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Let P(D, D,) be a hypoelliptic differential operator with
constant coefficients of type ¢ with index of hypoellipticity
equal to d =1. Let 2 be an open subset of the half space
R7*! with plane piece of boundary » contained in R?. Let
Q.(D, D,), ---, QuD, D,) be p partial differential operators
with constant coefficients and consider the boundary value
problem:

P(D, Dy)u=f in 2
Q.(D, D)ul, =g, 1=sv=sp.

In this paper necessary and sufficient conditions are given
on @, --+,Q, in order that all solutions % of (1) shall belong
to the Gevrey class of index d in 2 U o whenever the initial
data belong to such classes of functions. In particular, we
give not only algebraic conditions but also show how to
construct a parametrix for such problems.

(1)

Introduction. In 1958 Hormander first studied regular boundary
value problems, giving necessary and sufficient conditions for solutions
of (1) to be C~. (see Hormander [8]). There, Hormander gives an
algebraic characterization based on the variety of zeros of the
characteristic function of the boundary value problem. Later on,
it was shown that fundamental solutions to elliptic boundary value
problems can be constructed with the aid of this characteristic func-
tion (see J. Barros-Neto [4, 5]). Moreover, it can be used to construct
a parametrix for hypoelliptic problems (see J. Barros-Neto [6]). In
this paper the characteristic function is used to give an algebraic
characterization of d-hypoelliptic problems. In doing so a different
technique is used than that in [8] in order to get more refined
estimates. Consequently the special result obtained in [8] for elliptic
operators is obtained here. The results here can be extended to
Gevrey classes which distinguish the rate of growth of derivatives
in different directions. (see [7]). Furthermore, these results have
many applications to semi-elliptic problems (see [2]).

The plan of this paper is as follows: In §1 d-hypoelliptic
boundary value problems are defined and the main results are stated.
In §2 the first two equivalences are proved. In §3 we make use of
the parametrix of the boundary value problem and conclude the proof
of the main results in §4.

The author would like to thank Professor Jose Barros-Neto for
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his generous help and suggestions.

1. d-hypoelliptic boundary value problems. Let P(D, D,) be
a partial differential operator on R"*' with coefficients in C assumed
in the form

P(D, D) = Dr + 3, a{D)Dp~

where

D=(D, - D), D;j=L12,
1 0%;

10
D, ==—,
Y

and a;(D) are polynomials in D. For any

b= (pu M) pn+1) , P;€N we have
(D, D)’ = D - - - DDt Ipl =P A ot Duyy

DEeFINITION 1.1. P(D, D,) is hypoelliptic in R*** if for some open
subset # c R** all u in &2'(<”) such that P(D, D)u = 0 belong to
C().

DEFINITION 1.2. Let d > 0, by I''(¢®) we denote the set of all
% in C*(2”) such that to every compact subset K ¢, there exists
a constant C(u, K) > 0 such that for all (» + 1)-tuples of nonnegative

integers p = (D, *+*, Duss)s
Sup | D*u(x) | < C**(|p|1)*.
zeK

I'“(«?) will be called the Gevrey class of index d.

Let P(¢, 7) be the characteristic polynomial of P(D, D,) and
N={¢ r)eC*xC: P((,7)=0}.

The following characterization of hypoelliptic operators was given
by Hormander (see Hormander [9], or Treves [12]).

THEOREM (H). The following two conditions are equivalent:

(1) P(D, D, is hypoelliptic.

(2) If G 2)eN, [ 7)|— +e
then |Im (E, 7)| — + co.

Moreover, given some d > 0 the following three conditions are
equivalent:

(1); P(D, Dyuel'%e) implies wel'”) for all & open in
Rn+1.
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(2); There exists a constant C > 0 such that if (L, t) €N then
(G )" <CA+ |Im (& 7)) .
(8); There exists a K(x, t) in I'Y(R*** — {0}) such that
P(D, D,)K(x,t) =0 + B

where B ts analytic in R™*.

The latter conditions imply the former. If (1) or (2) holds, there
exists a d > 0 such that (1), (2); and (3); hold. The set of numbers
d for which (1), (2); and (3); hold is a closed half-line [d, + o) with
d, rational and d, = 1.

The smallest d for which (1), holds is called the index of hypo-
ellipticity of P.

DeFINITION 1.3. A differential operator is of type g if there
exists a compact set K< R" such that whenever { e R"\K, P(C, 7),
as a polynomial in 7, has ¢ roots with positive imaginary parts.

