x in
B(x,r). By the gradient theorem we find

d(x) — ¢(w0) = / Vo(t) - dt

After integrating the right-hand side of (4.11) and grouping all constant terms in one constant
C, the proof is completed. O
4.2.3 Definition of the double layer potential

Theorem 4.6 and Theorem 4.8 suggest that it is convenient to introduce the double layer potential.

Definition 4.9 (Double layer potential). Let Q2 be a bounded and connected Lipschitz domain in
R3. If g € LP(09Q;C3) and X € $y. Then the double layer potential with density g is defined by

wie) == | S5 (Th, @) (@ — 15 Mg (y)n (y)do (y)

Da(g)(z) = (w, p) = { p(z) = aa;cj /8 . Py (x — y)n;(y)gr(y)do(y) (4.12)
+ ﬁ / #gk(y)nk(y)do(y)

b19) |~’E—y|

We shall again show that that the double layer potential is a class of functions that solves
the Stokes System in €.
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Lemma 4.10. Let Q be a bounded and connected Lipschitz domain in R3. Let A € Sg and
g € LP(09;C3). Then the double layer potential is a solution of the Stokes System (1.11) in Q.

Proof. Let (w, p) = Dx(g). For the same reason as in the proof of Lemma 4.2 we can interchange
differentiation and integration. Now use Lemma 4.7 to conclude that —Aw + Vp + Aw = 0 in
0. To see that div(u) = 0, notice that

3
i ' - OMie(z —y; )\ 1 i . B
; Bo; <5lk<1>k(x y) + o )" A e p— + 5. div(Te) = 0.

J

And again the pressure part of the double layer potential is a harmonic function.

Lemma 4.11. Let Q be a bounded and connected Lipschitz domain in R3. Let A\ € Xy and
g € LP(09;C3). Let (w,p) = Dr(g). Then Ap =0 in Q.

Proof. Notice that A®; = 0 by Lemma 3.10 and a short calculation shows that A (Tiyl) =0,

when x # y. O

It is not yet clear why we need both the single and double layer potential. We have seen
that the single layer potential as well as the double layer potential solve the Stokes System in €.
However they fulfil different roles in the solution to the boundary value problem for the Stokes
System. We shall show in the next sections that the single layer potential is used to solve the
Stokes System with Neumann type boundary conditions and the double layer potential is used
for Dirichlet type boundary conditions.

4.3 Nontangential maximal functions of layer potentials

In this section we show that the layer potentials defined in the previous section have bounded
nontangential maximal functions. This is important, because we want to use smooth approxi-
mations of Lipschitz domains. As we know from the section about Lipschitz domains, we need
boundedness of the nontangential maximal function in order to use something like the dominated
convergence theorem.

4.3.1 Convolutions on Lipschitz domains

We start by stating a well known result that bounds the convolution with a decreasing and
radially symmetric kernel.

Lemma 4.12. Let n : RY — R be a function such that n(x) = n(|z|) and n(z) > n(y) when
2| < lyl. Then ne(x) = zn (%) and,

sup [(f *me)(@)] < Inll 1 gay M(f) (@) (4.13)

for all f € L} (RY).
Proof. See for example [22, Theorem 2.1.10] or [24, Proposition 2.3.9). O

31



We would like to use a similar lemma to show boundedness of nontangential maximal functions
arising from the layer potentials on Lipschitz domains. We cannot directly use this lemma, since
f is only defined on 0. To fix this problem we have to use a parametrization of the boundary.
Define 7 : R — R by

-3
ny) = Xpy>1lyl (4.14)

Then the dilation is given by
4
ne(y) = le\>tm' (4.15)

A rather straightforward calculation shows that the L' norm of this function equals 2. However,
7 is not radially decreasing. Therefore we want to define 77 in such a way that it is a radially
decreasing function and that it is a majorant of 7. This can be done by defining

- -3
1Y) = Xjyl<1 + Xjy|>11yl - (4.16)

One can show that the L! norm again is finite (in fact it equals 37). Now we are ready to prove
the following lemma.

Lemma 4.13. Let Q be a bounded Lipschitz domain in R® and let p € 0. Then there exists
C > 0 such that

/yeag _t:a (y)do(y) < CMoa(f)(p), (4.17)
lp—yl>t P Yl
for all f € L} (09).

loc

Proof. Assume that D is a special Lipschitz domain. Now parametrize the boundary to find
tX — (y) tX m(p)—m(y ~ ~ -
[ R panty) = [ OO0 ()14 V()P
o |p—y| 2 |m(p) — m(7)|
We now manipulate the integrand in order to use Lemma 4.12. Notice that

im(B) — 7@ =[5 — 91> + o) — @) < 1+ L)|p - I

7)) — (@) = 15— 91> + le(®) — o@)* > |5 — 91

>p—7°.
F@) = fE@) 1+ V@)

We can easily see that f is locally integrable on R? if f is in LP (09)). Also define

If we now define

() = Xjaps1]z] 7.
Then we find that
tX7\'~—71'~ ~ ~ ~ tX~—~ r ~
[ POt ) 14 (V)P < © P g
r2 |7(p) — (7] r2 [p— 9|
<c [ =i

< Csup| (i = 1))

< Olll 1 a2y M (F) ().
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On the last line we used Lemma 4.12. We now want to show that there exists a constant such
that ~
M(f)(B) < CMop(f)(p).

Notice that w(Bz(p,r)) C Bs(w(p), v'1+ Lr) N 0D where L is the Lipschitz constant of ¢. To
see this we represent points in 9D by 7(§) and calculate

m(B) — 7(@) = 15— 41> + @) — e@)° < A+ L)p -3l

and the conclusion follows. Also notice that by Lemma 2.6, the sizes of w(Bz(p, ) and Bs(7(p), v 1+ Lr)N
0D are comparable. Now

U 1 NS
M(f)(p)—igg Balo )] o f(y)‘dy
%g@n|/& oty

[/ (y)ldo(y)

‘33 p.V1+ Lr) N 0D| Jp,p,viFTrnon
< CMap(f)(p).

To summarize, we now showed that for a special Lipschitz domain we have

oD [p—y

Now consider a bounded Lipschitz domain € in R3. By compactness there exists a finite collection
(0D; ) _, of special Lipschitz domains covering 02 and a partition of unity (Cj) _, subordinate
to thlb covering. Thus we find

X |p—y|>t X |p—y|>t
[ D g, Z /w L £ y)¢; () do(y)

o |p—y Ip—y|*

< Z ||T]||L1(R2)M8Dj (ij)(p)

Jj=1

<C Z ||77||L1(R2)M69(f>(p)

j=1

< CMoq(f)(p)-

This completes the proof. O

4.3.2 Boundedness of (¢)* in L?(0N2)

We are now able to prove the boundedness of the nontangential maximal functions that arise
from the layer potentials. We start by showing this in the case of ¢, the pressure term. Before
we do this, there is also another convolution-type operator that plays an important role. For f
locally integrable on 992 and p € 0f), define the operators

S'(F)) = /| e P o), (418)

33



and

§"(£)(p) = sup[S'(£)(p)] (4.19)
We want to use techniques from harmonic analysis, but then we need to integrate over R? instead
of 992. This can be overcome by parametrizing the boundary. Assume that 2 is a special Lipschitz
domain. Then (4.18) becomes

SO0 = [ Xt mO) RGO e 420

By Rademachers Theorem (Theorem 2.4) we see that /14 |V (7)[?

Hence it is natural to consider the kernel

is essentially bounded.

(z,¢(2)) = (v, ¢(y)
(z, 0(@)) — (g, 0()I®

It is shown that this is a special kernel, in the sense of Calderén-Zygmund theory.

K(x,y) = (4.21)

Lemma 4.14. There exists a C > 0, such that K(x,y) defined by (4.21), is an element of
SK(1,C).

Proof. Notice that by Rademacher’s Theorem (Theorem 2.4)
C 1 C C
2 = 2 ) < 2"
(@, ¢(@) = (w, 6WDI" e —yl” [} | (d)(a:)f(ﬁ(y)) lz -yl
—y

K (2, y)| < |

T

For the gradients of K(z,y) a similar calculation yields that

c C
VaEKo(2,y)] < P and [V Ko(z,y)| <

-
r—y lz -yl

Now observe that [z — 2’| < 1 max (|z — y/, |2’ — y|) implies that
max (| — y|, |2' —y|) < 2min (Jz — y|, |2’ — y|). This follows from the triangle inequality. Now
let A be a point on the line segment between x and z’. Then we find that

10—yl +10 — 2| > [z -y
16—yl + 10— 2| = 2" —yl.

Adding these inequalities yields together with the previous observations

210 —y| > |0 — x| — |0 — 2| + |z — y| + 2" — ]
210 —y| > —|z — 2’| + 2min (Jz — y|, |2" — y|)

1
210 =yl = —5 max |z —y|, 2" = y[) + max(lz —y|,[2" — y]).

And hence we find that L
0=yl = 7 (o =yl +1a" = yl). (4.22)
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Now suppose that |z — 2’| < 1 max (|z — y/, |2’ — y|). We can now use the mean value theorem
in combination with inequality 4.22,

K (2,9) — K (&', 9)| < [VK@ )l — '] < 0LZ=2] < oozl .
0—yP = (e —yl+ 2 —y)

And a similar calculation yields

ly — /|
3’
(Jo =yl + |z —y'])

|K($’y) - K(x7y/)| < c

when |y — ¢/| < 1 max (|z — y|, |z — y/[). This completes the proof. O

Now, the following Lemma is a consequence of the celebrated Theorem by Coifman, McIntosh
and Meyer [5]. They have shown that operators like S are bounded in L?(9)) and hence are
Calderén-Zygmund operators. Now, the following Lemma is just a standard result for Calderén-
Zygmund operators.

Lemma 4.15. Let Q be a bounded Lipschitz domain in R® and let S*(f) be defined by (4.19).
Then there exists C' > 0 such that

1S (P e @0y < ClFll (o0 (4.23)

for all f € LP(99Q;C3) with 1 < p < 0.

Using this important result, we can now show the boundedness of the nontangential maximal
function of ¢ by making a decomposition into the case above and a convolution-type integral.

Lemma 4.16. Let Q be a bounded Lipschitz domain in R3. Let (u,¢) = S\(f) with f €
LP(09Q;C?) with 1 < p < co. Then

1) o gony < CFlloon)- (4.24)

where C' depends only on 0, p and the Lipschitz character of 2.

Proof. Let ¢ be given by the single layer potential. Pick p € 92 and define the set
Epp)={zeQ: |z —p <Cdist(z,00)}.

Set t = |z — p|. By the definition of the non-tangential maximal function

6)"(@) = sup /a Tk Yk £ ()do(y)

2cE(p) |Joo |z —y|
Tk — Yk LTk — Yk
< sup /UeaQ 5 fi(y)do(y)| + sup /UeaQ 5 fi(y)do(y)
wer) |15 < 1o =l wes) |15, lo =l
— A+ B.
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We are going to estimate integrals A and B using the estimates from Lemma 2.13

T —y
AZS%)/%M — fe)do)
z€E(p

3
[p—y|<t @~y

1
S PO

2€B(p) Ipfy\<t

| Fi(y)ldo(y)

< sup ————
B 1€E(p) \BS(Z% N oQ| /yeaQ

<t
< CMopa(f)(p),

where C' only depends on the Lipschitz character of 2. For part B notice that

Tk — Yk Pk — Yk
3 3
lz—yl”  [p—yl

lz—yl | |p—vyl |z — pl
3 3 S 3
lp—yl”  Ip—yl Ip — ¥

We now use this to find

B< sw lpal [ 0 |p_1|3fk<y>do<y> s | [ g ) do(y)

e ) lp—y|>t rerm |p—y|>t|p ol

_ ot Pk — Yk
__iggt/QGBQ Ip—-ZJI?’fk(y)dU(y)Jrsupz/’ufef’Q -y Hdot)

[p—y|>t =0 [p—y|>t
< CM(f)(p) + S*(f)(p),

where we used Lemma 4.13 in the last inequality. If we now put it together with the boundedness
of the maximal function in L” (Theorem A.4) and Lemma 4.15 we find

(@) zr 20y < CliMaa(Fll ooy + 15 (Al Lo @0y < CllFllLran)-

This completes the proof. O

4.3.3 Boundedness of (Vu)* in L?(0N)

Before we can establish the boundedness of the nontangential maximal function of Vu we need
to do some work. In a similar fashion as the previous section we define

L0 = [ oy VEME - 1N ful)do(y) (4.25)
lp—y|>t
and
Tx(f)(p )4—§ggl7& (»)|- (4.26)

Again we would like to show that T35 (f) is bounded in LP(9€). To use techniques from harmonic
analysis, we need to integrate over R? ans thus parametrize ). Now in the case that Q is a
special Lipschitz domain, we could write (4.25) as

Tx(f)(p) Z/Rdi1 Xir () —n@)>¢ (T))VaTw (B, 2(B) — (@, 0()); M/ 1+ [Vo@) | Fr(n(5))dy
(4.27)
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Since /14 |V(-)|* is essentially bounded, this is the motivation to define a kernel given by

Kx(z,y) = VoL ((z,0(x)) = (y,0(y)); A)- (4.28)

In the following we will show that Ko(z,y) is a standard kernel which is associated with a
Calderéon-Zygmund operator. This will allow for the use of standard results in Calderén-Zygmund
theory. First of all, it is showed that Ko(x,y) satisfies the special kernel estimates.

Lemma 4.17. There exists a C > 0, such that Ko(z,y) defined by (4.28) is an element of
SK(1,C).

Proof. First of all notice that by Lemma 3.11 we find

[Ko(z, y)| = [K(z,y)|

and
VaKo(z,y)| = [V K(2,y)]
IVyKo(z, )| = [Vy K (2, 9)],
with K (z,y) as defined in (4.21). Now the result follows by the proof of Lemma 4.14. O

In order to conclude that Ty is a Calderén-Zygmund operator, L? boundedness of the operator
is needed. This is again a consequence of the result of Coifman, McIntosh and Meyer [5], who
showed that the Cauchy transform is bounded in L2. Hence we have the following lemma.

