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CONFORMALLY INVARIANT NON-LOCAL OPERATORS

THOMAS BRANSON AND A. Rop GOVER

On a conformal manifold with boundary, we construct con-
formally invariant local boundary conditions B for the con-
formally invariant power of the Laplacian [, with the prop-
erty that (O, B) is formally self-adjoint. These boundary
problems are used to construct conformally invariant non-
local operators on the boundary 3, generalizing the conformal
Dirichlet-to-Robin operator, with principal parts which are
odd powers h (not necessarily positive) of (—Ax)!/2, where
Ay is the boundary Laplace operator. The constructions use
tools from a conformally invariant calculus.

1. Introduction.

Conformally invariant differential operators have long been important in
Physics. Since null geodesics depend only on conformal structure, the clas-
sical field equations describing massless particles, for example the Maxwell
and Dirac (neutrino) equations, can be expected to depend only on con-
formal structure [4, 20]. In recent years, much work has been done on the
systematic construction, understanding, and classification of conformally in-
variant differential operators [2, 3, 6, 7, 21, 23, 28, 30, 31, 41, 45, 47].
In the light of string theory and other recent developments [19], the im-
portance of such operators, even beyond those familiar from earlier physical
investigations, has been underlined. New applications to natural geometric
variational principles, and physical least action principles [24, 38, 39, 40],
have shown the importance of non-local objects like pseudo-differential op-
erators and values and residues of spectral zeta and eta functions, and of
boundary value problems.

The construction and classification problems for conformally invariant
boundary value problems, and for conformally invariant pseudo-differential
operators, are quite underdeveloped in comparison to the corresponding
problems for conformally invariant differential operators. Yet there are nat-
ural points of departure for investigations into such questions. For example,
much of the recent work on invariant differential operators has centered con-
ceptually on the corresponding construction of homorphisms between Verma
modules and their generalizations, a central group representation theoretic
problem. The related notion of Harish-Chandra modules and the theory of
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the Knapp-Stein intertwining operators and their analytic continuation in-
dicate that it is reasonable to expect analogous invariant operators of all
real orders.

For example, the operators

rypl 9\ 2
(1) AZT:F(B+—2+§)7 where B—\/—A+<n 2) :
I'(B-%+3) 2

are intertwining for the spherical principal series of SOg(n,1). This is an-
other way of saying that they are conformally invariant, when viewed as
acting between density bundles of the appropriate weights, under the con-
formal transformation group of the standard sphere S”~!. The differential
operators among these are the cases r = 0,2,4,...; the question of their
generalization to conformally invariant operators on arbitrarily curved man-
ifolds has been of much recent interest [31]. The case r = 1, in which the
operator is simply B, is also a familar object: the conformal Dirichlet-to-
Robin operator on S™. The generalization B of this operator to arbitrarily
curved conformal structures is the most elementary case of the series of
operators we construct in our main theorems.

The operator B is closely related to a fundamental object in the subject of
Electrical Impedance Tomography, where the basic problem is reconstruc-
tion of a conformal factor on a manifold M from the Dirichlet-to-Neumann
operator on its boundary ¥ [35, 46]. The conformal factor represents the
density of, for example, a human head, while the Dirichlet-to-Neumann op-
erator represents a response, measured on the skin, to applied current. As a
practical matter, one attaches electrodes to obtain a discrete approximation
to this continuous problem.

The above considerations raise natural questions as to the possible ex-
istence of arbitrarily curved generalizations of the As,. for 2r = 1,3,...,
and even for arbitrary r. The question of arbitrary r is the subject of [43],
where the existence of such generalizations is shown, modulo an obstruction
at certain orders in even dimensions first identified in [26, 31]. In [43] the
main algebraic objects are asymptotic expansions of pseudo-differential sym-
bols; these are then “promoted” to operators which exist, and are invariant,
modulo operators of order —oo.

The present paper is concerned with operators of odd integer order which
can be described exactly in terms of boundary value problems. Such opera-
tors have already shown their importance in the theory of extremals of the
functional determinant, a fundamental object in String Theory [13, 17].
These series of operators are closely related to series of harmonic ana-
lytic sharp inequalities of Sobolev imbedding and Moser-Trudinger type
(see [5, 11, 16, 18] for manifolds without boundary, and [17, 24, 25] for
manifolds with boundary). The relation to such objects indicates a deep
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connection to geometric information that generalizes, but should go signif-
icantly beyond, the information used in the Yamabe problem, where only
one Sobolev imbedding is involved.