It is easy to prove that for » > 1 all hypoelliptic operators are
of type g for some p. This, however, is not true for n = 1, as can
be seen by the operator associated with:

P, 7) ={ + iz in R*. This is elliptic and hence hypoelliptic but
not of any type.

Let R** = {(x,, +++, &,, t): t > 0, x; € R} and R"*' its closure. Let
Q2 be an open subset of R"™ with plane piece of boundary ® in
Ry = {(x,, -+, ., 0)}.

Let CHR")(resp. CH2 U w)) denote the set of C* functions with
support in R**(resp. 2 U w).

DerFINITION 1.4. Let Q(D, D,), -+, Q.D, D,) be p-partial differ-
ential operators with constant coefficients, we say (P(D, D,), Q.D, D,),
<+, QUD, D,)) defines a d-hypoelliptic boundary value problem in Q
iff:

(1) P(D, D,) is hypoelliptic of determined type ¢ with index of
hypoellipticity equal to d.

(2) All solutions % in C*(Q U w) of the boundary value problem

P(D,D)u=fin QU w

(1.1) Q(D, Dyul, =g, 1<v=p,

with fin I'Y(Q U w), ¢, in I'w), belong to I'Y(2 U w), where &k equals
the maximum of the orders of P, @, ---, Q..
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Denote by
7 ={{eC". P t)=20

has f roots with positive imaginary parts and none that are real}.

Let 7,(0), «--, ©u({) be the p-roots of P({, ) with positive imagi-
nary parts for each { in A. Denote

k(?) = 11 (= = =.(0)

and

. _ det QU D)) _ -
1.2 R Q. -+, Q) = ; =0 .
(1.2) (ki @, - @) = i iy = O

DerFINITION 1.5. C({) defined by (1.2) is called the characteristic
function of the boundary value problem (1.1).

C(%) is a polynomial in £, z, and the coefficients of k/(z) and
Q. 7). C() is defined even in the case of repeated roots. (see
Hormander [8] page 231).

The object of this paper is to prove the following theorem.

THEOREM 1.1. The following conditions are equivalent:

(1) (P(D, D), Q(D, D)), ---, Q«D, D,)) defines a d-hypoelliptic
boundary value problem (Definition 1.4).

(2) Ewvery solution we CHRQ U w) of the homogeneous boundary
value problem

P(D, D)u =0 in QU
limQ(D, Dyu =0 in @ 1=y=<p.
t4>0+

belongs to I''(2Q U w).

(3) Let C) be the characteristic function of the boundary
value problem (P; Q. +--, Q). There exists a constant M > 0 such
that if LeC" and

[Re [ = M(1 + |Im ()

then L e.o7 and C(Z) = 0.
(4) There exist Ky, t), K(a,t), -, Kfx, t) in TR — {0})
which satisfy

P(D, Dt)Ko(m, t) = 0,® 0, — Blx) X 0, in RQL—H

(4-2) [Q(D, D)Kl(@,0)=0 I =1,---, ¢t in R}
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(P(D, D)K(z, t) = 0 in R+

4y (QUD, D)K,(x, 0) = 9,0, — B()) in R

with B analytic in R, and 0,, 1s the Kronecker symbol.

2. Proof of Theorem 1.1. That (1) implies (2) is obvious so
in this section we prove that (2) implies (3). Denote by H(2 U w)
the linear subspace of C*Q U w) consisting of the solutions of the
boundary value problem

P(D, D)u =0 in Q

2.1
(2.1) Q(D, D)y =0inw 1vsp.

Call T, the topology on H(Q U w) defined by the semi-norms

>, sup [ D™u(x, t)| = || u llckeuw,x

DSk (2,t)eK
where K runs through the compact subsets of QU w. H(Q U w) is
then a closed linear subspace of C¥2 U w). Let T, be the topology
on H(2 U w) defined by the semi-norms

Se.) = sup, 3 (=) Dute, )

(z,t)eK p p“

vy=12 ... and K runs through the compact subsets of 2 U w. It
is not difficult to show that 7T, makes H(2 Uw) a Frechet space.
Now T, is finer than T, hence since any one-to-one continuous linear
map of a Frechet space onto another is a homeomorphism, we have
that the topologies T, and T, are equivalent. Hence for any compact
set KCQUw there is a compact set H, and a constant B, > 0 such
that for all » in H(2 U ®w) we have

(2.2) Sk, u) = B, [ wllokya,m,
Apply (2.2) to exponential solutions of (2.1),

w(zx, t) = e“=u(t) .
Now wu(w, t) satisfies (21) if and only if »(t) satisfies

P(C, Do(t) = 0
QV(C: Dt)v(0)=0’ l):l, 29 “'!!"