Lemma 4.18. Let Q be a bounded Lipschitz domain in R® and let T{(f) be defined by (4.26).
Then

175 (Pl v o) < ClF Nl 00) (4.29)
for all f € LP(0Q) with 1 < p < oco.

Now the following Theorem extends the result to A € ¥y. Hereto it uses the estimates on the
fundamental solution derived in Section 3.

Lemma 4.19. Let Q be a bounded Lipschitz domain in R3 and A € Xy. Then for all f €
LP(08%;C3) with 1 < p < oo we have

ITX (Pl e o) < ClIF Nl Lr ey (4.30)
where C' depends only on 0, p and the Lipschitz character of Q.

Proof. The case A = 0 holds by Lemma 4.18. We want to extend the result to the case A € 3.
Hereto we make estimates on T5 (f) in order to reduce this problem to the A = 0 case. We start
by distinguishing two cases. The case t?|A| > 1 and the case t?|\| < 1. We start with the case
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t*|A| > 3. Then by Theorem 3.11

[ reon VIR = NA0)do )| < [ VIR = 55 ) fulo)ldoy)

[p—y|>t lp—y|>t
|fk(y)|
< el
*C/yefm Alp - |4d0(y)
lp—y|>¢ NPT Y
2 fr(y)|
< v Ty do(y)
[p—y|>t y
t
<c / L fu)ldo(y)
a0 3
e, ol

< CMoaa(f)(P),

where we used Lemma 4.13 on the last line. Now we consider the case t2|\| < % We now split
up the domain of integration in two parts. The first part ¢ < |p — y| < (2|A])~2 which we will

denote by 41 and the second part |p —y| > (2|A|])~2 which we will denote by 75. We start by
estimating on ;. We find

[ rov A)fk(y)da(y)‘ <

VT — y: o>fk<y>do<y>\

/ v {Fk(p -~y A) = Tr(p—y; 0)} fk(y)dv(y)‘
=A+ B.

+

We now estimate these integrals separately. We notice that A < T (f)(p). The second integral
is estimated using Theorem 3.12.

BS/ ‘V[Fk(p—y;k)—Fk(p—y;O)HIfk(y)lda(y)

<c / VL o)

lp — vl

71 |p - yl

< CMoa(f)(p)-

We now estimate the integral on vs.

VI (p — v A)fk(y)da(y)’ < / IVT%(p — y; M| Fr(y)|do (y)

Y2 2

£) N

</w T - =Y
Rl

S/w A =g

< CMoaa(f)(p).
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Putting these estimates together leads to

TX(£)(p) < Ty (£)(p) + CMoa(F)(p)- (4.31)
Now from the boundedness of the Hardy-Littlewood maximal function (Theorem A.4) and
Lemma 4.18 the result follows. O

We can now employ a similar strategy to prove the boundedness of the nontangential maximal
function of Vu.

Lemma 4.20. Let ) be a bounded Lipschitz domain in R® and A € Xy. Let (u, ) = Sx(f) with
density f € LP(0Q) with 1 < p < co. Then

H(VU)*HLP(BQ) = C”f”LP({)Q)? (4.32)
where C' > 0 depends only on 0, p and the Lipschitz character of Q.
Proof. Let u be given by the single layer potential. Pick p € 92 and define the set
E(p)={rcQ: |v—p| <Cdist(z,00)}.

Set t = |x — p|. By the definition of the nontangential maximal function and the fact that we
can take the differential inside the integral (cf. proof of Lemma 4.2)

(Vu)*(p) = sup

VLu(e — N i <y>da(y>\

z€E(p) |J0Q

— sup / VTw(z — 43 N fi(9)do(y)| + sup / V(- 43 V) fi (9)do(y)
z€E(p) |/ |p—y|<t z€E(p) |/ |p—y|>t

= A+ B.

We will look at the two parts separately. Using Theorem 3.11 and Lemma 2.13 we find

A< s / IVTs(2 — y; \)|| fi(y) | do (y)
z€E(p) J|p—y|<t

o 50 o)

2
lp—yl<t |z — Y|

2
p—yl<t ¢

< B Few)ldo(y)

[p—yl<t

< CMoa(f)(p).

For the second part we use the mean value theorem to find

VIi(z —y;A) < (2 — p)VPTR(&A) + VEk(p — 5 A),

where £ = ¢(x — y) + (1 — ¢)(z — p) with ¢ € [0,1]. If we now use Theorem 3.11 we find

|z — pl .

B su do T
<50 s T 1 P O + T
< Csup / — L w)ldo () + T (F) ()

>0 Jip—y|>t |p — Y|

< CMoa(F)(p) +T5(F) (),
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where we used Lemma 4.13 in the last line. Putting it all together leads to

”(vu)*”Lp(aQ) < C”Maﬂ(f)”Lp(aQ) + ||T>T(.f)HLp(aQ) < C||fHLp(aQ)~

This completes the proof. O

4.3.4 Boundedness of (u)* in LP(0f)
Lemma 4.21. Let Q be a bounded Lipschitz domain in R3. Let (u,¢) = Sx(f) with density
f € LP(OQ) with1 <p < oo. Then
1 *
A @)l Lo @) < ClFllLroa),
where C' only depends on 0, p and the Lipschitz character of Q.

The proof of this lemma is similar to Lemma 4.16 and Lemma 4.20. This section is finished
by stating the results in an overarching theorem.

Theorem 4.22. Let Q be a bounded Lipschitz domain in R3 and let 1 < p < oo. Let f €
LP(09Q;C?) and (u,d) = Sx(f). Then
i *
[(Vu) [l o o0y + 1(D)" o a0y + M I1(@) o 90y < ClIF o 00, (4.33)
where C' depends only on 6, p and the Lipschitz character of ().

Proof. This is a combination of the previous Lemma 4.16, Lemma 4.20 and Lemma 4.21. O

4.4 Nontangential limits of layer potentials

In this section we derive the limits of the layer potentials when x € €2 tends to a point on the
boundary. We are especially interested in the nontangential limit of w if (w, p) = Dx(g) and
the conormal derivative of u if (u,®) = Sx(f). Recall that the the double layer potential with
density g is given by

wilz) = /a ) [an(y) i y)nk<y>] Fi(y)do(y).

Further recall that the conormal derivative of the single layer potential is given by

(55) @ =Gty —ome = [ |FE=0 i) — (o~ pmato)] ulohioty)

Notice that the kernels of w; and the conormal derivatie of u; are very similar. In fact they are
adjoint to each other in a certain sense. This motivates the introduction of some extra notation.
Define the following kernels

Kl :3) = I ) (0 — () (1.3)
K3 (0,4 0) = Ko,y X = WW) S b -y, (4.35)

40



where the superscript ad is used to denote the adjoint of the kernel. These kernels make sense
in the integral for almost every y € 9Q and z € Q or z € R?\ . One can see that this kernel is
bounded and continuous when x # y. We can now write the integrals as

wi(x) = /a Kalw i) fu)do () (4.36)

and

(gz)i(x) - /a Ky ) f(w)doty). (4.37)

It suffices to investigate the limits of (4.36), since (4.37) can then be obtained by using the
adjoint kernel. A natural starting point is to investigate if (4.36) exists if 2 € Q. This is done
by looking at the gradient of I';, and ®; separately. From the previous section we already know
that

T ®) =50 | [, YT~ 5 NFl0)do ) (4.38)
> lp—y[>t

and

S*(£)(p) := sup / Jeon B _;"; k(y)do(y)| = sup / yeon P =) f(y)do(y)|  (4.39)

t>0 — t>0
pyiot [P Ip—y|>t

are bounded in LP(0f) when 1 < p < co. We can use this in combination with the existence
of limy o TE(f)(p) and limsjo S*(f)(p) for sufficiently smooth f when p € Q. How to combine
these things is made clear in the following standard lemma. This lemma can also be found in
[22, Theorem 2.1.14]

Lemma 4.23. Let Q) be a Lipschitz domain and 1 < p < co. Suppose that R! is a linear operator
on LP(0KY) and that R*(f)(p) = sup,sq |R'(f)(p)|. Further suppose that for all f € LP(0€) we
have that

1= f1l, < Cpll £,

and for all g € CH(0Q) we have that R(g) = limsjo R'(g) exists pointwise almost everywhere.
Then R(f) = limg o R'(f) exists pointwise almost everywhere and

IR zoa0) < 1R (Dllpeoa) < Collfllroa)- (4.40)

Proof. Fix f € LP(9N) and define the oscillation of f as

Oy (y) = limsup limsup [R*(f)(y) — R*(f)(y)|-

e—0 6—0

We would like to show that ||Of||Lp(aQ) = 0, as this would imply that O¢(y) = 0 almost ev-
erywhere. That would imply that R*(f)(y) is a Cauchy sequence for almost all y € 9Q and
therefore would converge to some R(f)(y) as ¢ — 0 for almost all y € 9. To show this, we
use the density of C1(9Q) in LP(9€2). For any n > 0 we can find a function g € C}(9Q) such
that ||f — gHLP(QQ) < 7. Since by assumption R¢(g) — R(g) almost everywhere, we know that
Og4 = 0 almost everywhere. This, in combination with the linearity of R°, implies that for almost
all y € 00

O (y) < Og(y) + Op—g(y) = O —4(y).
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Now we use this to calculate

105 ooy < 10—l 0002
< 2R*(f = 9l o (a0
< 2G| = 9ll ooy < 2Cpn-

We now let 7 — 0 to show that Oy = 0 almost everywhere. Hence R*(f) is a Cauchy sequence and
converges almost everywhere to some R(f). Since |R(f)| < |R*(f)| inequality (4.40) follows. O

With this lemma in the back of the head, we investigate lim; o T*(f) and lim; o S*(f), when
f € CH09Q;C3). Since CL(982; C?) is dense in LP(9Q; C3) when 1 < p < oo, the existence of the
limit in LP is provided by the previous lemma.

Lemma 4.24. Let Q be a bounded and connected Lipschitz domain in R3. Let A\ € Xy and
suppose that f € C1(0Q;C?). Then

T0(f) = im T4 (f) (4.41)

exists pointwise almost everywhere.

Proof. Start by taking f € CL(9Q;C?) and let p € 9 be a Lebesgue point of f. Let n > 0 and
(tn) a decreasing sequence such that ¢, | 0. We now consider the following difference

T3 (£)(p) — T (£)(p)]-

Without loss of generality we assume that n > m. If we now substitute the definition and add
and subtract To(f) we find

T (£)(p) — Ti (£)(p)| = / Jeon [Vxl“k(p — 3 A) = VoTi(p — 43 0)| fi(y)do(y)
t, <|y—p|<tm
+/ yeon  Valk(p = y:0)fi(y)do(y)
tn <|y—p|<tm
=I1+J

Now notice that by Theorem 3.12 and the compactness of the support of f and Lemma 2.6 we
find that

VA

< [ Z R

1] < C/ yeo2  [p—y] | fr(y)ldo(y)
tn<|y—p|<tm

<c mx (FOWN [ L poode)

sesupp(f) tn<|y—p|<tm
tm 1
gmmf;wmmmw
tn
tim
< VAl / rdr
tn

<Oy (th, —17) -
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Hence we define Ny = % Now we manipulate J to find

I= [ e o= 50 [£uw) - £i)] doty)

tn<|ly—p|<tm

+ / yEHN VT (p — y;0) fr(p)do(y)
tn <|y—p|<tm
=K+ fk(p)L.
Since f € C1(952) we now use Lemma 3.11 to find that
K< © yEIQ (7) : Ir(y) ‘dd(y)
tn <|ly—p|<tm Ip — v pP—=Y

<C max {|V.f(s |}/ Jeo0 do(y).

sesupp(£) R Ip Yl

By a similar calculation as before we find that

|K| < 02 (tin _ti) 5

and we define No = /5~ For the last bit we again use Lemma 3.11 and Lemma 2.6

1
L <C . <|'7§:€ay5|2<tm mda(y)
<cC / " ) N 09 dr
< C3(tm —tn),
and hence we define N3 = m. Now we define N = max{Ny, Ny, N3}. Now if n,m > N we

find that
[T (F)(p) = T3 (£)(0)] < CLNT + CoN3 + Ca fi(p) N3 =1

This shows that T)t\"( f)(p) is a Cauchy sequence in C? for every sequence t,. Since this is a
complete space the limit exists. Thus the limit of T (f) exists (cf. Remark 2.16) and

Lim T3 () (p) = Ta(£)(p)

t10
This completes the proof. O
Now that we have shown existence of T (f), we now show the same for S(f).

Lemma 4.25. Let Q be a bounded Lipschitz domain in R3. Let A € X and suppose that
f € CHO0Q;C3). Then

S(f) = lim S'(f) (4.42)

exists pointwise almost everywhere.
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Proof. Start by taking f € CL(9€;C?) and let p € 9 be a Lebesgue point of f. Now let > 0
and (t,) a decreasing sequence such that ¢,, | 0. We now consider the following difference

S (£)(p) = S (£)(p)]-

Without loss of generality we assume that n > m. If we now substitute the definition we find

L

s - sl [, 2 Fuy)do(y).

tn<|zﬁp|<tm| —yl

Now, using the exact same calculations as in the proof of the previous lemma, the result follows.
O

We have shown that lim o 7%(f)(p) and lim¢jo S*(f)(p) exist when f € CL(99). This moti-
vates the following definition

AN =l [ Kalosi N fuly)do(y) (1.3
lp—y|>t

50 =l [ o Ki0.5: ) Fep)do(0). (149
lp—y|>t

Using Lemma 4.23, Lemma 4.24 and Lemma 4.25, we find that (4.43) and (4.44) exist almost
everywhere on 92 if f € LP(9€;C3), 1 < p < co. Notice in the rest of the text that when both
arguments in the kernel lie on the boundary of €2 the integral will be taken in this principal value
sense. In the following theorem we look at the double layer potential with a constant function as
density. This will help in finding the values of K (f) and IC;( f) when f is a constant function.

Theorem 4.26. Let Q be a bounded Lipschitz domain in R? and let A € Xy. Let ¢ € C? be a
constant vector and (w, p) = Dx(c). Then,

c, €
1
w(z) = 36 T€ o0 (a.e.) (4.45)
0, zecR*\Q.