The authors would like to thank Peter Gilkey, C. Robin Graham and Gerd
Grubb for enlightening correspondence. A.R.G. also thanks the Mathemat-
ics Department of the University of Iowa for its hospitality during August-
September of 1997, when the core of this work was done.

2. Background.

The conformally invariant Dirichlet-to-Robin operator (see e.g., [10], Exam-
ple 1.3) on the boundary to a manifold is constructed in two steps. The first
is to extend a density of an appropriate weight off the boundary so that the
resulting density of the same weight on the interior is in the kernel of the
conformally invariant Laplace operator. The second step is to apply to this
density, at the boundary, an invariant first order normal derivative opera-
tor obtained by adding a multiple of the mean curvature of the boundary
imbedding. Such an operator is sometimes called a Robin operator. The
result is a first order pseudo-differential operator on the boundary which by
construction is conformally invariant, and which has the form (—Ax)Y/2+
(lower order terms).

In this article we produce a family of higher order, and negative order,
analogues of the Dirichlet-to-Robin operator. We explicitly construct con-
formally invariant, formally self-adjoint pseudo-differential operators whose
principal parts are (positive and negative) odd integer powers h of (—Ayx)'/2.
For even dimensional boundaries we obtain such operators for all odd in-
tegers h, while for odd dimensional boundaries of dimension n* > 3, the
construction works for odd integers in the range |h| < n* — 2. These results
are given in Theorems 8.1, 8.4, and 8.5. We believe that the odd n> range
can eventually be improved to |h| < n*. For example, for n” = 3, the ex-
istence of a third order invariant operator with the correct leading symbol
follows from the construction used in our theorems, given the construction
in [17] of local boundary conditions for an invariant fourth-order operator.

A conformal manifold is a pair (M, [g]) where M is a smooth manifold
and [g] is a conformal equivalence class of metrics. Two metrics g and g are
said to be conformally equivalent, or just conformal, if § is a positive scalar
function multiple of ¢g. In this case it is convenient to write § = 922¢ for some
positive smooth function €. (The transformation g — g, which changes the
choice of metric from the conformal class, is termed a conformal rescaling.)
For present purposes (until elliptic theory comes into play), we shall allow
the metrics in the equivalence class to have any fixed signature.

For n > 3 we will work with conformal n-manifolds with boundary
OM = ¥ and throughout, without further comment, we will assume that



22 THOMAS BRANSON AND A. ROD GOVER

the conformal structure extends smoothly to a collar of the boundary. Our
results will not depend on the choice of extension. We simply need that
the conformal metric is nondegenerate at the boundary. For the purposes
of constructing differential operators on the boundary we can thus view the
boundary as an embedded hypersurface in the extended conformal mani-
fold. In Section 4 we introduce a conformally invariant calculus for dealing
with hypersurfaces in a conformal manifold. This is applied immediately
in Section 5 to construct series of conformally invariant boundary opera-
tors. The results are presented in Theorem 5.1; to our knowledge this is
the first time such operators have been constructed for the cases of order
greater than 3. In Section 7 it is shown that the boundary operators can be
adjusted to yield, in combination with the interior operators (as described
in Proposition 4.1), formally self-adjoint boundary problems. With the ob-
servation that our boundary problems are also properly elliptic and satisfy
the Lopatinski-Shapiro conditions (as discussed in Section 6) we are able to
perform the main construction in Section 8.

We will write £ for the sheaf of germs of smooth functions on M. In line
with this we will often write £¢ and &, for, respectively, the tangent and
cotangent bundles to M (which we will not distinguish from the respective
sheaves of germs of smooth sections). Tensor products of these bundles
will be indicated by adorning the symbol £ with appropriate indices. For
example, in this notation ®2T*M is written &,;. The pairing of vectors
with their duals and the generalization of this to tensors will be indicated
by repeated indices in the usual fashion. Unless otherwise indicated, our
indices will be abstract indices in the sense of Penrose [42]. An index which
appears twice, once raised and once lowered, indicates a contraction. In case
a frame is chosen and the indices are concrete, use of the Einstein summation
convention (to implement the contraction) is understood. Given a choice of
metric, indices will be raised and lowered using the metric without explicit
mention.

For purposes of calculating and producing explicit formulae it is often
useful to choose, arbitrarily, a metric from the conformal equivalence class.
Then the manifold becomes equipped with the canonical Levi-Civita connec-
tion V,. This is the unique torsion free connection on the tangent space and
its tensor powers which preserves the chosen metric. The curvature R,y
of this connection is known as the Riemannian curvature, and is defined by

(VaVb - vaa)vc = Rabcdvd.