It follows from Theorem 1.1 page 230 in [8] that (2.3) has a
nontrivial solution if and only if {e€.% and C({) = 0. We now apply
(2.2) taking only derivatives in ¢ up to order %k and all orders in x
and get

(2.3)
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1 \d+v S
sup ()" 1C e one))
(@teK 77 [p"|!

< B, sup 3 e’ | |pPasi(t) |
(z,t)eH, |pi<k
where p = (p', Pari). Now since (p' + 1)! < p'1112%'*) the left-hand
side of the last inequality can be replaced by

sup 3 (Farr) Ieleolivme)
(z,t)e K p 2p 21“

and since ! < k this in turn can be replaced by

)

2kk' 7 Ip,I' Sup Z lei<x,C>v(l)(t)} .

(z,t)e K l<k

Using this and (2.2) we get
1 N\ d+1/v C p’ o0 .
B ) e g0
< (2%k1)*'B, |{ |k e Sup Z lv™(@) | .

)eH, msk

Letting 0 = Supq,nex|®| and 0, = SUD,»en, | 2| one gets

G

< (@) B sup 3|0
(z

t)eH, msk

(o) | sup, 310

2d+1 (z,t)eK =k

It may be assumed that K< H. Let a be the positive number such
that ¢t attains all values between 0 and @ when (x,t)e K and b the
number such that ¢ attains all value between 0 and b when (z, t) € H,.
Thus the last inequality can be written

o) @)

§ (Zkk!)dHBy [/: l/c 6(5+6b)\1mm' Z sup [’U"’”(t){ .

m=k 0St=b

>, sup [v"(¢)]

ISk 05t=a

Now since v(t) satisfies (2.3) so does v(¢t) for 0 < » < k, it follows
from [8] pages 234 and 248 that

sup [07(0) | = (bfa)™ sup [0()] .
st= 0st<a

Hence there is a constant B, = 0 such that

;(ﬁ)dﬂw

(2d+1> l =B l ClkGMH DIl
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To simplify notation replace { by 2¢**(. Hence for suitable constants
4,4, C, we get

d+1/v o
(2.4) ; (ﬁ) |7 | < C, | &k edtinimel

Now observe that
k! vz P k/2 D
lcvfg,g;k(—p!) [JELip <P

Hence (2.4) implies
() () s et

=0 /r! ,nuz

It follows from this and Lemma 7.4 of [12], that there are constants
Y, >0, B, >0, D, >0 such that

(2.5) erz!élll(dHIW < B;eD”“mC’ I élk .

By taking logs one gets if { €. and C({) = 0 that there exists a
constant M, > 0 such that

[ gt < ML+ | Im | + klog (L) .
Since log [C[/| ([0 as [¢|— < for any s> 0, the term klog|(|

can be absorbed on the left and a change of constant from this and
from the change in variable gives

(2.6) [ e < MYL + [ ImC) .
LEMMA 2.1 The following conditions are equivalent:

(1) LeCL) =0 and |L|— + tmplies |Im{|— + oo.
(2) There exist constants M, Y both positive such that the set

D={CeC":|Rel|"" > M1 + |[Im )}

18 contained in & and C() %= 0 for all {eD. Furthermore, the
set of all v such that |Rel|""= M1 + |Im{]) for { in & and
C(&) = 0 s a closed half line [V, + ) with 7, rational and = 1.

Lemma 2.1 is used to complete the proof of (2) implies (3). Since
(2.6) implies for { € . and C({) = 0, || — + oo implies |Im {| — + oo,
one can use Lemma 2.1 to take the limit in (2.6) to obtain

|1 = M1 + [Im ()

for some M > 0. This completes the proof.
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We conclude this section with the proof of Lemma 2.1 which
relies on the elimination theorem due to Seidenberg.

Proof of Lemma 2.1. One obviously sees that (2) implies (1).
So we prove (1) implies (2). First note that there exist constants
C,> 0 and v, > 0 both positive such that . contains all { € C" such
that

2.7 [Re{ ' = C(1 + [Im(]).
Indeed, let 7, and C, be as in Theorem (H). Let 7 be real, then
IRe(§, o) " =z |Rel|" =2z M(1 + |Im{|) = M1 + [Im (C, 7)) .

This implies that P({, ) # 0. Thus P({, 7) = 0 has no real roots if
(2.7) holds. Hence the number of roots of P({, 7) = 0 with positive
imaginary parts in constant in each component of the set defined by
2.7.