Proof. For x ¢ 0N the Green’s identity from Theorem 4.5 can be used with (u,$) = (T'x, Pr)
and (w, p) = (¢,0) where ¢ is constant. This yields

cp, x€

A Tl —y; Ne;dy + wi(x) = _
/Qk( v Aeidy +wi(@) {0, z R\ QL

Now notice that for » > 0, we have by the divergence theorem that

/ Tix(z — v Ado(y) = / Tt y: N (9)do (y)
QNOB(z,r)

QNOB(0,r)

= / div(T';)dy = 0.
QNB(0,r)

Hence we have that

/\ci/ Tir(z —y; N)dy = )\ci/ / Tin(x — y; \)r?do(y)dr = 0.
Q 0 OB (z,r)
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This shows the theorem in the case z ¢ 9. The final part of the theorem is proved by first
cutting out a ball with radius ¢ around = € 9§2. We define Q. = Q \ B(z,e). Because x ¢ Q.
we find w(zx) = 0, by the same arguments as above. If we now define dB(z, ) = (0B(z,)) N Q.
Now notice that 9Q. = (9Q N 9N.) UIB(z,e) Now we can again apply Green’s identity.

w(e) = [ S;(Th, @)@ —yledo =lim [ Sy(Th, @) (w — yeim; (y)dy = =
00 e=0 JoB(z,e) 2
This completes the proof. O
From this theorem we can easily see that
1, €
Ka(l)(z) = %, x €I (ae) (4.46)
0, zeR*\Q,

and a similar formula holds for IC}.

Lemma 4.27. Suppose f € C(9Q) and f(p) =0 for some p € 0. Then (4.36) and (4.37) are
continuous at p.

Proof. Let € > 0. We now show that there exists a § > 0 such that |w(z) — w(p)| < €. Define
the constant C; and Cs as

Ci = sup / | Ky (z,y; A)|do(y)
zeR3\00 J o0

Cy = sup lim | Kk (p, y; Al do(y),

pedn t10 yeoN

[p—y[>t

which are both finite. Since f is continuous we can find a 7 > 0 such that |f(y)| < m
when y € B(p,n) N 9Q. Now we find

[w(z) — w(p)| S/B( )(IKk(x,y;AN+IKk(p,y;/\)l)lfk(y)ldU(y)

+/ K (53 A) — K (ps i M| ()]do(y).
R3\B(p,n)

It is clear that the first integral is smaller than % If we choose |z — p| < %n the integrand of
the second integral is continuous and bounded since y # = and y # p in the region of integration.
By the continuity of the kernel we can choose § < %n small enough so that second integral is

smaller than %a when |z — p| < §. This shows the continuity at p. O

Now that we have a continuity property we can find the nontangential limit of the double
layer potential.

Theorem 4.28. Let Q be a bounded Lipschitz domain in R® and let A € Sy. Let f € LP(99Q; C3)
with 1 < p < oo and (u,p) = Dx(f) Then,

uy = (;;1 + K;) f. (4.47)
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Proof. By the definition of the nontangential limit we find

uy(p) = %lérEn(p) ” Ki(zn, y; A) (Fx(p) + fr(y) — fr(p)) do(y)
= fr(p )mnlelfél(p) QKk<xnay7)‘)dU(y) xnlelgl(p) Ky (zn,y; \) (Fr(y) — fe(p)) do(y).

Using Theorem 4.26 we find that the first integral is 1. By Lemma 4.27 we find that the second
integral is continuous is at p. Thus we find

ui(p) = frlp) — frlp / K, (p,y; \))do(y / K (p,y; ) fr(y)do(y)
= —§fk(p) + K5(f)(p).

The exterior limit can be calculated in a similar fashion. O
Almost the same procedure can be employed to show the limit of the conormal derivative.

Theorem 4.29. Let ) be a bounded Lipschitz domain in R® and let \ € 3. Let f € LP(99;C3)
with 1 < p < oo and (u,d) = S\(f) Then Vignty = Vignti_,

(g‘:)i - <¢;1 + 1@) f. (4.48)

where KCy is a bounded operator on LP(0)).

Proof. By the definition of the nontangential limit we find

(52) =t [ Kilad) (0 + £ulo) - £ do(o)
.

81/ rn€E
Bnog) /00

= fr(p) lim QKk(l‘n,y; A)do(y) + lim K (2n, ;M) (Fr(y) = fx(p)) do(y).

zn,€FR rz,€F
Inﬁ(;) ) Lﬁ(z:;v) le)

Using Theorem 4.26 we find that the first integral is 1. By Lemma 4.27 we find that the second
integral is continuous is at p. Thus we find

ou
(55) =500 -5) [ KeGrnao)+ [ Kapn)fitniot)
V)4 a0
1
= =5 Fu(p) + 5 (F) (p).
The exterior limit can be calculated similarily O

4.5 Layer potentials and boundary conditions

In this section we show how we can use the layer potentials to solve the Dirichlet and the
Neumann problem for the homogeneous Stokes System. We show here how one can use the
double layer potential to solve the Dirichlet problem for the Stokes System. In exactly the same

46



fashion the Neumann problem can be solved using the single layer potential. Now let us state
the Dirichlet problem for the homogeneous Stokes system.

—Au+Vo+Au=0 in 0
div(u) =0 in Q (4.49)

u=f on 99 (nontangential a.e.).

First of all note that this problem is not always solvable if f is just in L?(02). To see this notice
that if w solves (4.49) it must be that

0= [ div(u)dz :/ u - ndo(y).
Q a0

We thus define the following space

L2(09) = {f € L*(09) : f-ndo = 0} : (4.50)

o0
Now if f € L2(99), we can make sense of (4.49). We have already seen in this section that if
(u, @) = Dx(g), then (u, ¢) solves the equation in  and w is divergence free. We also know from

the previous section that u = (—%I + IC%) g. Now notice that if (—%I + K}) is an invertible
-1

operator we could just choose g = (—%I + lC;) f to solve the boundary value problem. In
the case that K, is a compact operator, Fredholm theory could be used directly to solve this
problem. However the operator K, is not a compact operator when 2 is a Lipschitz domain.
Therefore Fredholm theory is not directly applicable. However in [12] Fabes, Kenig and Verchota
showed that in the case that A = 0, Kg is an invertible operator on L?(9f2). It can be shown
that (K, — Ko) is a compact operator, and hence K, is an invertible operator on L?(9f2). The
drawback of this method using a compactness argument, is that we lose control of the parameter
A. Therefore we establish so-called Rellich-type estimates in the next section.
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5 Invertibility of layer potentials

In this section we study the invertibility of the layer potentials. We have already noticed in the
previous section that the invertibility in L? is guaranteed by a compactness argument. However,
this loses control of the parameter A. Therefore we establish so-called Rellich estimates for the
layer potentials. After this is done, we show invertibility of the layer potentials in L? while
keeping control of A. It turns out that the layer potentials solve the Stokes System uniquely.
Finally we obtain a weak reverse Holder inequality.

5.1 Rellich estimates

We start by establishing the Rellich estimates for the layer potentials. For convenience we state
a condition that sets the stage for the upcoming lemmas and theorems.

Condition 5.1. Let Q be a bounded Lipschitz domain in R® with connected boundary and
o(0) = 1. Let A € ¥g and |A| > 7, where 7 € (0,1). Let (u,¢) be a solution of the ho-
mogeneous Stokes System (1.11). Suppose (Vu)* € L*(9;C3) and (¢)* € L?(0Q;C). Further
suppose that Vu and ¢ have nontangential limits a.e. on 0.

Notice that the layer potentials satisfy this conditions. These conditions ensure that we can
use Theorem 2.18 to justify integration by parts. The first Rellich type identity involves the
conormal derivative (recall (4.5)).

Lemma 5.2. Assume Condition 5.1 holds and let h € C}(R3,R3) as in Lemma 2.11. Then,

/ hknkwu\da:me/ hkaui (a“> da+/div(h)|Vu|2dx
29 oo Oz \Ov /), Q

ohy Ou; Ou; Ohy, Ou;—
— 2R — d 2R d
¢ [e) al’j 8xk 8xj T ¢ Q 8;1:1 a$k¢ .
—2Re/ hk%XHidx.
Q axk‘

Proof. Let h € CL(R3 R?). Now the divergence theorem on h|Vu|” yields
/ Ry, |Vl 2do = / div (h) |Vu|dz +/ h-V (|w|2) dz,
o9 Q Q

where we used that div(h|Vu|?) = |Vu|’ div(h) + h - V <|Vu|2) Notice that this operation is

justified by Theorem 2.18 and Condition 5.1. It is not guaranteed that u € C%(Q). However, this
can be overcome by an approximation argument. We omit the this approximation, because it
would make a mess out of this already tedious calculation. Now we find the following equalities

0 (Ou;0u;\  0%u; Ou; | Ou,; 97w,
dx; (3xk 8xj> - Ow;Oxy, Ox; Oy O’

0 ou; Ou; . 82ﬂi ou; ou; 62ui
oz (azk axj>  0x;0xy, Ox; Oy 032
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. .. 92u; _ 0%u
Using these equalities and 57 Den = Dan 82" , one finds

8 811,1 6ﬁi
. 821% ou; i 62ﬁ¢ ou;
- 0z 0z 0r;  Oxj0x) 0T,

- 8xj 8xk al'j 895]- (%ck 8xj 8xk ! &rk v

We now proceed by calculating the integral involving this term

h—V de= [ h — — —Au; — —Au; | dz.
/ by vl d / k <axj <8wk axj) s <8mk axj> 01" T Oy “> v
We only calculate the integral over the first and third term on the right-hand side and obtain
the other terms by complex conjugation. First of all

hi—— dv = [ hposi Wi 4o — [ S d
/Q "oz, (6xk axj) v / ’“azk a 77 Jo 0, Oz, 0z

and secondly, using that Au = V¢ + A\u and the the fact that w is divergence free,

ou; _ ou; 0¢ 0 Ju; ou;
/ankhkAuzdx—/Qhkamk (%cidx_'—/ hkqba— oz, da:+/ hkaTck)\ude

0 ou; ou;
/ h,— 83,1 <¢8xk) dx —|—/ hka )\uzdaz

8hk 6uz
_/ b kqsn,da r a$k¢dx+/ - kAude

By the definition of the conormal derivative

/89 hkaxk <8mj > dUJr/(m hk@xk (pn;) do = /zm hkaxk (m)ida.

Now use the fact that w; + w; = 2 Rew; to complete the proof. O

The second Rellich-type identity resembles the first one, except that here the tangential
derivative is used, instead of the conormal derivative.

Lemma 5.3. Assume Condition 5.1 holds and let h € C3(R3,R3) as in Lemma 2.11. Then,

ou; ou; ou;
hin Vuda:2Re/ h Z<n L n; l)do
/QQ K|Vl 20 kaxk k@acj 7 Oy,

+ 2Re/ hi¢ (maui —ng Ou; do — / div(h)|Vul*dz
09 Oy, Ox; 0

ahk 3u7 3ﬂ1 8hk 6“7?*
2R - dzr — 2R d
+ © O 61}]‘ aLL'k 8xj v ¢ Q 8371 8wk¢ v
+2R6/ hy \u;dx.
Q Tk
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Proof. Let h € CL(R3,R3). Now the divergence theorem on h|Vu|® yields

/ hknk|Vu|2dcr:/div(h)\Vu|2d:c+/h~V(|Vu|2) dz
oN Q Q

where we used that div(k|Vu|?) = |[Vu|>div(h) + h -V <|Vu|2) Notice that this operation is

justified by Theorem 2.18 and Condition 5.1. It is not guaranteed that w € C2(Q). However, this
can be overcome by an approximation argument. We omit the this approximation, because it
would make a mess out of this already tedious calculation. Now again by the divergence theorem

2 . 0 ou; Ou;
/Qh v(|vu| )dw-/hkaxk (8% 8xj>dx

ou; 8uZ . 2
—/ hkax] o ]da—/gdlv(h)|Vu| dx.

Now notice the following equalities

Ox; \Oxy, 0x; ) OxjOxy Oxj Oz 81;]2-

%j Oxy, Oz OxjOxy Ox; Oz (“)x?- ’

Pu; _ _0%u
Oxj0xy, Bxkazr , one finds

Using these equalities and

Ohy, Ou; O,
div(h 2 = | AT
/Q IV( )|VU| * Q aIk aSCj (91'j t

Ou; 8ul u; ou; ou; 0%*u;
_/ P By 0y /h’“axjamk 9z, _/Qh’“axj D00, "

ou; 8ul 0 [ Ou; Ju, 0 [ Ju; Ou,
_/ b axj oz, ’“d"_/ h‘“axj <8xk axj) da /h’“axj (&vk axj> d

h —ZAuidx.
/Q "Dy

Considering that

k@xj 6xk 8JCJ' N o0 k&'zk 81}j el 0 6xj 8xk 6$j ’

and using that Au = V¢ + Au and the the fact that w is divergence free,

/ ou; Aude_/hkauiacbd +/hk¢iamd1¢+/hk@/\uidx

8 Tk 637]@ 0 0. T 0 (’)xk
= | h,— d )\ id
/ kami (¢8ajk) x—l—/ " Ou Tk i
Ohy, Ou; ou;
= id d h ‘A id
L iy omido — [ G et [ gt
Now use the fact that w; + w; = 2 Rew; to complete the proof. O
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Lemma 5.4. Assume Condition 5.1 holds. Then there exists a C > 0 such that,

ou
Jiwuae e [ julds < G2l (5.1)

L2(0Q)

where C' depends only on 6.