It is useful to observe that R,,.q can be decomposed into the totally trace-
free Weyl curvature Cypeq and a remaining part described by the symmetric
Rho-tensor P, according to

Rabed = Cabed + 29¢aPrja + 29apPajes
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where [ - - ] indicates the skew part over the enclosed indices. The Rho-tensor
is a trace modification of the Ricci tensor Rgp.

We define the density bundles £[w] on M as follows. The bundle whose
smooth sections are metrics from the conformal class is a ray subbundle (i.e.,
a fibre subbundle with fibre Ry) of &;;,. We identify this subbundle with
a ray bundle of scalars, which we denote £,[—2]. For each w € R the ray

bundle &, [w] is then defined to be the (—%)th power of £;[—2]. These each
canonically extend to a line bundle £[w] with a distinguished positive axis in
each fibre. Given a choice of metric, the Levi-Civita connection determines a
connection on tensor densities; for example, on £%w]| = E[w]@E®. Of course,
this connection is not invariant under conformal rescaling, but transforms

by well-known formulae (see for example [1, 42]).

3. Hypersurfaces and operators.

Let (M, [g]) be a conformal manifold of dimension n. Suppose that ¥ is a
hypersurface in M, that is ¥ is a dimension n* = n — 1 imbedded subman-
ifold of M. We shall assume further that in the case of indefinite metrics,
the normal to the hypersurface has nowhere vanishing length. The tangent
bundle to TY to ¥ is naturally a subbundle of T'M|y. Via the inclusion
i : % — M, ¥ inherits a natural conformal structure: For each metric g
from the conformal class [g] of metrics on M, g~ := i*g is a metric on ¥. If
g = Q%g, then clearly ¢* = i*g = (i*Q)%g>.

The sheaf of germs of smooth functions on 3 will be denoted by £x. Since
any section of this may be extended to a smooth function on M, we have
Es = Elx. Similarly it is clear that Ex[w] = Ew]|x, where Ex[w] denotes the
bundle of densities of weight w and intrinsic to ¥ as a conformal manifold.

We observed that T is a subbundle of TM|sx. In fact the conformal
structure enables us to split 7'M |y, into a direct sum of 7' with the normal
bundle N%. Let N® be a unit normal field to X. Note that this is a section,
over 3, of £%[—1].

We shall take N* to be extended as a unit section of £*[—1] over a neigh-
bourhood of . Then, over Y, the map

TM|ys =, TSN

is given by

v = (v — N“Nbvb) + NeNu®
for v € T'(TM). Since we shall always treat 'Y as a subbundle of T'M |y,
in this way, it is reasonable to use the notation &£ for T%. Thus in this
notation we have £%y; = £& & N,

In general with constructions of the above type, we shall write ¥ as a
superscript or subscript, whichever is convenient.
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Given bundles F and G and a differential operator B : F — G on M, we
shall need a notion of the normal order of B. Let the order of B be r and
suppose that, in a neighbourhood of a point p, ¥ is given by the vanishing
of a defining function o. We say that B has normal order ry at p if there
exists a section ¢ of F such that B(c"™~¢)(p) # 0 but for any section ¢’ of F,
B(o"™Nt1¢/)(p) = 0. Of course ry < r, and is independent of the particular
choice of defining function o. An operator which has normal order ry at
each p € ¥ will be said to have normal order rn . Note that the differential
operators which are intrinsic to ¥ (those that only involve differentiation in
directions within the hypersurface) have normal order ry = 0. On the other
hand the normal derivative N*V, has normal order 1 on .

Recall that on M there is a series of conformally invariant differential
operators with principal part a power of the Laplacian,

kE=24,...,n (neven),

O : 457 — e[-42], {k:24... (n odd)

where
Oro = Ak/2¢) + lower order terms.

(As mentioned above A is the usual Laplacian, i.e., A = V*V,.) The
existence of such operators in general is due to [31], although the order k = 2
case is the usual Yamabe operator while the £ = 4 case is due to Paneitz
[41] and, later but independently, [44, 23]|. Before the general result was
known, the k = 6 case was also settled in [47]. In the next section we give
an explicit formula for these (except for the k = n cases) using the tractor-D
operator (as in [1]).