Now let A be the set of point in a Euclidean space whose entries
are respectively: Re {,Im ¢, 7, ¢, Re 7,({), - -+, Re 7.({), Im 7,(0), - - -,
Im7,({), the real and imaginary parts of the coefficients of k.(7),
Q. 1), -+, QuC 7). The set of points A satisfies the following set
of polynomial equations and inequalities:

1 1

t>0sIImC12§’§:T>Oy|ReC|2=_T—2

P o) =11 (= 20), k(o) = [T (e = 70)

Imz,(0) >0, -+, Im7,8) > 0, Im 7,,,,(C) <O, - -+, Im7,({)
C)=0.

The set A is thus a semi-algebraic set (see Treves [12]). To
A we apply the projection p:x€ A— (Rel, r, ¢, Im{). We obtain a
set B which is semi-algebraic (Seidenberg-Tarski theorem). In fact,
the set B satisfies the equations and inequalities

fReC!2=—1—Z, lImC{”<%,t>o,r>0.
Vs

Assuming (1) in Lemma 2.1, there is a number », > 0 such that on
the sphere |Rel| =1/r, 0 <7 < 7, the function |Im{]| is positive.
We set

t(ry= sup |Im|7L0<r<r,.

r|Re {|=1

We apply to the set B the projection
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Rel, r, t, Im{)—> (r, t) .

Again using the Seidenberg-Tarski theorem, its image, C, is semi-
algebraic. Now since |Im {|™* reaches its maximum on r|[Rel| =1
for 0 < » < 7, the point (r, t(r)) belongs to C. In fact, for 0 < r, < 7y,
t(r,) is the maximum of ¢ on the intersection of C with the “vertical”
line » = 7, in the (», ¢t)-plane. This shows that when » varies in an
open interval (0, r,) the point (r, {(r)) varies on the boundary of C.
Observe also that ¢(r) is a continuous funection of # in (0, ). Now
C being semi-algebraic, is a finite union of sets C;, 7 =1, ---, k, each
one of these being defined by a finite set F; of polynomial equations
and polynomial inequalities. Now for at least one C; containing
(r, t{r)), the set of equations E; must be nonempty. Otherwise
(7, t(r)) couldn’t lie on the boundary of C, but would lie in its interior.
So, there is a finite number of polynomials @, ---, @, in two variables
with real coefficients, such that for every » in (0, »,) there is a least
one index 7, 1 < 7 < s, such that

Qur, ¢(r)) =0 for 0<r<m,.

But the algebraic varieties of zeros L, -+, L, in R* of Q,, ---, Q,,
respectively, can intersect only in a finite number of points (if one
does not lie entirely upon the other, in which case we exclude).
Since 7 —(r, t(r)) is continuous there must be some 7{ such that
0<ry<7 and an index 4, 1 <14, <s, such that for » <7, the

points (7, ¢(r)) always lie on L,
ie. Q(r, tr)) =0 when 0 < r = 7.

It follows that ¢(r) has a converging Puiseux expansion in some
neighborhood of theorig in in the complex r-plane (See Hormander [8]):

Ur) = ay(r''?)eo + a,(rV9)n 4 - .-

where ¢ is an integer > 0, k; > k;_, (a priori > 0, » < 0). Since it
may assumed a, % 0 and one can choose the branch of #Y? which is
positive when » > 0, then one can assume a, is real and positive.
Now by hypothesis » — 0 implies ¢(r) — 0. This is possible only if
k, > 0. Then near » =0

t(r) = a1 + 0(rv9)) .

This implies

ﬂ)——d as r——0.
agreo’?

Hence
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t(':), —1<e¢ for ¢ small and » small .
a, e’

Hence t(r) < (1 + €)a,r*’? which implies that
t(r) < Crt’* for r small.
Taking » = |Re{|™ with {€.o7 and C({) = 0 we get
[Rel| = C|Im [
when |Re (| is large. Hence for every { € .5 and C({) = 0 we obtain
|Rel| = [M(Q1 + [Im C[)]**
where M is a suitable constant. Letting v = max(r, q/k,), the

assertion of the lemma is proved.

3. In this section that condition 8 in Theorem 1.1 implies 4 is
shown.

Now in view of Theorem (H), there exists a constant M > 0 such
that if |{| > M then P({, 7) #+ 0. Hence one may define

) eitf
——d7, || > M t>0.
e

We see immediately that G, t) satisfies
P, D,)G(C, t) =0 .