Proof. (u,¢) is a solution of the homogeneous Stokes System (1.11). Now the homogeneous
Stokes System is multiplied by @’ (where @ denotes the complex conjugate of u). Using inte-
gration by parts one finds for the first term

/H-Audx:/ uy, (Vug -n do—/ Vu - Vudzx
Q

:/ - /|Vu| dz.
0

For the second term the divergence theorem is used to find

/Qﬁ-vasdx:/Qv.(ms)dx—/gqs(v-a)dx
= [ atomydr — [ o(v-ws

Notice that this operation is justified by Theorem 2.18 and Condition 5.1. The last term is rather
trivial and yields

NG - udz = A/ u|*dz.
Q Q

Since u is divergence free, u is also divergence free. Combining the Stokes equation together
with the definition of the conormal derivative (‘g‘lf = g—’; — ¢n) yields

/|Vu|2dx+/\/ |u|2d:c:/ 9 o
Q Q oQ ov

Now take the real and imaginary part from this equality to find
/ V|’ dz + Re()\)/ lu|*dx < / Gu -udo
Q oq OV

[Tm(\ \/Iu\ dx<'/ 8u-ﬂda
/ — -udo|.

Now choose @ > 0 and ¢ > 0, both depending only on 6, such that Re(X) + a|Im(X\)| > ¢|A|.
Observe that this is possible for all A € ¥y. Using this we find that

)

and hence we find for all @ > 0

/|Vu|2dx+(Re(/\)+oz|Im(/\)|)/ lu’de < (1+ «)
Q

/ \Vau|?dz + \)\|/ wPde <ol 22 audo). (5.2)
Q Q o Ov
Now by the Holder inequality (B.2) we find that
Ou
uldo < u . 5.3
JRE R E B e (5.3
combining (5.2) and (5.3) completes the proof. O
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We state the following lemma about the pressure part of the solution to the Stokes System.
This lemma holds for harmonic functions, and hence is useful in analysing the pressure term of
the Stokes System. For the proof we refer to [9].

Lemma 5.5. Let Condition 5.1 hold. Then there exists C > 0 such that
/Q 612dz < C1l(0)" 122 00y < ClI9I1 ony. (5.4)

This lemma helps in the proof of the following lemma, which bounds the gradient of w.

L2(89)>

L2(BQ)) te (Hvu||L2(8Q) + ||¢||L2(GQ)> ’

Lemma 5.6. Assume Condition 5.1 holds. Then,

ou

||Vu||L2(aQ) < Ce o

1
+e (Hvum(an) 1101l 1290 + H|/\\2U’
L2(09)
and

1/2
192l 00y = Co (19 amtlson + 4124

for all e € (0,1), where C. > 0 depends on 0, T,c and the Lipschitz character of Q.

Proof. Start by choosing a vector field h € C§(R3,R3) such that hyny, > ¢ > 0 on 9. Since
h € C}(R3,R?) there exists a constant M > 0 such that |h| < M and |Vh| < M. We can now
use Lemma 5.2 to find

0
||Vu||2L2(39) <C </ |Vu|‘au da+/ \Vu|2da:+/ |[Vul|p|dx + |/\|/ Vu|u|dx> .
o0 v Q Q Q

We will estimate the integrals on the right-hand side against boundary integrals. Since Vu €
L?(09) and % € L?(09) we can use the Hélder inequality (B.2) to find

ou
., 'V“'\au

The next term can be easily estimated using Lemma 5.4 and we find

ou

do < [|Vull 290, B

L2([‘)Q)'

/ Vul>dz < cHa“
Q 8u

||U||L2(aﬂ)~
L2(8%)

For the next term we find using Hélder

| 1vuliolas < ( / |Vu|2dx)§ ( / |¢|2dw)é.

The first factor can again be estimated using Lemma 5.4 and the second factor we use Lemma
5.5. This leads to

8u%

< %2
[ 1vulolde < CI9ul b | 51

101l £2502)-
L2(09)
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Now we use the Cauchy inequality (B.1) and Lemma 5.4 to find

A [ (Falfulds < I ( / |Vu|2+|A||u|2dx)
Q Q

A ou
< CRE llullzz00)|| 3, £2(69)

. 0
-l 2], o
L209) || OV || 1290

Now we put it all together

ou
Vu 22 SC(/ Vu‘
IVl < C ([ 19ull5
(’97u
ov

da—l—/ |Vu|2d3:+/ |Vu\|¢|dx+|/\\/ |Vu||udx)
Q Q Q

=

Vu + +H)\%u‘ .
g 17000 + [0l + [

The result follows from applying the Cauchy inequality with epsilon (Lemma B.1). For the
second part of the statement we use Lemma 5.3 to find

2 2
IVulz200) < CllViantl 2 (o0 [HVUHLZ(QQ) + ||¢HL2(39)} ‘FC/Q Vu|"dx
4 c/ IVl 6] + cm/ YV u]dz.
Q Q
The result now follows using the same procedure as the first part of the proof. O
Lemma 5.7. Assume Condition 5.1 holds. Then there exists C > 0 such that,
[Aw - n”H*l({)Q) < C”VUHLZ(aQ)-

Proof. First of all we realise that

20 .
Au'n:ni%xu;:(

J

n. 0 " 0 \ Ou;
! 6xj J 8331' 8.13]' '
Where we use that the divergence of wu is zero in Q. Notice that ni% —n; %) is a tangential
J “ k2

derivative and hence well defined on 0{2. By the definition of the dual norm we find

[Aw-n| 4190 = sup (Au-n,v)
veH(8Q)
lloll=1

= sup <Vu — (n-a —n-a) v->
veH' (992) ’ "0z, 1)

llvll=1

sup ||VU||L2(3Q)||U||H1(69)
vEH (89)
llvl=1

< Ol Vullp2p0)-

IN

This completes the proof. O
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Lemma 5.8. Assume Condition 5.1 holds. Then there exist C1,Coy > 0 such that,

L

Proof. This proof relies on L? estimates for the Laplace equation in Lipschitz domains. Pick
g € L*(09) such that §,, gdo = 0. Now let ¢ be such that

4 <IVe-nllg-190) < Coll9llr290)-

L2(9%)

AYp=0 inQ
% =g on 00 (5.5)
on

(Vy)* € L*(09).
Since A¢ = 0 we can use the Green’s identity (Theorem B.7) to find

9]
¢—¢ 2 / bAG — pAYdz = 0. (5.6)
Together with the duality of H 1(69) and H~1(0RQ) this yields
ogi| = | [ Tovao < %) ullonr
o9 H-1(09)

For the Neumann problem (5.5) we know the estimate [|¢[| 1 (90) < Cll9ll 1250 [26]. Now we
can use the Hahn-Banach Theorem to find that

191l L2 o0) = sup ¢gdo
llgllL2(on)=11/09
¢
< sup  Clo- 191 g1 o0
lgll L2 o0)=1 N g-1(00)
¢
< sup CH lgll L2 00) = CHE) :
lgll 2 o0y =1 N g-160) Nl g-1(00)

This proves the first part of inequality (5.8). For the second part we let f € L?(9) and consider

the system
AYp=0 inQ

Y =f ondfd (5.7)
(Vap)* € L*(09).

e

For the system (5.7) we know the estimate [Vi)|;250) < Cllfllg1(aq) [25]. Once again by
Hahn-Banach we find

¢
an

Now we can again use (5 6) to find

—fd

Q o <2l L2 00) IV L2 00 -

9¢

o On — fdo

= sup
H-109)  IIfllg1oa)=1

< sup [l 200 V¥ 200

1F 111 o0y =1

< sup Ol 2 o0 11 a100) = Clloll L2 o0)-

£l 1 (00 =1

This completes the proof. O
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Lemma 5.9. Assume Condition 5.1 holds. Then,
Hd) —][ odo
o0

Al 2l 00y < € (16]1200) + V2l 200 )

where C' > 0 only depends the Lipschitz character of Q.

< C (IVull o0y + Nl nll -1 o))

L2(8)

and

Proof. We start by approximating {2 by a sequence of smooth domains. Therefore we may assume
that (u, ¢) satisfies the Stokes System (1.11) on some Dy with Q C Dy. Hence we can assume
Au = Vo+ Au on 9. Taking the dot product with the normal and using the triangle inequality
we find
Vol y-190) < [Aw -1l 150 + [Alllw- 2l 51 m0) (5.8)
Mllw-nll -1 00) < 1A% -1l -1 50) + IVE - 1l -1 (90 (5.9)

Using this together with Lemma 5.8 and Lemma 5.7 we find

Jo- £, e

¢
< i
< cH o0

L2(09) H-1(89)
< C (10w nll 1o + Al 2l o)
<C (||quL2(6Q) + [Alflw - n||H—1(aQ)) .
Also using (5.8), Lemma 5.8 and Lemma 5.7 we find

IAlllw -2l 100y < ClISllL200) T CllIVUllp290)-
This completes the proof. O
Lemma 5.10. Assume Condition 5.1 holds. Then there exists C' > 0 such that,

ou
<C|l%
L2(89) — H@u

[l
L2(9)

Proof. First let h € C}(R3? R3) a vector field such that hyni > ¢ > 0 on 9. Using the
divergence theorem we find

/ hknk|u|2do’:/div(h)|u|2daz—|—/hk%uid:c—i-/hk@uiﬁidx
o9 Q o Oz o Oxp

ou;
:/div(h)|u|2dx+2Re/ hy, S, de.
Q o Oy

Therefore
e / luf2dz + C / | Ve
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We now use the Cauchy inequality (Lemma B.1) and the fact that || > 7 to find
Al 00y < O [ ful’de +CIAT [ fullVulda

<t [+ et ([l + aufa)
Q Q

1 Ou
§C|/\‘2||u||L2(8Q) 5 L2(8Q)
. 0
-l 2],

£2(09) || OV || 1290

Where in the third inequality we used Lemma 5.4. We can now divide by H|)\\%u’ (00
L
complete the proof.

We are now able to proof the main theorem of this section. This theorem will be important
to show the invertibility of the layer potentials.

Theorem 5.11. Assume Condition 5.1 holds. Then,

1
<C (||VtanUHL2(aQ) + A2 [ull 20y + Al - "||H71(a§z))

R H¢> oo
o9 L2(69)

and

X ou
IVl 2 oy + IMZ el 2oy + I - Rl 1 o) + 18] 22 00y < CHay

L2(89)
where C' > 0 depends only on 7,0 and the Lipschitz character of ().

Proof. To prove the first inequality we assume without loss of generality that faﬂ ¢do = 0. This
can be done by subtracting a constant from ¢. We now consecutively apply Lemma 5.6 and
Lemma 5.9 and find

IVull290) + 118l L200) < C (||VUHL2(aQ) + [ Alf]e - n||H1(aQ))
1
< C- (IVantll oy + N o oy + NI 211 s )

+ Ce (||VU||L2(39) + H¢||L2(an)) :

We can now pick ¢ sufficiently small (e.g. Ce = %) and rewrite the inequality to find

<C (||VtanuHL2(asz) + A2 llwll p2a0) + [Alllw - n”Hl(BQ)) :

||VUHL2(39) + H¢ _][ pdo
oQ L2(69)

For the second inequality we note that by Lemma 5.9
IVl 1200y + 101l L200) + Alllw - nll -1 50, < C (||VU||L2(0Q) + H¢||L2(as2))

ou
<C <H8u + VUHL?(@Q)) :
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Now we use Lemma 5.6

ou

HVUHLz(aQ) + ||¢||L2(asz) + [ Alflwe - n”Hfl(BQ) < CC; ED

L2(9)

1
+ Ce (190l + 1ol + 24
For a suitable choice of epsilon (e.g. Ce = 1) the inequality can be rewritten to

+ CIAI2 [|ul| 290
L2(09)

ou
IVl L290) + 191l L2(a0) + M 1w -l -1 90y < CH&/
Now using Lemma 5.10 we find

+ CIAI2 [Jull p290)
L2(09)

<l
v L2(99)

1 ou
19305200+ Bl + Il oy + M 0 < € 52

This completes the proof. O

Notice that this kind of estimate also holds for the exterior domain if we assume some decay
at infinity. Notice that the layer potentials defined in the previous section indeed satisfy the
decay condition.

Theorem 5.12. Assume Condition 5.1 holds. Further assume that as || — oo, |¢(x)| +
[Vu(z)| = O(|z|™"). Then,

1
IVull290) + 18]l L200) < C <||Vtanu||L2(aQ) A2 lull L2 00) + (Al nHHfl(aﬂ))

and
1 ou
[Vl 200) + 1A 1wl p2g0) + [Allw -l g-160) + 19l 1200) < C Y ;
L2(89)
where C > 0 depends only on 7,0 and the Lipschitz character of €.
Proof. Similar to Theorem 5.11 O

5.2 Solvability of Neumann and Dirichlet problem

In this section we are going to invert the layer potentials and estimate the norm of the solution
in the domain against the norm of the solution on the boundary. It turns out to be the case
that the layer potentials are Fredholm operators, for which there exists some nice theory. The
following results can be found for example in section 11 of [7].

Definition 5.13 (Fredholm operator). Let X,Y be Banach spaces and T : X — Y a bounded
linear operator. Then T is a Fredholm operator if

(i) dimker T < oo

(i) dim Coker T' < 0.
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The index of a Fredholm operator is given by
IndT = dimker T" — dim Coker T

Theorem 5.14. Let X,Y be Banach spaces, T : X — Y a Fredholm operator and K : X —Y
a compact operator. Then T + K is a Fredholm operator and Ind(T + K) = Ind(T).

First of all we make the observation that the following operator is compact.

Lemma 5.15. Let Q C R? be a Lipschitz domain and X\ € Xy. The operator Ky — Kq is compact
on L*(09);C3).

Now we can show that the layer potentials associated to the Neumann and Dirichlet problem
are invertible on L2, independent of .

Lemma 5.16. Let A € 59 and |\ > 7, where 7 € (0,1). Suppose that |09 = 1. Then 31 + K,
is an isomorphism on L?(0€; C3) and

||f||L2(3Q) < CH (;I + /CA) f (5.10)

L2(8Q)
for all f € L?(0%;C3), where C > 0 depends only on 0,7 and the Lipschitz character of Q.