On the other hand, Theorem 5.1 below describes a family of confor-
mally invariant differential operators d; carrying densities (or, more gen-
erally, weighted tractors) on M to similar objects on 3. These, or their
modifications as developed in Section 6 (see the proof of Proposition 7.1),
may be composed with conformally invariant operators implementing exten-
sion from the boundary, via solution of appropriate elliptic boundary value
problems, to yield conformally invariant operators on the boundary; this is
Theorem 8.1. This construction is analogous to (and generalizes) that of
the conformal Dirichlet-to-Neumann operator.

4. Hypersurface tractors.

On a conformal n-manifold, n > 3, there is a conformally invariant calculus
based on the so-called tractor bundle. We shall briefly review this here as
it underlies the construction of the invariant operators of Theorem 5.1 and
Proposition 4.1 below. Further details can be found in [1, 21, 30]. In fact
we shall also need a version of this calculus on the 2-dimensional boundary
manifold to a conformal 3-manifold. Thus the final part of this section is



CONFORMALLY INVARIANT NON-LOCAL OPERATORS 25

concerned with developing a tractor calculus for hypersurfaces in conformal
3-manifolds. Throughout this section, the conformal structure may have
any fixed signature.

For a given choice of metric ¢, the tractor bundle £4 may be identified
with a direct sum

[£4, = E[l] @ £9-1] @ E[-1).
If U4 is a section of £4, we can thus write

o
[UA]g =| u* | € [FgA]y
P

Under conformal rescaling g — § = Q2¢ these quantities transform according
to

~

g ag
U= " | = p o ,
p p— Tpp’ — 3 o

where YT, := Q7'V,Q. In analogy with the term tensor (in differential
geometry), we shall also describe any tensor product of the tractor bundle
and its dual, and indeed invariant subbundles of these, as tractor bundles.
If such a bundle is tensored with some bundle of densities £[w] then we
shall describe the result as a weighted tractor bundle. We write E4p[w] for
€4 ® Ep ® E[w], and so on. In many cases we wish to indicate a weighted
tractor bundle without being specific about the indices of the bundle or
any symmetry these may possess. Thus we write £*[w] to mean a weighted
tractor bundle which is the tensor product of £[w] with any tractor bundle.
Finally, repeated tractor indices indicate a contraction, just as for tensor
indices.

The invariant projection £4 — £[1] may be regarded as a preferred ele-
ment X4 € I'€4[1] so that, with U4 again as above, we have ¢ = U4 X 4.
It also describes the invariant injection £[—1] — £4 according to p — pX 4.
This tautological tractor X4 is given, for any choice of metric g from the
conformal class, by [Xa]s = (1 0 0).

The bundle 4 carries an invariant nondegenerate tractor metric hapg,
and a connection V, which preserves this. If the signature of the underlying
conformal structure is (p, ¢), then the signature of hap is (p+1,¢+1). For
U4 as above, this metric is given by hapU*UP = 2po + uu,. The tractor
metric will be used to raise and lower indices without further mention. The
connection is given explicitly by the following formula for [V,U5],:

o Va0 — lig
(2) Va Nb = Va,ub + 5abp + Paba
P Vap — Pacpt®
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Of course this may be extended to a connection on any tractor bundle in
the obvious way. (In fact, these connections are all induced connections of
the canonical Cartan conformal connection.) The use of the same symbol
V as for the Levi-Civita connection is no accident. In fact, more generally,
we shall use V to mean the coupled Levi-Civita-tractor connection. This
enables us, for example, to apply V to weighted tractor bundles, although in
this case it is not conformally invariant of course. However, in terms of this
coupled connection, one may construct an invariant second order operator
between weighted tractor bundles,

Dy : Ew] — Ew —1].
This is called the tractor-D operator and is given explicitly by

(3) Daf=(n+2w—2)Dsf — X, 0f
where
N wf o
[DAf], == | Vof | and Of := DgDBf =V, V’f + wPf.
0

(Note that DA f and [ f are not separately invariant.)
Using these definitions, it is an elementary exercise to show that if f €
I'(E]w]) then

(4) XADAf =w(n+2w—2)f,
and
(5) DAX f = (n+2w+2)(n+w)f.

Using this and the definition of D4 once more, one can obtain the following
explicit construction of conformally invariant powers of the Laplacian (first
observed by Eastwood [22]; see also [30]).

Proposition 4.1. The operators

Oy E[552] — EF[-EE2], where k > 2 is even,

defined by
O,:=D* --DBEODg---Dy
N——
(k—2)/2
are conformally invariant differential operators of the form (up to a non-zero
constant scale factor)

A¥2 1 lower order terms

except when n is even and n < k.
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Note that this proposition gives an explicit formula for these operators,
although to rewrite this in terms of the Levi-Civita connection and its curva-
ture is extremely tedious and not practical except in the lowest order cases.
We should also warn the reader at this point that while the operators [y
are sometimes called “conformally invariant powers of the Laplacian”, they
are distinct from the operators AF/2 and Ok/2, Indeed, the [0%/2 are not
conformally invariant when k > 2.