That is, Gy(¢, t) is a fundamental solution for the differential operator
P, D,) when |{| > M. We modify Gy(¢, t) to get a fundamental
solution G(¢, t) of P({, D,) which satisfies

PE, D)GE 1) =0
QE D)GE 0 =0 1=v<p.
If one chooses the constant M > 0 such that P({, 7) # 0 and

C() # 0 when |{| > M (which can be done by hypothesis), then using
Theorem 1.2 of Hormander [8] P. 232, G(, t) is given by

3.1) GG, &) = 2m|

(3.2) GE &) = Gu(&, ) — S 1QE DIGE, O, )
where
R(k; Ql(C9 Tl(C))y ] Qy—-].(c, Tv—l(C)), e“y“)t’
H(, t) = (e rm(c)),c ic').' Qu(&, 742)))

and the numerator is the determinant of the ¢ X ¢ matrix obtained
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from (Q.(, 7:()), k, 7 =1, ---, ¢t by replacing the v** row by
eirl(c)z, aee, etr,,(CJt .

We have the following lemma (see Hormander [8] p. 233).

LEMMA 3.1. If the zeros of P(C, 7) satisfy the inequalities
17©)| £ C,, | Im ()| =1 + C, C, > 0 then we have

| DIGy(, t)| < 2m**Cfe™
for all t =0 and 8= 0.

LEMMA 3.2. Suppose that the set
D={{:|Rel|"" = M1 + [Im )}

is contained in & and C)# 0 in D, then there are constants
M, >0 and C, > 0 such that

L _ —miee D.
ToT = g, Ce

Proof. Let E be the set of points ¢ in a real Euclidean space
whose entries are: Re(, ---, Rel,, Im{, --+, Im{,, », t, Recz,, ---,
Rez,, Im<z, --., Im7,, satisfying the following set of equations and

inequalities:

P, 1) = J_ﬁ(r —20), ko) = jﬁ:l(r — 7,(0)

i 1 <t

' 1CQ) =
|Rel* = M*1 + |Im ¢ [y

Imz,>0,---,Imz,>0;Im7,,, <0, -+, Im7, <O0.

C©Q) = Bks; Q(E, (@), - -+, Qu& (D)) .

Since one can assume d is rational, E is a semi-algebraic set. (Treves
[12]). Since C({) = 0 when { € D, there exists an », > 0 such that on
the sphere |Re{| = 1/r, where 0 < » < 7, the function 1/|C({)] is
strictly positive. Let

t>0,7>0, ||Rel* =

um=gﬁymmm

Now suppose 1/|C(£)| is bounded in D. There is nothing to prove
in this case. So suppose it is unbounded in D, then #(r) — 4+ as
r—0.

Applying the projection E — R® given by xe E— (¢, r), we get
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a semi-algebraic set (Seidenberg-Tarski theorem). Since r—0 implies
t(r)— - we proceed as in Lemma 2.1 to show that there exists a
rational number ¢ < 0 and a constant b, > 0 such that

t(r) = byri(L + 0(r"9))

where ¢ is a positive integer. This implies that there exist constants
M, > 0 and C, > 0 such that

_ L Mz when ZeD.

Q) |
LemMA 3.3. There are constants C' >0 and N >0 such that
all the zeros of P(Z, ©) satisfy
=0 +1.

Proof. P 7)=7"+ ¢, 7™ '+ --- + @, hence the coefficients
a; are polynomials in 7 and the zeros satisfy

OIS+ Za).
LEMMA 3.4. There are constants M, C,, 7,, all positive, such that
the functions
D;G(Z, t) and DIH(L, t) of C are analytic
wn the set D and satisfy
(3.4) DiGC, 1) = M, | ettt
(3.5) | DIH(S 1) | = M, | L [rem et
fort=0,0=p8=<0-—1,LeD.

Proof. 1. Since P is d-hypoelliptic
[Re(,2) =2 M1 + [Im (§, 0) )* = C(1 + [ Im(C, 7) |9)
implies P({,7) # 0. If = is a complex zero of P({, t) = 0 then

Rell=/Re((, )| =CA+ [ Im (L, 7)])
C+!ImZl+ Imz .

A IA

Hence
CilImz|*=|Rel| ~ C(1 + [Im (],
so since one can assume that for all {e D

|Rel| =201 + [Im{]%),
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for {e D and P({, 7) = 0 we have
[Imz| = C;|Rel|V?.
Since d = 1 this implies

(3.6) Im{| = Gy [ L]

2. Let F, --., F, be analytic functions of a complex variable
7 and define

S
<l

where ¢, + -+, T, are the roots of P(z, {) with positive imaginary parts.
It can be shown (Barros-Neto [4], [5], Hormander [8]), that

(3.7) R(P; By -, F)l < 11 (S sup £22)
k=0 ze K
where K denotes the convex hull of the zeros 7, «--, T4

It follows from (8.3) that

tﬂHy(C, t) — R(kc; Ql(c, T(C)), cee (éz-((cc)))jeitr(m, e, Q#(C, T(C)) .