Proof. Let f € L?*(09Q;C3) and let (u, ) = Sx(f) denote the single layer potential. We know by
Lemma 4.2 that the single layer potential satisfies the Stokes System in R*\ 99, (Vu)* € L?(9Q)
and (¢)* € 9. Furthermore Vu and ¢ have nontangential limits almost everywhere on 952, and
by Theorem 4.29 Vianu, = Vianu_ and (%)i = (31 + Kx)f. First of all we prove that

(%),

The first inequality is obvious by the definition of the conormal derivative. The second inequality
is a consequence of Theorem 5.11 and Theorem 5.12. We may apply the last Theorem because
the decay of the solution is good enough at infinity. We now show (5.11).

(5.11)

Ju
<cmmnm@n+mnm@n<ﬂK&)

L2(09) +llr2(00)

IVu_lr290) + 10-llr290) < C (Hvtanu—H A w2 00) + [Allln - U—HH%(@Q))

1
= C (I Fante |+ Al oy + A 2 o)

@]
Y+ L2(99)
We can now use the jump relation to find
ou ou ou 1
11l 200) = H (61/) +H <8u> <C <8u> = CH (21+/C,\) I
TllLz(00) —llz2(00) TllLz(00) L2(0Q)

This proves the inequality (5.10). It was proven in [12] that in the case A = 0, 31 + Ko is a
Fredholm operator on L?(9€); C?) with index zero. Using the fact that K — Ko is compact on
L?(99; C?) we now find in combination with Theorem 5.14 that I + Ky is a Fredholm operator
with index zero. Inequality (5.10) implies that |||/ 250y = 0 when f € ker (I +K,). Hence
the operator is injective and the dimension of the kernel is zero. Therefore the dimension of the
cokernel is zero which implies that the operator is surjective. Thus %I + K is an isomorphism
on L?(0€);C3). O
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We want to prove a similar Lemma for the operator (—%I +Ky). It turns out that something
weaker is true. Recall the definition of L2(09Q) = {f € L*(09) : [, f-ndo(y) =0} as in
Section 4.5.

Lemma 5.17. Let A € 9. Then —1I+ Ky is a Fredholm operator on L*(0€%; C?) with index
zero, and

(5.12)

1
112 0m < CH (—21+ KA) f
£2(9Q)

for all £ € L2(09), where C depends only on 0 and the Lipschitz character of .

Proof. By rescaling we may assume that |02 = 1. In the case A = 0, it was proved in [12] that
—%I + Ko is a Fredholm operator on L?(9€2; C?) with index zero. It was also proven there that
the inequality (5.12) holds for A = 0. Since by Lemma 5.15, K, — Ky is compact on L?(9€; C3)
we know by Theorem 5.14 that —27 + K, is a Fredholm operator with index zero on L?(9Q; C?)
for all A € £y. We now want to establish the estimate (5.12). Therefore notice that by Theorem
3.12,

|(x = Ko) fula)| < C/m Ve [Tele =y ) = Due = 5:0)] || £ (0 ldor ()

1 |fr(W)l
< /8 o).

We conclude that [|(Kx — Ko) fl| 12 (90) < C|)\|é (£l 22(00)- Now it follows that for f € L2(09)

1512200y < CH (—;HKO) f

L2(8)

1
+ CIA [ fll 2o -
L2(89)

< C’H(;IJHCA) f

Now we can pick 7 € (0,1) such that C7z < 1. Thus implies that inequality (5.12) holds for
A € ¥y with |A] < 7 and 7 only depends on € and the Lipschitz character of ). For the case
where || > 7 we use Rellich estimates. To do this let f € L2(99Q) and (u, ¢) = Sx(f) the single
layer potential. By Theorem 5.11

1
br—f o] < (IVimntllom + N Il ony + A o)

(%),

Now using the jump relations f = (8—“)+ — (%%) _ we find

< ou ou
11l L2 00) < EM ti\ar )
L2(09) L2(09Q)
/ pydo
90

ou
= CH (&)
/ pydo
00

s (L) s

Va2 00) + ‘
L2(69)

<C

L2(8Q)

+

+C
L2(8Q)

+C
L2(8Q)
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Now we only have to deal with the last term. To do this notice that

L R Ly GO DY
o), T oy T O T\ Mgy, T Mgy, )T O

fuewte = o (5)

ful@)

(3)
ov ) _

Combining this yields the estimate for 7 > |A| which completes the proof. O

which leads to

< +C |Vianu|do

o0

<C

+C’/ |Viant|do
o0

<C

L2(9%)

5.3 Weak reverse Holder inequality

In this section we derive a weak reverse Holder inequality for solutions of the Stokes system. To
do so, we first bound the L? norm of the solution by the L? norm of its non-tangential limit.
Then we use the Hardy-Littlewood-Sobolev inequality to obtain an estimate of the LP norm of
the solution for p = 3 + . Finally this estimate is integrated to obtain a so-called weak reverse
Hoélder inequality.

Lemma 5.18. Let A € ¥y and (u, ) be a solution of the Stokes System in Q. Suppose that u
has non-tangential limit a.e. on 0Q and (u)* € L*(9S2). Then,

/yf@gc/\m%m
Q oN

where C' depends only on 0 and the Lipschitz character of €.

Proof. By approximating {2 by a sequence of smooth domains with a uniform Lipschitz constant
from inside, we may assume that Q is smooth and (u, ¢) are smooth in Q. Now let (w, 1) solve
the following system
—Aw+Alw+Vy=u in
divw =0 in €,

with w € H(;C3) and ¢ € H'(Q). Now using this system and partial integrations we find
that

/|u|2dx:/u-(—Aw+)\w+V1/))d$
Q Q

:7/ ui%njdaJr %winjdaJr/ fAul-wider/ Au;w;de
o Ox; o0 0; Q Q

aui

—|—/ u;Yn;do — Pdx.
a0 o O;
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Since w has zero trace the second term becomes zero. wu is a solution to the Stokes System and
hence divergence free, so the sixth term is also zero. Now notice that

/ (—Au; + \u;) widz = / —Vow;dx
Q Q

= — d)winida + = 0.
oN Q

Also, because w has zero trace and divergence. This means that

2 ow
s = [ w (52 on) do <l (190120 + Wliegn) - 613)

By subtracting a constant from 1 we may assume that fafz ¥ = 0. Also, note that Ay = div(w) =
0 in Q. By Lemma 5.8 we now know that

||¢HL2(89) < CVY-n| gy 1(89)
< C (Idw - nllgs o + lu-nlg-s o)
< O (IVel 2oy + Nl 2oy (5.14)
Combining (5.13) and (5.14) yields
2 2
| e < Clulz ooy IV 020y + o (5.15)

We now look to bound the norm of Vw. Hereto we use a Rellich identity like Lemma 5.2. Since
w has zero trace we can write

/ Vew|?do < c/ |Vw\2da:+0/ V|| da
o0 Q Q
+C|/\|/ |Vw||w\dx+0/ V][ dz. (5.16)
Q Q
Using a similar technique as in the proof of Lemma 5.4 we find

/|Vw\2da:+|/\\/ |w|2da:§C’/ (o] .

Using the Poincaré inequality (Theorem B.3) and the Cauchy inequality we find

/|vw| de + (14 \)) /|w| dgc<C/ |w||u|dw+/ w|2de
1 2 3 2
§5/|'w| dw+—/\u| dm+f/|'w| dx+f/|Vw\ dx.
Q € Ja 4 Jo 4 Jo

LA and change the constant C we find

2

C
/ \Vw|*dz + (1 + \)\|)/ lw|*dz < 7/ |u|*da. (5.17)
Q Q L+ Al Jo
Now, using (5.16) and (5.17) we find

[ vwtar<c. [ ufdsre [ ol
o0 Q oQ

where we used Lemma 5.5 to estimate the norm of ¢ in the domain by the norm of ¢ on the
boundary. O

If we now choose € =
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We are now able to state an important theorem that guarantees that the solution of the Stokes
System exists, is unique, can be represented by the double layer potential and has a bounded
nontangential maximal function.

Theorem 5.19. Let Q be a bounded Lipschitz domain in R® with connected boundary. Let
A\ € Xy, Given g € L2(0R), there exists a unique w and a harmonic function ¢, unique up to
constants, such that (u, ) satisfies the Stokes System (1.11) in Q, (u)* € L?*(0Q) and u = g
on 0N) in the sense of nontangential convergence. Moreover the solution satisfies the estimate
(W)l z200) < Cllgllz200), and there exists a function f € L2(09) such that the solution can

be represented by a double layer potential, (u,$) = DA(f) with || fll 250y < ClIgllp2(s0), where
C depends on 0 and the Lipschitz character of Q.

Proof. We start by proving uniqueness. Let (u, ¢) and (w, p) be solutions given with boundary
data g. Then (u — w, ¢ — p) is a solution with boundary data identically zero. We now use
Lemma 5.18 and find
/|u—w|2dx§0 0do =0
Q o0

and hence u = w. This in turn implies that V (¢ — p) = 0 and thus ¢ equals p up to a constant.
We now prove the existance of the solution. By Lemma 5.17 we know that —%I + K5 is a
Fredholm operator on L?(99,C?) with index zero, thus —31 + K% is a Fredholm operator on

L?(09, C?) with index zero. Now let (u, ¢) = Da(f) be the double layer potential of f € L?(95).
Then we know that div(u) = 0 and by the divergence theorem we find that fBQ u-ndo = 0.
This shows that Ran(—31 + K5 c L2,(9€2). This implies that the normal vector n is in the
kernel of —11 + K5. By inequality (5.12) we find that ker(—17 + K5) = Span{n}. This implies
that Ran(—$71 + K%)= L2 (09). Hence we find that the operator

1 1
—51 + K5 : Ran (—21 + /C)\> — L2(09)
is injective and surjective, hence invertible. Thus given g € L2 (99) we choose (by inverting)
f € Ran (—%I + ICX) such that (—%I + IC%) f = g. Thus the double layer potential satisfies
u =g on 0 and [[(w)"| 12p0) < [[fll12(90)- By duality we also know that

1 *
112 0m < CH (—21+ KA) 7
£2(0Q)

and thus || fllz290) < Cllgll12(sq)- This completes the proof. O

This theorem leads to the establishment of a reverse Holder inequality. In the following
lemmas we relate the LP norm of the solution of the Stokes System to the nontangential maximal
function of the same solution in L2.

Lemma 5.20. Let Q be a Lipschitz domain in R and let f € L*(0;C3?) and I, (f) as defined
in (A.6). Then if p =3, there exists a C > 0 such that

()l 2oy < CllF Il 2 00)-

Proof. Let p =3 and pick ¢ = % such that % + % = 1. Because (2 is a Lipschitz domain we can
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take h € C}(R3,R?) such that hyny > ¢ > 0. Now using the divergence theorem we find

/Em \L(f)Pdo < C/m (|Il(f)|2h) - ndo

= [ avmIn(fPds+C [ BENTHE s

<c / L (f)2dz + C / L)V I ()| de

<c/ur1 dm+c</11 ></|v11 )

For the first term we find by Holder’s inequality and the fact that €2 is bounded that

/Q L(F)Pdz < CIL ) e,

For the second term we find using the Cauchy inequality (Lemma B.1) that

o [ins ) ([ vnes ) < CIVE) @) + CIE Dl -

We can easily check the conditions of Theorem A.7, since 1% =

I ()l Loy < CllFll Lo
Further, by Theorem A.8 we find that

1YL oy = CIF oo

— %. We thus find

1
q

Putting this together yields
I (F)ll 2 00) < CllF Nl Lage)-
Since I is a self-adjoint operator we can use duality to find
I ()l Loy = 1T (Pl Loy < ClFllz200))- = ClFllL200),
where * denotes the dual. This completes the proof. O

Lemma 5.21. Let Q be a bounded Lipschitz domain in R® with connected boundary. Let u €
H(Q;C3) and ¢ € L*(Q). Suppose that (u,d) satisfies the Stokes System (1.11) in Q for some

A€ Xy. Then,
(/ |u|Pda:>p g(](/ |(u)*|2da> ,
Q o0

where p =3 and C > 0 depends only on 6 and the Lipschitz character of ).

Proof. Without loss of generality we can assume that [02] = 1. Now define the following set for
all z € Q i
E(z) ={pedQ : |z —p| < Cdist(x,00Q)}

We can now bound u(x) by the Riesz potential of the nontangential maximal function on the
boundary. To do so, observe that when y € E(x) we have that

u(@)] < (w)*(y)
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and thus

C *
)] < /E @ @iow)

cof W0,
E

2
(@) [T —y|

<o [ W i) = on(w ) @)
o0 |r —y|

Now we use this estimate in combination with Lemma 5.20 to find

( o |“|pdx); <C (/ﬂ 11((u)*>|”dx>; <C (/m (u)*|2d0)é . (5.18)

This completes the proof. O

Theorem 5.22. Let Q be a bounded Lipschitz domain in R3 with connected boundary. Let
u € HY(Q;C?) and ¢ € L*(2). Suppose that (u, ¢) satisfies the Stokes System (1.11) in Q for

some X € Xg. Then,
1 1
(/ |u|pd:c> <C (/ |u|2do> :
Q a9

where p =3 and C > 0 depends only on 0 and the Lipschitz character of ).

Proof. Let f denote the trace of u on dQ and w the solution of the L? Dirichlet problem as
given by Theorem 5.19. Now let (€2;) be a sequence of smooth domains that approximates
from the inside. From Lemma 5.18 it follows that

/ lu — w|’de < C’/ lu — w|*do.
Q; a9,

J

If we let 7 — oo we see that w and w are the same on the boundary hence u = w in . As a
result we obtain

||(U)*HL2(89) = ||(w)*HL2(SQ) < CHfHLZ(aQ) < OHUHLZ(aQ)-
The result now follows by applying Lemma 5.21. O

Let ¢ be a Lipschitz function such that ¢(0) = 0 and ||¢||,, < L. Define the following sets
for 0 < r < oo

D(r) = {(z,5) € R® : |Z| < r and (%) < § < 30(L + 1)r}

I(r)={(#,7) €R® : | <rand ¢(&) =7} . (5.19)

Lemma 5.23. Let u € HY(D(2r);C3) and ¢ € L?*(D(2r)). Suppose (u,¢) satisfies (1.11) in
D(2r) and uw =0 on I(2r) for some 0 <1 < oo and A € Xy. Let p=3. Then,

<][ |updx> §O<][ |u|2dx>,
D(r) D(2r)

where C' depends only on 0 and L.
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Proof. By a scaling argument it suffices to do the proof for »r = 1. We are going to proof this
lemma, by integrating the result of Theorem 5.22. Let ¢ € (1,2). We apply Theorem 5.22 to the
Lipschitz domain D(t). This yields

(/ |u|de> gc/ luf2do.
D) aD(t)

Notice that w = 0 on I(2). Hence we find

2

3
/ luPdz | <C lu|*do.
D(1) oD(t)\I1(2)

Now integrating this equation over the interval (1,2) yields the desired result. O

Lemma 5.24. Let (u, ¢) be a solution of the Stokes System (1.11) in B(zg,r). Then,

C 2
|V u(zo)| < Tf (J{B( )|u|2dx> (5.20)
ZTo,T

for any £ > 0, where Cy depends only on £ and 6.