Let us now return to the discussion of a hypersurface ¥ in an n-manifold
M as in the previous section. In this case there are two settings for build-
ing a tractor calculus as described above. There is the ambient conformal
manifold M, and there is also the hypersurface > regarded as an intrinsic
conformal (n — 1)-manifold. Since the tractor bundle on ¥ will have fibres
of dimension n + 1 as compared to the fibre dimension n + 2 of the ambient
tractor bundle £4, we should use different indices for the tractor bundle of
>.. However, there is another approach that we shall adopt instead: We
shall view the intrinsic tractor bundle on ¥ as a subbundle of the ambient
tractor bundle restricted to 3, £4|x. This is analogous to, and consistent
with, our treatment of the tangent bundle £%; to X, as described above. First
of all observe that along ¥ (and in all dimensions n > 3) there is a natural
conformally invariant normal tractor (see [1]) N4 € T'(£4|x), given in any
metric g by

0
[N A]g = N,
—H
where H = (n — 1)71V,N® is the mean curvature of ¥.. (We will later take
3. to be the boundary of a conformal manifold with positive definite metric
signature, and we will choose the inward unit normal N. This convention
makes the above-defined mean curvature negative on the standard sphere
viewed as the boundary of the standard ball.)

Now under a conformal rescaling, g — g = Q%¢, H transforms to H =
H + N*Y,. (Note that H is being viewed as a (—1)-density.) Using this it
is easy to see that there is a preferred class of metrics within the conformal
class which have H = 0 along Y. For rescalings amongst metrics in this
preferred class, N¢Y, = 0. If n > 4 then n* > 3 and so the manifold ¥
has its own intrinsic tractor bundles, connections and so forth. In these
cases, restricting to metrics from the preferred class, it is easily verified that
the intrinsic tractor bundle to ¥ may be identified with the conformally
invariant subbundle £& of £4|s; which is orthogonal to the normal tractor
N4, Thus we have an invariant splitting

5A|2 = gé o N4
given by
v = (v — NANgoP) + NANgB.
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for v4 € T(£4). Of course this generalizes easily to tensor products of
these bundles, and we shall always view the intrinsic tractor bundles of 3 in
this way; that is, as subbundles of the restrictions to ¥ of ambient tractor
bundles, the sections of which are completely orthogonal to N4. As a result,
we need only one type of tractor index. Of course once we have identified
any intrinsic tractor sections with sections of such subbundles, we need no
longer restrict to the special class of metrics with H = 0, as orthogonality
to N4 is a conformally invariant condition. We shall use the symbol P
to indicate the orthogonal projection from any ambient weighted tractor
bundle, restricted to 3, to the corresponding intrinsic-to-3 weighted tractor
bundle. For example, Ps(E4|x) = £4. In fact we shall henceforth drop
the explicit restriction to ¥ and regard this as implicit in the definition of
Py. Thus we shall write, for example, Px(Eapw]) = Eg[w]; any section
fap of this bundle has the property that fapN4 = 0 = fapNPB. For the
cases n> > 3 the intrinsic-to-Y tractor-D operator will be denoted D%, and
similarly the tautological tractor belonging to 3 will be denoted X E.

According to the definitions of X4 and N4, we have X, N4 = 0. Thus
Ps(X4) = Xaly, and it follows from the definition of X% that in fact
Xf = X4|y. If n > 4, then it follows immediately from these observations
and (5) that if f € & [w], then, on X,

(6) DEXAf=m"+20+2)(n" +w)f =n~+2w~+1)(n+w—1)f.

As mentioned above, we also wish to treat the n = 3, n® = 2 case.
On general 2-dimensional conformal manifolds, one does not expect a natu-
ral tractor calculus analogous to that on the higher dimensional structures
(owing to the vastly different local structure in this case). However, 2-
dimensional hypersurfaces inherit extra local structure from the ambient
3-manifold. As we now show, this rigidity enables the construction of a
natural tractor calculus on such hypersurfaces. For the remainder of this
section let n = 3.