It follows from 3.7 that:
The numerator is not greater than the sum over 1 <0, < --- <
o, < ¢ of a product of factors of the form

E—,;((’bf(g))‘“e” @)y 0=k=p-—-1

and
G & @), O0=r=pg-—-1.

By using Leibnitz’s formula, Lemmas 3.3 and 3.6, the first is bounded
in absolute value by

C I C ICl e—t02 l c ll/d ,
where C and C, and constants depending on o.
By using Lemma 3.3 the second is easily bounded by a power
of |{]. Finally using Lemma 3.2 one gets 3.5.

Inequality 3.4 is proved similarly, the only difference is the use
of Lemma 3.1 to take care of the term G, ¢t).

Let (&) be in Cy(R™) such that (&) = 1 when |&| < M and zero
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when |£| = M + 1. In view of Lemma 3.4 the functions

(1 — ¥ (8)G(E, ?)
and

(L — ¥ (E)HLE, B)
define tempered distributions. Hence we define
(3.8) Ky, t) = F (L — 9 (8))G(E, 1)
(3.9) K(z, t) = F' (1 — v()HLE, 1),

where #.' denotes the inverse Fourier transformation wit hrespect
to the &-variable only. Itis a simple matter to verify that Kz, t),
Kz, t) satisfy 1.3 and 1.4 in the sense of distributions.

To show K/(x, t) e YR — {0}), one needs the following lemmas.

LEMMA 3.5. Let D= {{eC*|Rel |V =M1 + |Im{))}. For all
e R* such that | &Y > M + 1, there is a constant C > 0 such that
the sphere

S={eC:|t—¢|<p)

with p = C|& |V is contained in D. Furthermore, there is o constant
C, > 0 such that, for all €8S, we have || < C | &]|.

Proof. For &£e R" such that | &[4 > M + 1 let d(&) be the dis-
tance between & and 0D, the boundary of D. Clearly, there is a
constant C, > 0 such that C, < d(&) < + o for all such & Let {, be
in 0D such that d(&) = |£& — {,|. Now

el = |Gl 4+ 1 & — & |ve
< MA+|Im&|) + | & — e
< M1+ d(g) + (1 + d(@))

1 -
< 00(1 + E@>d(g) < Ad() .

It suffices to take C = A to see Sc D.
Next if {eS we have:

vd & CISIUd
s+ Clere=1s1(1+S5—) s Gl

since |£| is bounded below for all ée R™ such that |£]V¢ = M + 1.

LEMMA 3.7. Let K(C) be a such analytic in the set D and satisfy
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(8.10) [KQ) = AlC)

then there is a constant B > 0-depending on M and d but independent
of A and 7 such that

(3.11) | DY&°K(8))| = AB'™+1ei7 | g )| g |rHiei=iand
for all @, q, and real & such that |&| = M + 1.
Proof. Since |&*K(&)| < A|&7'* it suffices to prove 3.10 when

o = 0; for the general result follows when one applies this special
case to {*K({).

It follows from Lemma 3.6 that there is a constant C > 0 such
that the sphere

S={{—-¢l=p}, 0=C|&]"

is contained in D if |£] > M + 1, and a constant C, > 0 such that
for all { in S, |{]| < C,|&|. Hence it follows from 3.11 that in S.

|K(©Q) | = ACT | ¢l

But then it follows from Cauchy’s inequality for derivative of an
analytic function in a sphere that

| DIK() | = ACT[ &) [q[UC &) .

THEOREM 3.1. The kernels K(x, t) (1 < v < p) belong to I'(R> —
{0}).

Proof. One must show to every compact set Kc R — (0},
there exists a constant C(K, K,)>0 such that for every p=(p,, - -, .),
8=0,1,2,

sup | D:D{K(x, t)| = C""***'(|p| + B)!*.

(z,t)eK

Let ¢ = (g, ---, q.) be an n-tuple of nonnegative integers consider
the integral:

W D2DIK (3, 8) = @m) " | e ODH(L — (@) DIHL(E, Dlds
R™
This splits into the sum of the following integrals:

T, = @) | e<0lL — (1D DLRLE, t)de

T,. = @r)" | | ewOD (L — y()DUSDIELE, )¢
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where » + s =¢q and r > 0.