Proof. By a scaling argument it suffices to do the proof for r = 2. Now let ¢ € (1,2) and let
(u, @) be a solution of 1.11 in B(zg,t). Now denote the trace of u by g. By Theorem 5.19 we
can find a f such that (u,¢) = Dx(f). Using this we find that

V(o) = /83( | V8T 04) fuly)iot) < O /8 Fuly)2do(y) < C / fuf2do.

B(Io,t) 8B(:L’0,t)
We can now integrate the result over the interval (1,2) to find the result. O

The results above allow us to establish a weak reverse Holder inequality for solutions of the
Stokes System.

Theorem 5.25. Let Q2 be a Lipschitz domain in R and let 2o € Q and 0 < r < cdiam(Q). Let
u € HY(B(x0,2r) N Q;C3) and ¢ € L?*(B(zo,2r) N Q). Suppose that (u, ) satisfies the Stokes
System (1.11) in B(zg,2r) NQ and u = 0 on B(xg,2r) N OQ (if B(xg,2r) NI # (). Then,

1 1
D 2
/ w') <c(f ] (5.21)
B(zo,r)NQ B(xz0,2r)NQ

where p =3+ ¢ and C > 0, € > 0 depend only on 0, and the Lipschitz character of 1.

Proof. We first prove this result in two cases for p = 3. In the first case zg € 2 and there exists
an r > 0 such that B(xg,3r) C . In the second case zg € Q. We start with the first case and
use Lemma 5.24 together with the observation that if © € B(zg,r), then B(z,r) C B(zo, 2r).

b 1 1
m 5 P 3
][ lu(z)|Pdz | < ][ C ][ lul®dy | dz| <C ][ lul’dy | .
B(zo,r) B(zo,T) B(w,r) B(wo,27)
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For the second case we have to do a boundary estimate. We chose r such that B(zg,r) N Q is
a special Lipschitz domain. We can now use Lemma 5.23 and a covering argument to conclude.
To complete the proof we notice that estimate (5.21) is a reverse Holder inequality. This implies
the self-improving behaviour. More details on the self-improvement can be found in old book of
Giaquinta [19, Proposition V.1.1] or a more recent paper by Anderson, Hyténen and Tapiola [2,
Proposition 6.2]. O

Theorem 5.26. Let Q2 be a Lipschitz domain in R and let 2o € Q and 0 < r < cdiam(Q). Let
u € HY(B(x0,2r) N Q;C3) and ¢ € L?(B(zo0,2r) N Q). Suppose that (u, ) satisfies the Stokes
System (1.11) in B(xg,2r) N Q and uw =0 on B(xg,2r) N OQ (if B(xo,2r)NOQ # D). Then,

3 5
][ wlfdz | <cC ][ wldz | (5.22)
B(zg,r)NQ B(zo,2r)NQ

where p = % —¢e and C >0, € > 0 depends only on 0 and the Lipschitz character of ).

Proof. This is the dual result of Theorem 5.25. O
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6 Resolvent estimates

In this section the weak reverse Holder estimates will be used to prove resolvent estimates for
the Stokes operator. First the unweighted case is considered. Using the result of the unweighted
case, the weighted resolvent estimates will be proved for a special class of weights.

6.1 Unweighted resolvent estimates

We start off by setting a specific Assumption. Assuming this Assumption an extrapolation
theorem is proved. Then we show that the solution of the Stokes problem satisfies the Assumption
and as a corollary we obtain resolvent estimates in LP(€2).

Assumption 6.1. Let Q C R3 be a bounded Lipschitz domain, let Qg be a cube in R® such that
Q C Qo and let g € L*(2Qo). Let h € LY(2Qo). Let Q be any cube such that |Q| < |Qo| and
deﬁne g1 = gX3Q\supp(h) and 92 = gX3Qnsupp(h)- Then;

(i) there exists a constant Cy > 0 such that the following local reverse Holder estimate holds

1
<][ |g1|pd$> <C <][ lgldxz + sup ][ |h|dx> (6.1)
QNQ 2QNQ QOQJQ

(i) There exists a constant Cy > 0 such that

][ lga|dz < Cy sup][ |h|dx (6.2)
2Q Q'DOQJQ

Now that we have set the stage for this section we start of with a covering lemma atributed
to A. Calderén and A. Zygmund [22, Theorem 4.3.1].

Lemma 6.2. Let Q be a bounded cube in R® and A C Q be a measurable set. Then for all
§ € (0,1) there exists a sequence of disjoint dyadic cubes {Q;} obtained from @Q such that

(i) |[A\U,; Q| =0
(it) |ANQ;| > 4|Q;l
(iit) ‘AﬁQj’ S‘S‘Qj

)

where Qj denotes the dyadic parent cube of Q; (i.e. Q; is one of the 2% subcubes of QJ)

Proof. We construct a collection of disjoint dyadic cubes obtained from ). We start with {Q,} =
(). Divide Q into 2 dyadic subcubes and call this collection {le} Define

G :={Q € Q; D Q' N Al > 6Q'}

By :={Q € le 2@ N Al <6Q}.
Now add G; to {Q,} and divide all cubes in B; into 2* dyadic subcubes and call this collection
{Q?} The process above is repeated iteratively. We now show that {Q;} has the required

properties. By construction, properties (ii) and (iii) hold. What is left is to show property (i).
For this assume z # U;Q; and define f(z) = xa(z). Because of the construction of A there
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exists a sequence of cubes {C;} with diameter tending to zero such that |C; N A| < 6|C;| < |Cj].
If we now use the Lebesgue differentiation theorem (Theorem A.3), we find for almost every x
that

1C; N Al
Alz) = lim / Ay :hm— dy = lim <1
xa(z) = lim ¢ Jo. X &5 Cil Joyna @ T % 1G]
Hence we conclude that y4(z) = 0 for almost all  # U;Q; and the proof is completed. O

In the following we show an inequality involving level sets. In order to avoid very cumbersome
notation we define for o > 0 the superlevel set of the (localized) Hardy-Littlewood maximal
function as

E(a) := {z € Qo : Maq,(gxe)(z) > a}, (6.3)

where 2, Qp and g are consistent with Assumption 6.1.

Lemma 6.3. Assume Assumption 6.1 holds. Then it is possible to choose 0 <6 <1,y >0 and
Co > 0 depending only on d, Cq, Co, p and q such that

[E(Aa)| < 0|E(a)] + [{z € Qo = Mag, (hxa)(z) >ra}| (6.4)

for all & > ag, where A = (25)_3 and

Qo =

o ‘/|g\dx (6.5)

Proof. Fix q € (2,p), let 6 € (0,1) to be determined later and define A = (26)_%. By Lemma
6.2 we can find a collection of cubes {Q;} such that

) [B(ac)\ U @) =0
(i) [E(Aa) N Q;] > 6|Q;
(i) |[E(Aa) Q5] < 0[Qy).
We start by showing that it is possible to pick ¢ € (0,1) and v > 0 such that

{x €Q; : M(hyo)(z) < w} £0 = Q; C E(a). (6.6)

We will show this by contradiction. Suppose that there exists zo € Q; \ E(a) and z; €
{x €Q;: M(g)(z) < fya}. Notice that when Q; C Q we have

£ Inlds < M) <90 (67)
Q
. lotds < i )0 < . (68)
Now using the observation that
3 3 1 3 1
{zeR’:[g+h|>1} CqzeR :|g|>§ UqzeR :|h|>§ ,
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we find
Qi N E(AN)| Hx € Qi : Myg(9)(x) > A)\H

<[frean s Mo > L)
+ Hx € Qr : Myg(g2)(x) > A?)\H

=F+G.

We now examine these terms one by one. By the maximal theorem (Theorem A.2), part (ii) of
Assumption 6.1 and (6.7) we find

ey BT
Aa Jr0, A Jr0, A

For the second term we use Chebyshev’s inequality, Assumption (6.1) and

C
G < 7/ g1 Pdz
(Aa)p 2Qj| 1‘

p p

< 2pflc|Qj|N ][ lgldz | + | sup ][ |h|dx

(Aa)p QQJ' Q/DQ]' ’

C CHP

Hence
CnCoy Cn,a, cr
BN Q)] <10yl (5 + Szt (6.9)
= 0|Q;] (CnCﬂ&% + On,a,pCféq%l) : (6.10)

We now choose ¢ € (0,1) such that C,, o ,C" 6q 1< 1 5, which is possible since ¢ < p. Then we

choose v > 0 such that CnC’Qq/éq;—ll < 1. It now follows that |[E(Aa) N Q;| < 6|Q;|. This is a
contradiction, thus it must be that (6.6) is true. Using this we find that

|E(Aa) N{z € Qo : M(hxq)(z) >~a}| <> |E(Aa) N Qp

<o) [Qv]
T

< |E(a)l,

where {Qj} is a disjoint subcover of E(Aa) N {z € R* : M(hxq)(z) > ya} with the property
that Qr N {2z € R® : M(hxq)(z) > ya} # 0. This implies that

|E(Aa)| = |E(Aa) N {z € R® : M(hxq)(z) > yal|
+|B(Aa)n {z € R® : M(hxo)(z) < ya}|
<J|E(a |+’E (Aa) ﬂ{xeR3 : M(hxa)(z) >’ya}|
<S|E(a)| + |{z € R® : M(hxq)(z) > ya}|.

This completes the proof. O
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Now this good-A type inequality can be integrated to obtain the extrapolation tool that is
used to obtain uniform resolvent estimates. This takes a local reverse Holder property to a global
reverse Holder property, see for instance [4].

Theorem 6.4. Assume Assumption 6.1 holds. Then for all1 < g < p and h € L1(Q),

(/Q |g|qu>é <C/Q|gdx+c(/9|h|qu)‘l’7 6.11)

where C > 0 is a constant depending only on p, q, C1, Ca, |Qo| and the Lipschitz character of
Q.

Proof. In view of Lemma 6.3 we recall that

C
Qg = (5|Q0|/9|g|dx
E(Aa) :={z € R’ : Mag,(gxa)(z) > Aa}
A= (28)7 1.

Now let n > ag and define the following integral

In:/ qa? | B(a)|da.
0

I,, is bounded. We can now rewrite I,

(e7%)) n
I, :/ qaq_1|E(a)\da+/ qa? | E(a)|da
0 a

0

=1+1,.

The first part of I,, can easily be estimated.

o @o
I :/ qa? | E(a)|da < \Qo\/ qa? tda = |Qolaf.
0 0

For the second part of I,, we use substitution and Lemma 6.3

n

I, = A /A ga~ Y E(Aa)|da
Q0

A

n

&
:Aq/ qaq_15|E(a)|da+Aq/
2

>3

g '{z e R® : M(hxq)(z) > va}|do

. =
1 (4 -
< §/A gt E(a)|da + 0(5,7)/ g '[{z € R® : M(hxq)(z) > a}|do
% ’

< %/A qaq*1|E(a)|da+0(5,7)/ || da.
0 Q

Now if A > 1 we have that
1
I,=1+ §In +C(, 'y)/ |h|%dx
Q
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and if 0 < A < 1, then
1
Q

which is essentially the same result after simple substitution. Since I,, is finite we can subtract
it from both sides. If we now let n — oo we find

C1 a
/ |g|qczxs_1( / g|d:c) o [ Inptas
Q |Q0|q Q Q

where C only depends on p, ¢, C1, Ca, |Qo| and the Lipschitz character of 2. The result follows
by taking the ¢** root. This completes the proof. O

We are now able to proof the main result of the paper by Shen [34].

Theorem 6.5. Let Q) be a bounded Lipschitz domain in R® and A\ € . There exists ¢ > 0,
depending only on 6 and the Lipschitz character of Q, such that if f € L*(Q;C3) N LP(£;C3)

and
-— =< 1 + (6.12)
5 5 e. .

Then the unique solution w of the Dirichlet problem for the Stokes System (1.9) in H(Q;C?)
satisfies the estimate

‘ 1 1

C
Wllﬂlm(m, (6.13)
0

where 1o = diam(2) and C,, depends at most on p, 8 and the Lipschitz character of €.
Proof. Let f € L?(2;C3) N LP(Q; C?). Then there exists a unique u € H}(; C3) such that

||u||Lp(Q) <

C
1wl 20 < m”f”m(n)

(see for instance [12]). We start off by going to show that Assumption 6.1 holds for p = % — ¢,

g =u? and h = (|A\| + 1)72f2. By Theorem 5.25

(][ saumnis) ([ul) dx) ((][ Xa@\supp(s) || Ed%) )
one Q
1 2
9 2
< c(f [l dac)
2QNQ

Thus (i) is fullfilled. For Assumption (ii) we see

2
2 C 2 f
X30nMst |lu|“de < 7][ |f|"de < C sup][ (’D dx
]éQﬂQ Qnsuppls) Al + 1 20n0 Q>q@Jg \|IA +1

Now we can use Theorem 6.4 to find

i C i
2q 2 2q
u|™d <C u|“dr + / d) .
(/g' | x) /g' e |)‘|+1<Q|f| !