We define the tractor bundle £4 on ¥ to be the subundle of £4|s; which
is orthogonal to N4. Thus in this case we get a splitting 4|y = 5’24 ONA,
as in the higher dimensional cases. Now a tractor connection V> on this is
induced from the ambient tractor connection, V, in the obvious way. Viz
for v4 € TEA we take

VE’UB = PEVavB,
where, on the right-hand-side v? is a section of £4 in a neighbourhood of ¥
that agrees with v? over ¥ and Py, indicates the projection

PsVao? = (69 — NYN,) (05 — NENg)Va0o?

It is easily verified that V* is independent of any choices of extensions off
3 and satisfies the required Leibniz rule.
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Now, for f, a section of a weighted intrinsic tractor bundle (i.e., a section
of some tensor product involving 6‘24, its dual and Ex[w] or a section of a
subbundle of such a bundle) define DA; f by

D3f = PsDaf,

where, on the right hand side, f has been extended to a section of a tractor
bundle in a neighbourhood of 3. Then, in a choice of conformal scale such
that H = 0, we have

_ wf
[Dgf]g = %f ’

and so we have formal agreement with the higher dimensional cases. The
operator D% p = 2PsX [pD A = 2X [PDE] is conformally invariant and ex-
tends the operator D p as in [29, 30] to such 2-dimensional hypersurfaces.
It satisfies D%PXB = 2X[ph§l]B, where h%B = Ps;hap is the intrinsic trac-
tor metric. This is analogous to the usual result DapXp = 2X|php and
using this and some other elementary identities it is readily verified that the
approach to defining the tractor-D as in [29, 30] carries over to this case
to give the tractor-D operator D% as the (clearly conformally invariant)
operator on weighted tractor bundles on ¥ satisfying

A
5" D3 oDigipyf = ~X@Dp), [

where (---)o denotes trace-free symmetrization over the enclosed indices.
Furthermore since this agrees formally with the usual definition and since,
as we observed above, X4 commutes with Py, one can deduce that (6) and
(4) (on X) hold in the n* = 2 case too. Similarly (3) holds, in that D% is
given explicitly by D% f = 2wD%f — XaO®f, where 0% := DEDE.

For the purposes of expanding out the tractor expressions it is useful
to observe that, when working within the preferred scales with H = 0,
the tensor P35 := (6% — N“/Na)(éé’/ — NYNy)Poy plays the same role in
the tractor formulae on the conformal 2-surface as the usual Rho-tensor
P. plays in the regular tractor calculus. For example, in such scales, an
explicit formula for the tractor connection V* is again given by (2) if we
just replace occurences of P, in that formula by Pazb (and of course take
V. to mean the intrinsic-to-¥ Levi-Civita connection and so forth). From
another point of view, the conformal transformation properties of be ensure
that we could build, on ¥, a canonical principal bundle with a canonical
Cartan connection that is closely analogous to the usual Cartan bundle
structures on a conformal manifold. (Of course the local structure of this
bundle and connection depends on the embedding.) The operator V* is the
corresponding covariant derivative on the induced tractor bundles.
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5. Normal operators.

As mentioned above, the operator D4 is not conformally invariant when
acting on weighted tractors. In fact,

= ~ . w
Daf = Daf +Xa (YVif + 5TTif).

for f any section of a weighted tractor bundle. On the other hand, since on
¥ we have X4, N4 = 0, it follows immediately that the operator

0: & w] — Ew —1],

given by
§f = NADsf

is invariant on X. Recall that £*[w] indicates any tractor bundle of weight
w. Note that 0 f = NV, f —wH f where V, is the tractor connection, and
so ¢ is a Robin operator. The “usual” conformal Robin operator, familiar
from the invariant Neumann-type problem associated with [, is recovered
by this formula in the special case that f is a scalar density of weight 1 — 3.

Of course the operator § has normal order 1. In the following theorem,
we use § together with the tractor-D operators to generate higher order
analogues dy of . These are used to construct invariant boundary conditions
for the interior operator [, as required for Theorem 8.1 below. The &y
will also be refined, in the proof of Proposition 7.1, to operators ¢, which,
in tandem with the [y, produce formally self-adjoint boundary problems
except when n is even and k = n.