1. Estimate of T,. In view of 8.5 and 3.11 there is a constant
C > 0 such that

I Dg(EthﬁHv(S, t)) l § ) q ‘y Clp|+lq|+r2 | E ]T2+|p!-—lqlld ,

hence
(3.12) | T,| < 2r)™"|q|] C'#1+lar Ln | &|ratizi-lad ge |

The last integral is absolutely convergent when

(3.13) lgl >d(". + [p] +n).

Assuming 7, is an integer, as one may, and choosing |¢|Tsuch that
(3.14) A, + pl+n)<lgl£d(. +[pl+n)+1,

one can use Euler’s gamma function,
I'(x) = rt”“e“dt :
0

to estimate |¢|! Accordingly, to every d =1 and z an integer and
a a constant, it is easy to prove that there is a constant C > 0 such
that

I(de + a + 1) < ¢=*i(z1)?

with C independent of x.

Using this fact and condition 3.14 on |¢| one obtains
lgl!t < CP (Y, + [ 2| + 2)!]° .

Since (a + b)! < 2°*%a 10!,
(8.15) (o [p] + ) S CTPH (B! ]!
Using this one obtains a constant C, > 0 such that
(8.16) lgl!l = C** |p|1e.
From 3.12 and 3.16 one gets the following estimate on T,
(8.17) [T, = CP+([p)!e.

2. Estimate of T,,. Using 3.11,
| DIEDIHE, 1)| < Crst | g et
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Since the support of D7(1 — (%)), which is denoted by H, is con-
tained in the set

(M3 =M+ 1)

Ay

one may let

R =suplz|.

sell

Then
' 1P STy Proinl—Sid
T, | = CPr SRR v=Sidg],

Since |s! < i{q!, and choosing |¢| as in 3.14, there is a constant
Cs > 0 such that

(3.18) T =G (Ip))" .

The estimates 3.17 and 3.18 show that to every compact set

KC R""' there exists a constant C(K, K,) > 0 such that for every
n-tuple p = (p,, *++, P.), 8=0,1, --+- 0 — 1 there exists ¢ = (¢,, -, ¢..)
such that ¢! < |p|a + 8 where « and B are independent of p such
that

sup |2’ DID{K (x, t)| = C77(Ip)".

(z,t)e K

That K(x, t) belongs to /'(R™' — {0}) is a consequence of the
following lemma.

LEMMA 3.8. Let K be a compact subset of R“ {0} and K(x, t)
a solutton of P(D, D)K(x, t) = 0 such that

sup | D*DPK.(z, 1) = C* (1 p!1)* for all p,

(z,t)e K

and 0 < B8 <0 — 1, then K(x,t) belongs to (R "\{0).

Proof. Since one can write P(D, D,) = D; + >,7= P{D)D{ and
P(D, D)K (x, t) = 0 one gets

(3.20)  DiK(v,t) = -5 PAD)D:K.(z, 1) , where P,(D)

are polynomials in D of degree ¢ — j. We shall prove that there
exists positive constants C, M such that for any compact subset

K of R\{0)
(3.21) sup | DID?K (a, )| < CP# =M p| + £)1°

(x,t) €
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for all @ and p, where C and M depend only on K and ¢ but not
on p and B. Note that (3.21) is obviously true forall 0 </ <o —1
in view of (3.19).

Now assume that (3.21) is true for all 8 <o + m where m > 0.
One must show it is true for 5 = ¢ + m. Differentiating (3.20) one
obtains

DD K, t) = — 3, PAD)D*DKi(x, 1) .

Now
Py(D) = > a;D".

[tlz0—j
Thus one must estimate terms of the form
(3.22) a; D*? D" 'K (x,t), and then sum them .
In view of the induction hypothesis

| D* TP DK (x, 8) |
< Ia:j,u | Ci;l:+!p;—:-m+j+1Mm+:i(l #I + Ipi + m + J)yd .

Since j <o —1and || <0 — 7, the right side of the least inequality
can be estimated by

@y O M 0 4 [ p |+ m)l!
Assuming M is larger than >, >} | ;.| one has
sup | DDy "Kfx, t) | = MC 7M™ o + [p| + m)!e.

(z,t) e K
This implies K,(x, t) € ["*R"*\{0} .
Note that K (x, t) e I'Y(R"*'\{0}) follows in a similar manner. One

must consider an extra term which is analytic and theorefore doesn’t
affect the agrument.

4. We now show that (4) implies (1) in Theorem 1.1. To do so
one needs the following lemma.

LEMMA 4.1. Let V be an open subset of Ry = {(x, 0): x € R"}, and
F a continuous function in R; with compact support such that
FelyV), then K(x, t)*'F(x)e 'V x R.), where (*) denotes con-
volution with respect to the x-variable.