Now taking the square root of this inequality we find

i o boo :
2q 2 2q
ude) < dr) +——— dr)
<Q| | ) |)‘|+1<Q|f| ) |)‘|+1<Q|f )

where 2 < 2¢ < 3+ ¢. Since 2 is bounded the result follows by Holder’s inequality. This shows
the resolvent bound for 2 < p < 34+ . The range % — e < p < 2 follows by duality. O
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6.2 Weighted resolvent estimates

In this section we generalize the resolvent estimate (Theorem 6.5) to the weighted case. To do
so, we introduce the class of Muckenhoupt weights. We also define the weak reverse Holder class.
We show that for a special class of weights, a weighted L? resolvent estimate holds. Using an
extrapolation theorem of Rubio de Francia we obtain the weighted L? resolvent estimate for a
range of p.

6.2.1 Basic properties of weights

We now start with the definition of a weight function.

Definition 6.6. A weight is a nonnegative locally integrable function on R? that takes valus in
(0,00) almost everywhere.

Tt is clear that if dx is the Lebesgue measure, w(x)dzx also defines a measure. Hence for some
measurable set F we can define the weighted volume of E by

w(E) :z/Ew(x)dm. (6.14)

Similarly, it is natural to introduce weighted L? spaces. The natural norm on this space is given
by

v = ([ |f<x>pw<m>dx)’l’ . (6.15)

In the theory of weights, there are certain classes of weights that have special properties. One
of them is the class of A, weights.

Definition 6.7 (A, weight). Let 1 < p < co. A weight w is of class Ay if

b = g (g [ (g fyeer =) <oe o

[w]a, is called the Muckenhoupt characteristic constant of w (or shorter, the A, constant of w).

Remark 6.8. The weights in the Muckenhoupt class A, are precisely those weights for which
the Hardy-Littlewood maximal function is bounded.

Remark 6.9. In the definition above we define the Muckenhoupt weights over all cubes in R3.
It is also possible to define the Muckenhoupt weights on cubes that are intersected with a domain
(for example a Lipschitz domain, ). To be precise, a weights w is in the class A, o if

1 1 1 r-1
52 (101 Ly @) (11 L) <=

However, it turns out that for all the weights w € Ay there exists w € A, (defined in R?) such
that w(z) = w(zx) for almost all x € Q. See for instance [18].

Definition 6.10 (RH; class). Let 1 < s < oo and w be a weight. We say w € RHy if it satisfies

the reverse Holder inequality
(][ ws(x)dx> ’ < C][ w(x)dz, (6.17)
Q Q

for all cubes Q C R3. The smallest constant for which this inequality holds is the reverse Holder
characteristic constant of w (or short, the RHy constant of w) and denoted by [w]|rn,
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Now that we have introduced the Muckenhoupt weight class and the reverse Holder weight
class, we are going to proof some properties about these weight classes.

Lemma 6.11. Let Q C R? be a Lipschitz domain and w € RH,. Then

when E C Q C Q.

Proof. We will make use of the reverse Holder property in the denominator together with the
”normal” Hoélder inequality in the enumerator. Now assume that E C Q C Q.

w(E)  Joxpw(z)de
w(Q) Jow(z)dz

g (wiS(x)dx)% (fQXEd:E> ’
< QI win)ds

e (e w(a)de)” L
Q] (JCQ ws(m)dm) ’

|E>1i
=C| = .
(|@

This completes the proof. O

Lemma 6.12. Let 1 <p < 2. Let w € Az. Let Q be a cube. Then
P

1110y < w(@) [0l 1] 2

N

Proof. Let f € LP(w). Now fix a cube Q.

2)|Pdx = 2)Pw(z) 2 w(z) % de
/Qlf() /Qlf() (@) Fu(z)

<( / |f<ac>|2w<ac>doc)g ( / w(x)‘illdx)l_

Hence
- 1(2-1)
11w < 172 ( /Q wi) d:c)
N 3 o 2 G
0@ ([ wtwan) " ([ wle) T )
Q Q
<w(@) 2 [wld, 1]z w)-
This completes the proof. O
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6.2.2 Weighted extrapolation

Now that the necessary definitions and basic lemmas are introduced, it is time to set the stage
for this section. Thereafter we again prove an extrapolation theorem and show how this helps in
proving the weighted L? case.

Assumption 6.13. Let Q C R3 be a bounded Lipschitz domain, let Qg be a cube in R® such that
QC Qo andlet g € L' (2Qq). Let 1 < q < p and h € L9(2Qy). Let Q be such that |Q] < |Qo|
and define g1 = gX3Q\supp(h) 41d g2 = gX3Qnsupp(h)- Let w € Ay. Assume,

(i) there exists a constant Cy > 0 such that the following local reverse Holder estimate holds

1
<][ gl|pdx) < (C’l][ lg|dz + sup][ |h|dx) (6.18)
QMO 2QNQ Q'DOQJQ

(ii) There exists a constant Co > 0 such that

][ |g2|dz < Cy sup |h|dx (6.19)
2Q Q'DOQJQ

(i1i) There exists a constant n > q/p and a C5 > 0 such that for all E C Q C Qp

w(E) [E[\"
v =% (ia) (020

L.e. the weights belong to a reverse Holder class.
Remark 6.14. Notice that Assumption 6.13 implies Assumption 6.1.

Recall the definition of E(«) (Equation (6.3)). We now find a weighted version of the good-A
type inequality of the previous section.

Lemma 6.15. Assume Assumption 6.18 holds. Then,
w(E(Aa)) < C8"w(E(a)) + w{z € Qo : Mag,(hxa)(z) > ya} (6.21)

for all a > ag, where A = (2(5)_7'1 for G € (p,q) such that n> ¥ and

Co /
oy = —— dx. 6.22
" Qo] Ja 4l (6.22)

Proof. This follows by slightly modifying the proof of Lemma 6.3. Notice that by (iii) of As-
sumption 6.13 |E(AX) N Q,| < 6|Q;| implies w(E(AN) N Q;) < Co"w(Q;). O

Theorem 6.16. Assume Assumption 6.13 holds. Then for all 1 < p < q and h € L1(2Qy),

1

(w(i?o) /Qo |ngdx>; < |%C?V0| /2Q0 lgldx + C (w(;Qo) /2Q0 h|qw(x)da;> " (6.23)
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Proof. In view of Lemma 6.15 we recall that

Co 2
8|Qo| /Q|g| e
E(Aa) :={z € Qo : Mag,(gxn)(z) > Aa}

A= (20)7 .

Qo =

Now let n > ag and define the following integral
n
I, = / qa? w(E(a))da. (6.24)
0

Notice that I, is finite. We now rewrite I,

n

L= [ gt uB@)do+ [ g0 u(B@)da = 1+1,.

0

We now examine both parts. For the first part of I, we find
[e7s) @0
I :/ g w(E(a))da < w(QO)/ qa® rda < w(Qo)ad.
0 0

For the second part of I,, we use Lemma 6.15

n

i, = /a g0 Lw(E(a))da

0

n

_ ¢ / " g0t Lw(B(Aa))da
T0

< AchS"/
0

< A0, + Cs., / |h|%w(z)dz,
Q

B3
hSE

qa? Yw(E(a)) + Aq/ ga®'w ({z € R? : Mag,(hxa)(z) > va}) do

@o

where we did use the boundedness of the maximal function (Theorem A.5). If we now choose §
small enough, then AYC6" < % Since I, is finite we can subtract A4C¢"1,, from both sides to

obtain
I, <I+C(0, ’y)/ |h|Tw(z)dx.
Q

Now letting n — oo we find

/Q|g|qw(:r)dx < Cfc?z(o%) (/Q |g|dx>q+C’/Q|h|qw(x)dw. (6.25)

The result now follows. O

Theorem 6.17. Let Q € R3 be a Lipschitz domain and let w € A% N RH;3 be a weight. Let
f e L2(Q,w)NL3(Q). Then the solution of (1.9) satisfies

2 C 2
/Q|u(a:)| w(z)dz < W/QLf(x)\ w(z)da. (6.26)
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Proof. Assume f € L(Q,w)N L2 (). Then there exists a unique w € H} () such that it solves

3

(1.9). To start we check if Assumption 6.13 holds with p = 2+ ¢, g = us, h = (%) *. Let
|Q| < |Qo|- We start with (i). By Theorem 5.25

RIS
<][ (Xs@\suppw |U| ) (J[ XsQsupn(p) Ul )
Q Q
3
c ][ X5Q\supp(#) Ul dx)
2Q

2\ 3
C’< |u\2dx )
][ |u|2d33

Nlw

IN

IN

This shows (i). By Theorem 6.5 we have

3 _2 3 _2 3
][ X5Qﬁsupp(f)|u|2dx < C|/\‘ 3][ X5Qﬁsupp(,f)|f| > < C‘)" % sup / |f| zdxa
2Q 2Q Q'DOQJQ

which shows (ii). Since we have w € As N RHs, (iii) follows from Lemma 6.11. Now, using
Theorem 6.16, we find

([ e Putar) < cu? ([ |u<x>|3dx)§+c [@luan o2m

Using Lemma 6.12 this leads to

3
</|u d:c><C’</f ||)\| w(z)d ) . (6.28)
This completes the proof. O
A famous result by Rubio de Francia allows for extrapolation of this inequality.

Theorem 6.18 (Rubio de Francia). Let f and g be non-negative, measurable functions that are
not identically zero. Assume the for all wg € A% N RH3 and we have that

/Ig(ﬂﬂ)IQwo(x)dﬂﬁ < 9([w]Ag7[w]RH3)/ ()| wo () da, (6.29)
Q 3 Q

where 0 is an increasing function of [w]a, and [w]rm,. Then, for all 3 < p < 3, and for all
3
w e A%p NRH s we have
—P

/ lg(x)[Pw(z)dx < C/ |h(z)|Pw(x)dx, (6.30)
Q Q

and [wlrg 4 -

3—-p

where C depends on 0, p, [w]a,

P
3
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The proof of this theorem can be found in [8, Theorem 3.31]. This allows us to state a
weighted version of the inequality found by Shen in [34, Theorem 1.1].

Theorem 6.19. Let Q C R? be a Lipschitz domain. Then for all % <p<3, fel*)(Qw)n
LP(Q,w) and all w € A%p N RH% the unique solution of the Dirichlet problem for the Stokes

System (1.9) in H}(Q) satisfies the estimate

Gy
||u||Lp(Q,w) = I +cH-fHLP(Q,w)’ (6.31)
where the constant does not depend on A.
Proof. Apply Theorem 6.18 to extrapolate the result of Theorem 6.17. O

6.2.3 Examples

In the previous section results were proven for a special class of weights, Az, N RH S In this
section we look for examples of weights that belong in this weight class. A candidate for such a
weight is the distance to the boundary raised to some power. In this section we show that this
is actually the case. In order to start off we state the following lemma.

Lemma 6.20. Let w be a weight. Then w € A, N RHy if and only if w® € A9, where ¢ =
s(p—1)+1

For a proof of this lemma we refer to a paper by Johnson and Neugebauer [27]. This already
hints in the direction of a weight raised to some power. We now state the following result from
Farwig and Sohr [14].

Theorem 6.21. Let Q be a Lipschitz domain in R® Then,
d(z,00)° c A, —1<d<p-—1. (6.32)

Using Lemma 6.20 and Theorem 6.21 we can show that indeed the distance to the boundary
of a Lipschitz domain raised to a certain power is a weight that belongs to the class A 2p NRH 3
-p

Theorem 6.22. Let Q be a Lipschitz domain in R3 and let % < p<3. Then,

3 2
ARH s when — ' <y <2 -1, (6.33)

is )7 Ao
dist(z,00Q)" € 3 3

P
3

Proof. Let w(z) = dist(z, 9Q)7. Now we show for which v we have that w € Az NRH _s_. Then
-p

by Lemma 6.20 this is equivalent to finding ~+ for which wiF € A%. By Theorem 6.21 we find
that 3
w7 €A when —1< -1 <« L 4
o 3—p 3-p

Now the result follows. O
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7 Conclusion and Discussion

Following the recent paper by Z. Shen [34], resolvent estimates in L? for the Stokes operator in
three-dimensional Lipschitz domains were studied.

In order to find resolvent estimates, the Dirichlet problem for the Stokes System is considered.
The desired inequality between the solution and the inhomogeneous term is known in L?. In
order to extrapolate this inequality to L?, where %—E < p < 3+¢ and ¢ depends on the Lipschitz
domain, we needed to establish a local reverse Holder property of the solution of the Dirichlet
problem of the Stokes System.

Solving the homogeneous Stokes System (1.11) is the stepping stone to the Dirichlet problem.
Layer potentials are a good candidate to solve the homogeneous Stokes System, because they
solve the Stokes System in the domain, they have bounded nontangential maximal functions
and nontangential limits almost everywhere on the boundary of the Lipschitz domain. It can be
shown that the layer potential is invertible in L? using a compactness argument, hence solving
the boundary value problem. However, in using this argument, control is lost over the parameter
A, and thus rendering it unsuitable for finding resolvent estimates in LP.

To overcome this problem an alternative for compactness is found in Rellich type estimates.
These estimates enable us to bound the norm of the operator that maps boundary data to the
corresponding density for the layer potential in L2.

This implies that, given boundary data in L2, a solution to the Stokes System exists, is unique
and can be represented by the double layer potential. Because of the nontangential boundedness
of the layer potentials a uniform LP estimate for these solutions is found.

These uniform LP estimates can be used to establish the before mentioned local reverse Holder
properties of the solution of the Dirichlet problem for the Stokes System and the result follows
by extrapolation. This concludes the study of the paper by Z. Shen [34].

The author shows that the local reverse Holder property of the solution can also be used to
proof a weighted resolvent bound in the range % —¢e < p < 3+e¢€. The class of weights for which
these estimates hold, are an intersection of the Muckenhoupt class A, and the reverse Holder
class RH,, where ¢ and s depend on p. Examples of weights in this class power weights with
power depending on p and the distance to the boundary to a power depending on p.

7.1 Future research

This thesis contains some open ends and also possible directions for further research.