Theorem 5.1. Let k be a positive even integer. On a hypersurface ¥ in
a manifold of dimension n and for each positive integer £ there is a con-
formally invariant differential operator along %, &g, which maps 5*[]“%”] to

Ex[E=m=2L] ) given by 61 = 6, and
D§~-D§PE(DA'“DB¢) for 2 < £ even,
/2
Dg...DéPE(éDA..~DB’¢)) for 3 < ¢ odd,
———
(=1)/2
for € F(é‘*[k_T"]) If n is odd then the §; have order and normal order

r=ry=2"{foralll € Zy. If n is even then the d, have order and normal
orderr =1y = if

dpyp =

(4+1<k<n—-2 or (+2<k=n.
For our present purposes, we need only the special cases

b E[ESR] — Eg =2,
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(i.e., no tractor indices). However these hypersurface differential operators
are strongly invariant in the sense discussed for differential operators on
tensor densities on M in [21]. That is, they remain invariant operators upon
tensoring of the domain and target bundles with any tractor bundle. It is
just required that in the construction, as for densities here, one replaces,
where required, the Levi-Civita connection with the appropriate coupled
Levi-Civita-tractor connection.

Proof of the theorem. The conformal invariance of the displayed operators
in the theorem is clear, since the ingredients D4, §, P and Dé are all
conformally invariant operators (though Py has order 0). The weight of the
target bundle is correct since each of D4, §, and Dé lowers the weight by
1 unit while Ps, leaves the weight unchanged. From these weights one can
easily deduce that the order of the operators is < £. It is also clear that these
operators are independent of how the normal N® (used in the construction
of § and Px) is extended off the hypersurface, since the Dé involve only
differentiation in directions tangent to the hypersurface. Thus it remains to
establish that the operators have the normal order claimed.

Let us consider first £ odd, and £ and k as in the last part of the theorem.
(That is if n is odd then ¢ € Z,. If n is even then £ +1 < k < n —2 or
¢+ 2 <k =n.) Using (3), one quickly establishes that the operator

(7) 6Da---Dpy
(¢-1)/2
has principal part
(8) Xy XpoOWD/2y,
That is, term (8) has order r = ¢, and term (7) minus term (8) has or-
der at most ¢ — 1. At leading order, the operator § 1 ~1/24) agrees with
NV AED/2 Tt is easily verified that the operator NoV,A¢~1)/2 hag
normal order ry = £. Since, on X, Px(X4) = Xy, it follows that (8) sur-
vives in
Py (0 Da---Dp),
N—_——
(t-1)/2
so that
Ps(6Dy---Dpp) — X4 XpoO /2y,
(t-1)/2

also has order at most ¢ — 1. The operator Dg, being intrinsic to the
hypersurface X, has normal order 0. Thus the normal order of

DZB---DS[Pz(éDA---DB@b) _XA...XB(gg(E—l)ﬂw]
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is at most £ — 1. Now it follows from (6) that
DE ... D&(X - XpsO=D/2y)

is a multiple of § I (e=1)/ 24, and so has normal order rn = £ if it is not zero.
Combining this with the immediately previous observation, we have that
Dg . Dng(éDA .-+ Dp1)) also has normal order ¢ provided Dg .- -DQ(XA

+- Xps OU2y) 2 0. In fact 6 071/2¢ has weight 222 50

Dg e Dé(XA . XpgéO (5—1)/2¢)

(=1)/2
= 1II %(kz—i—%— 2W—1)(n+k+2i—20—4) | 60ED/2y,
=1

which is a non-zero multiple of ¢ (] (e=1)/ 2y as required. (To see this note
that the factors (k+2i —2¢ — 1) are odd integers. Similarly if n is odd then
the factors (n+ k + 2i — 2¢ — 4) are odd numbers. On the other hand if n is
even then the factors (n+k+2i—2¢ —4) are positive since n+k—20—2 >0
for k and ¢ as in the theorem.)

The proof for £ even is almost identical. In this case, by an analogue of the
arguments above one quickly deduces that the operators have the normal
order claimed in the last part of the theorem if, in general,

DE - Di(Xa - Xp O2y) #£0
2/2

for ¢ € T(E*[£52]). In this case we get

D§~~-D§(XA-~XBDZ/2¢)
2/2

= Hi(k:+2i—2£—1)(n+k+2i—2£—4) O4/2q)
=1

(cf. the case of £ odd). This does not vanish for k£ and ¢ as in the last part
of the theorem for precisely the same reasons as for the case of £ odd. [

We now specialize to the case of conformal manifolds of positive definite
metric signature. We would like to use Theorem 5.1 to construct confor-
mally invariant odd-order pseudo-differential operators of boundary type,
via a process analogous to the construction of the conformal Dirichlet-to-
Neumann operator. The idea is that the family of operators d;, should pro-
vide conformally invariant boundary conditions for the [J;. The resulting
boundary problems are not a priori formally self-adjoint, but in most cases
admit formally self-adjoint modifications, obtained by replacing the é; by op-
erators J, whose construction is motivated by integration by parts formulas.
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In the next section, we digress briefly to review some analytic considerations
relevant to the construction of these pseudo-differential operators.