Proof. Let & be a compact subset of V and let &, be a rela-
tively compact open subset such that @ c &, c &, V. Let acC3(V)
be such that « =1 in &,. Write
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(4.1) K:F = K'aF + K¥'(1 — a)F' .
For every » =(p, ++-, ), 8=0,1,2, .-+, it follows by induction
that

w?DIK* aF)

4.2 m
(4.2) = D{K}'aD?F + 3, D, - -+ D;\DIK}'(D;a)(Djss * ++ DpiiF)

where D, = D,,., = identity operator, D* = D,D, --+ D,,,. Let
T, = D!{K}aD*F
T; =3, D, -+ D;_ DIK:(D;a)(Djs, -+ DpirF) .

Estimate of T, in &. The support of aD?F is some compact
set L. The values of K*aD*F in %, depend only on the values of
K, on the bounded set &, — L, regarded as a distribution in z
depending smoothly on t. Hence K, equals a distribution of finite
order, in 2, in a neighborhood of &, — L. Then

Ku = 2 Dqu(x’ t) ’
lgl=t
where F, are continuous functions with compact support in a neigh-
borhood of %, — LC R?, and belonging to I'(R.) in ¢t. Then one can
write:

lgi<

7,= 3 | DiF - v, 0D D F)dy .

Hence, after applying Leibnitz’s formula,

sup | D/K}'aD**'F| < C/*(B!)*sup | aD**" F(y)| ,

2€F Y
0St=<o

0 is a small number > 0.
Since F e I'(V) one gets

(4.3) sup | DIKX'a D F | < GBI C " (Ip| + [q[)1*
. TEE
< CHP(p |+ B)Y .

Estimate of T; in <. Since a =1 in &,, D;a = 0 in &,, hence
the support of (D;a)(D;,, -+ D, F) is contained in
Supp a N &7,

where &°¢ denotes the complement of &, in R?. On the other hand,
the values of (D, .- D;)D!K*(D;a)Dj,, -+ D,..f) in &, depend on
the values of (D,--- D;)DfK, on &, —suppa NZ?, a subset of
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R} — {0}. Since on this set K, belongs to I'* we get

sup | D, - -+ D;_ DiK(z, t)| < C*(7 + B)!*.
0§t§$

Since FeI'V) one has:

sup | Dy, +++ Dy F(@)| = C"777(m — 5 + )17 .

rE€C

These last two inequalities yield:

Sugl (Do ctt Dj—lDtﬁKf(Dja)(Djﬂ ot Dm+1g)(xy t) !
(4.4) 0zt55
< CP i (pl + B)1e

Since 6 was arbitrary and & was an arbitrary compact set contained
in Ry 4.3 and 4.4 shows that the first term in 4.1 belongs to
I'(V x R;). That D!DXK!(1 — «)F) is in I'(V x R.) is done in a
similar manner.

Proof of Theorem 1.1. Let 2, be a relatively compact open
subset of 2 with plane piece of boundary @, C @ such that 2, Uw,C
2Uw®. Let aeCs(R*) be such that @ = 1in 2, Uw®, and its support
is contained in 2 U w. Let u be a solution of 1.1. By using «a as a
cut off function we see that

P(D,D)U=¢g in QU®

(4.5) :
QD, D)U=h, in o 1<v<p

with ¢ in 7I'Y(Q, U w,), and h,eI'Yw,), and ¢ and h, are continuous
with compact support in Q U w, U = au.
Consider

(4.6) : K g+ 3 K, .
The problem

P(, D)UE, t) = (5 1)

(4.5) h
Q& D)UE 0)=h(8) l=v=p

for sufficiently large & (i.e. |£| = M) has a unique solution given
by:

(4.6 DR t = 936, )ds + 3R DR -

Thus
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U t) = w(OUE t) + 1 — v UG t)
= WOUG ) + | Q= DR, ¢ — 93 s

T g (1 — w(ENKAE 2 .

Il

Taking back the Fourier transform and applying the Paley-
Wiener theorem one gets that

Uls, £) = 8) " Ule, 8) + K.*g + 3 Ki(e, )b, ,

with B(x) analytic in R”, as a solution to 4.5.

It follows from Lemma 4.1 that the last two terms belong to
I''(2, U w,). Since B{x) is analytic the convolution A(x)* U(x, t) is
analytic in « and of class C™ with respect to the transversal variable
t. Finally since

P(D, D)U = DUz, t) + «++ + e, (D)U(x, t) = ¢

and ge/l'(2, Uw,) it follows that Ue/"Q, Uw,). Finally since
2, U w, was arbitrary it follows that

wel(Q U w).
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