First of all, to the best of the authors knowledge, the literature does not contain a proof
of the existence of the Helmholtz decomposition of LP(w), where w € A, N RH, with ¢ and
s depending on p. It is conjectured that the Helmholtz decomposition holds for LP(w), where
w e A%p n RH%

Secondly, the result on weighted resolvent estimates can be extended to the higher dimensional
case, d > 3, and the lower dimensional case, d = 2. Then one can show that the weighted Stokes
operator generates an analytic semigroup on L2 (w). Especially in the higher dimensional case
no major obstacles are expected.

Finally, it would be interesting to know if there exists a class of weights for which the resolvent
estimates of the weighted Stokes operator go beyond p = 3, i.e. more than one €. The distance
to the boundary weights and power weights seem to be good candidates.
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A Harmonic analysis

This section contains the results from harmonic analysis that are needed throughout the text of
the thesis. The results and proofs are from Grafakos [22], [23] and lecture notes by Auscher [3].
In this literature the results are written down for the space R%. Most results can be extended to
spaces of homogeneous type as introduced by Coifman and Weiss [6], but it needs to be checked.
Lipschitz domains with the Euclidean metric and Lebesgue measure are spaces of homogeneous
type in this sense. Notice that the surface measure on the boundary of a Lipschitz domain is
a doubling measure by Lemma 2.8. We start by introducing the Hardy-Littlewood maximal
function.

Definition A.1 (Hardy-Littlewood maximal function). Let 2 be a bounded and connected Lips-
chitz domain in RY and f € L}, (0). Then the Hardy-Littlewood mazimal function of f on the
boundary of Q2 is given by

1
Moa(f)(z) = %gg (BN o) /Bmaﬂ

One of the key properties of the Hardy-Littlewood maximal function is its weak L' bound-
edness. This is illustrated in the following theorem.

|f(y)ldo(y). (A.1)

Theorem A.2 (Maximal Theorem). Let Q be a bounded and connected Lipschitz domain in R?
and f € Li _(0). Then there exists a C > 0 such that for all a > 0,

loc

o({z €00 : Moo(f)(x) > a}) < & /8 7)o (). (A.2)

o
Proof. Define
O = {2 €0Q : Maa(f)(z) > a}.
Then for all x € O, there exists a ball B, with bounded radius and x € B, such that

m /B _Wldo(y) >

The radius is bounded because 2 is bounded. Let B = {B,}.co, and apply the Vitali covering
lemma. So, there exists a countable subset of mutually disjoint balls, denoted by C, such that

0. c | 5B;.

BjeC
Therefore we find using Lemma 2.8 that

700 < 3 a8 < Y o)< = 3 [ Iwldoty)

B;eC B;eC B;eC
c? c?
< —

< F@)ldo(y) < < / F@)ldo(y).
@ JUp, ce B; a Jo,

This completes the proof. O

The Maximal Theorem is crucial in the proof of the Lebesgue Differentiation Theorem. This
Theorem has applications in in the rest of this section and also in the text of the thesis.
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Theorem A.3 (Lebesgue Differentiation Theorem). Let f € L'(R?). Then,

1

lim —— dy = f(xz
L] B(I’r)f(y) y = f(z)

for almost every x € R?.

Proof. The proof can be found in [22, Corollary 2.1.16]. O

Notice that this theorem also holds if the balls are replaced by cubes. Furthermore this is a
local Theorem. We can, in the case that (2 is a bounded Lipschitz domain replace f by fxaq.
Now we turn to one of the most useful results of this section.

Theorem A.4. Let Q be a bounded and connected Lipschitz domain in R?, let 1 < p < co and
let f € LP(OR). Then Moaq(f) € LP(09Q) and there exists a C > 0 such that

Moo (FllLraa) < ClfllLroa)- (A.3)
Proof. Assume that f € L'(9Q) N LP(9K2). Now let a > 0 and define

fa(®) = X|f(2)|zay2(x) f ()

and therefore o
|f‘ S |foc| + 5

and hence
«

Moo (f) < Moa(fa) + 5

and

{2 €09 : Moq(f) > alC {xE@Q L Mog(fa) > %}

Therefore by the Maximal Theorem,

o({x € 0 : Maoq(f) > a}) < o({x €00 : Maoa(fa) > %}) < Z/@Q | fa|do

Thus, by Fubini,

[ Mon(pldr =p [ (e €00 s Man(s) > aparda
o0 0

*C
Sp/ */ | foldoa? ™ da
0o @ Jaqn

2f(2)
<Cp / / | folaP 2dado
o2 Jo

2r-1
<c p/|ﬂ%a
p—1 Jsq

Hence M is bounded in L'(9Q) N LP(99Q). We now want to extend the result to boundedness
on LP(99). By density we can find a sequence fr € L'(9Q) N LP(9N) such that |fi| 1 |f]-
Then Maq(fr) T Moaa(f) and now we use the Monotone Convergence Theorem to complete the
proof. O
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We have thus showed that the Hardy-Littlewood maximal function is bounded on LP(0f2)
when 1 < p < oco. This is especially useful if we need to bound something in LP. With this
Theorem in mind a pointwise estimate against the Hardy-Littlewood maximal function is usually
enough.

Theorem A.5. Let Q be a Lipschitz domain in R3. Let 1 < p < co and w € A, a weight. Then
there exists C > 0, such that

([ﬂwwﬂuww@mn);gc<L;ﬂ%N@¢Qi, "

where C' depends at most on p and the Lipschitz character of €.

Proof. The proof in the case Q = R? can be found in [23, Theorem 9.1.9]. This theorem can be
extended to spaces of homogenuous type in the natural way. O

Definition A.6 (Riesz potential). Let Q C R? be a Lipschitz domain, 0 < o < d and f €
Li (). Then the Riesz potential of f is defined by

loc

L(f)(@) = Caa | —TW gy

d—o
|z —yl

he
<

rem A.7 (Hardy-Littlewood-Sobolev inequality). Let 0 < a < d, 1 < p < ¢ < o0 and

Then,

Q\HH

B l= QO
ale E

Ha ()l Loy < CllF Lo
where C' depends on p,q and d.

Theorem A.8. Let Q C R? be a Lipschitz domain, 1 < p < oo and f € LP(Q). Then,
IV () 1oy < Clfll ey

Definition A.9 (Calderén-Zygmund Kernel). A function K on R? x R4\ {(z,z) : z € R?} is
called a special kernel with constants 6 and A if

(i)

A
Kol (A.5)
(ii)
Az — /|
K(z,y) — K, y)| < A6
B (P B o
whenerver |x — 2’| < 2max(|z — y|, |y — 2']).
(iii)
Aly -y’
K (a,) ~ Koy € —— 10 VE (A7)

(ly —z[+ |z —y'])

whenerver |y — y'| < 2max(|ly — z|, |z — '|).
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The class of special kernels with constants § and A is denoted by SK (4§, A). If K € SK (6, A),
then the adjoint kernel K*(z,y) := K(y,z) is also in SK(d, A). In the thesis we only use special
kernels with § = 1. The exact value of the constant A is usually not of our interest. Now that
we have defined the Calderén-Zygmund kernel we can define the operators associated with these
kernels.

Definition A.10 (Associated kernel). Let T : L?*(RY) — L?(R?) be a bounded operator. A
kernel K is associated to T if for all f smooth enough with compact support

Tf(z)= y K(z,y)f(y)dy (A.8)

for almost every x € R4\ supp(f).

If we now take a special kernel in the previous definition, we find the definition of a Calderén-
Zygmund operator.

Definition A.11 (Calderén-Zygmund Operator). A Calderdn-Zygmund Operator of order ¢ is
a bounded operator T : L*>(R?) — L2(R?) that is associated to a kernel K € SK(5, A).

It turns out to be the case that Calderén-Zygmund operators are bounded on LP, when
1< p<oo. If K(x,y) is a special kernel, we can also define the truncated kernel as

Kg(zay) = K(;l:, y)X\az—y|>5-

Using this truncated kernel we define the following operators.

T°(f)(@) = | K(z,y)f(y)do(y)

Rd
T*(f)(x) = sup [T°(£) ().
e>0
We call these operators the truncated operator and the maximal singular operator respectively.
Regarding these operators we state the following two theorems. These theorems are formulated
on Jf) which have homogeneous dimension d — 1.

Theorem A.12. Let Q be a Lipschitz domain. Let K be a standard kernel and let T be a
Calderdn-Zygmund operator associated with kernel K. Then T has a bounded extension that
maps L' (99) into L1>°(0Q) with norm

ITfl 1o a0y < ClFllLr o0 (A.9)
and for 1 <p < oo, T has a bounded extension that maps LP(0Q) to LP(0Q) with norm
ITfll e o) < Cpll FllLr o0 (A.10)

for all f € LP(09).
Proof. The proof for the case = R? can be found in [23, Theorem 8.2.1]. It can be extended
to spaces of homogeneous type. O

Theorem A.13. Let Q be a Lipschitz domain. Let K be a standard kernel and let T be a
Calderon-Zygmund operator associated with kernel K. Let 1 < p < oco. Then there exists a
constant C' > 0 such that

1T () o0y < Collfll oo (A.11)
for all f € LP(09).

Proof. The proof for the case = R? can be found in [23, Corollary 8.2.4]. It can be extended
to spaces of homogeneous type. O
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B Standard results in real analysis

Lemma B.1 (Cauchy inequality). Let a,b € R and € > 0,
o b
b < ) B.1
ab < ea” + 1 ( )

Proof. The result follows from a simple calculation,

o< (wvi57)

b?
0<ea®—ab+ —
4e

b2
ab < ea® + —
4de

O

Theorem B.2 (Holder inequality). Let p,q € [1,00] such that %Jr% = 1. Then for all measurable
functions f and g we have

gl < AN Lo l1gll a-

Theorem B.3 (Poincaré inequality). Let 1 < p < oo and let 2 a bounded set. Then there exists
a constant such that for all functions u € Wol’p(ﬂ) we have the inequality

||U||Lp(Q) < CHVUHLP(Q)' (B.2)

Theorem B.4 (Monotone Convergence Theorem). Let (fy)n>1 be a sequence of measurable
functions such that 0 < f, T f. Then f is measurable and

tim [ fud = / fdp.

n—oo

Theorem B.5 (Dominated Convergence Theorem). Let (fn)n>1 be a sequence of integrable
functions such that lim,, . f, = f pointwise. If there exists a integrable function g : RY — [0, oc]
such that |fn| < g for alln > 1, then f is integrable and

n—00

tim [ fudn = /fcm

Theorem B.6 (Divergence Theorem). Let Q@ C R? be a bounded domain with C*-boundary O
and let X : Q — R be a C1(Q) vector field. Then,

/ div(X)dz = X -ndo
Q o0
where n denotes the outward unit normal to O)

The following theorem is a direct consequence of the divergence theorem.

Theorem B.7 (Green’s second identity). Let Q C R? be a bounded domain with C*-boundary
0. Let ¢, € C%(Q). Then,

9 _
on

/Q¢A¢—¢A¢d$:/ 028 6% 4o
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C Interior estimate of the Poisson equation

Lemma C.1. Let u be harmonic in Q. Let Q) be a compact subset of Q0. Then for all multiincides
a the following inequality holds

sup [D%u(y)| < Cr~* sup |u(y)|, (C.1)
yeQ yeN

where r = dist(Y,09Q) and where the constant C only depends on the dimension of Q0 and the
multiindex.

Proof of Lemma C.1 can be found in [21, Theorem 2.10]
Lemma C.2. Let f be a bounded and integrable function on €. Let w be the Newtonian potential
of f. Then w € C*(R™) and for all x € 2,
Dw(x) = / DI(x—y)f(y)dy i=1,...,n. (C.2)
Q

Proof of Lemma C.2 can be found in [21, Lemma 4.1]

Lemma C.3. Let Q be a domain in R™. Let u € C*(Q) and f € C(Q) and they satisfy the
relation Au = f in Q. Define the concentric balls By = B(x,R) and By = B(z,2R) CC Q.
Then for all x € Q one can writes u(x) = v(z) + w(z), where v(x) is harmonic and w(x) is the
Newtonian potential of f.

Lemma C.4 (Poisson derivative in R?). Fiz z € R and let Au = f in B(z,r) and £ > 1. Then
the derivatives of u in x can be estimated by

’VZu(x)| <COr~* sup |u|+C max sup rj_£+2|vjf|. (C.3)
B(z,r) OSjSeilB(waT)

Proof. Start by writing u(z) = v(x)4w(z), where v is harmonic and w is the Newtonian potential
of f, by the virtue of Lemma C.3. Now by Lemma C.1 we know that

sup |Do(y)| <Cr sup |u(y)|.
yEB(z,3) yEB(x,r)

Furthermore we know by Lemma C.2 that

s Do)l = sw [ DR =)l

yEB(2,%) yeB(,%)
< sup  sup |f(s) |DT(y — n)|dn
yeB(z,5) s€ B(x,r) B(a,r)
< swp [f(s)] sup / / DT (y + 7n)|rdo (n)d7
s€B(x,r) y€B(z,5)J0 JOB(x,1)

<c sw (76| [ [ ot
s€EB(z,r) 0 JoB(0,1)
<Cr sup |f(s)].

se€B(x,r)
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Putting this estimates together yields
|Du(z)| < sup |Du(y)|
yeEB(z,3)

< sup [Du(y)|+ sup  [Dw(y)
yEB(x,%) yEB(x,%)

<Cr7' sup |u(y)|+Cr sup [f(y)l
yeB(,r) yeB(z,r)

We now finish the proof using an induction argument. The claim is already shown to hold for
¢ = 1. Now assume the induction hypothesis and work out the case £ = k + 1. To do this first
notice that v and f statisfy AD*u = D¥f on Q. Now we calculate
|Dk+1u(x){ = ’D(Dku)(ac)|

<Cor~! sup ‘Dku(y)| +Cr sup ’Dkf(y)‘

yE€B(z,r) yEB(z,r)
<cCrtCr ™ sup Ju(y)|+C max  sup rFPEDIf| ) +Cr sup |DFf(y)
yEB(z,r) 0<j<k—1 yEB(z,r) yEB(z,r)

< Cr=® Y sup  Ju(y)| + C max rj_(k+1)+2‘Djf’,
yEB(z,r) 0<j<k

where in the second inequality the induction hypthesis was used. This completes the proof. [J
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