6. Boundary problems.

Let M be a Riemannian manifold with boundary 3. Let k be a positive even
integer. There are some natural boundary problems, based on the interior
operator (—A)k/ 2 which admit an elementary description, and which are
quite well-behaved with respect to elliptic theory. Let IV be the inward unit
normal vector field, and let

5 A2y, m=0,2,... ,k—2,

u =

" A=1/2y7 oy m=13,... ,k—1,

where A® is understood as 1. Let m = (m])ffl be a list of k/2 integers from
the range 0,1,... ,k—1, with m; < ... <my/p. For notational convenience,

we shall view m both as a set (so that, for example, m € m makes sense),
and as an ordered k/2-tuple. Let

S = (S »Sm,)-

Then the pair (or problem) ((—A)¥/2,Sy,) satisfies several ellipticity prop-
erties. We digress for a moment to describe these properties. Some general
references are [37, 36, 27, 32].

Let (M, %) be a compact Riemannian manifold with boundary, and let A
be a scalar differential operator of order k£ on M. For purposes of discussing
boundary problems, A is said to be elliptic if its leading symbol aj satisfies

lak(,€)| = col€[" on M,
for some constant ¢y > 0, where |£|? = g?%¢,&,. A is strongly elliptic if
Reag(z,£) > c1/¢* on M,

for some constant ¢; > 0.

If n > 3, any elliptic differential operator has even order ([36], Sec-
tion 6.1). Thus we shall assume from now on that k is even. A is properly
elliptic if for all z € X and n, € &, not parallel to the inward unit normal
cotangent vector N, at x, the roots of the polynomial equation

ag(x,ng +7Ng) =0

(7 being the indeterminate) are separated by the real axis; that is, the roots

can be labelled

+

T, where 4+ Im Tii >0

fori=1,... ,k/2.
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Note that operators with principal part (—A)k/ 2 are elliptic, strongly
elliptic, and properly elliptic. Indeed,

9 (Na + TNL) (my + TN,) = 72 + 2b7 + 2,

where
b= %N“, 02 = gabnanb .

Since 7, is not parallel to N,, we have |b| < ¢ by the Schwarz inequality.
Thus for each j, we have Tji = —b4 /—18, where 8 = V2 — b2. (In fact,
strong ellipticity and even order imply proper ellipticity [37].)

The basic well-posedness condition for boundary problems is the so-called
Lopatinski-Shapiro condition. This can be stated in terms of an ordinary dif-
ferential equations problem, or equivalently, as an algebraic problem (which
arises in the study of this ODE problem). We shall state the algebraic form.
Let (Bp;) be a list of k/2 scalar operators, defined near the boundary, of
orders 0 < my < ... < myy < k. Let by, be the leading symbol of By, .
Let

k/2
M* = H(T — 7).
i=1
Consider the polynomials by, (z,n7 + 7N,). The Lopatinski-Shapiro (hence-
forth LS) condition is the requirement that these polynomials are linearly
independent in C[r] modulo the principal ideal generated by M. (As be-
fore, n is taken not parallel to N, .)

A system of boundary operators By, is normal if by, (z, N;) # 0 for all

j=1,...,k/2. In the normal case, we may express

M
B, = Z B a(VN),
q=0

where By, 4 is a tangential operator of order at most m; —¢. In particular,
By m; is a function, and

bmj (m7 N;t) = ij,mj (:E)

Normality is thus just the condition that the functions Bj,; are nowhere
vanishing.

Note that ellipticity, strong ellipticity, and proper ellipticity are properties
of the operator A alone, while normality is a property of the system of
boundary operators alone. The LS condition, in contrast, is a joint property
of A and the boundary operators. All properties are insensitive to changes
in the operators A and Bj,,; which preserve the principal part. They are also
insensitive to multiplication of A by a positive constant, or multiplication
of any B;,,; by a non-zero constant.
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Remark 6.1. For the problems ((—A)*/2,Sp,), the LS condition amounts
to checking that the polynomials

{((T —a)(r —@)"/?, (m; even),
(T+b)(T—a)(r—@)m=D/2 (m; odd),

where o = —b + \/—1f3, are linearly independent modulo (7 — a)k/ 2: this is
straightforward. Normality for the Sy, is also clear, as each Sy, i, is £1 or

+v-1.
The pair ((—A)*/2, Sy, ), where
9) m=mp := (0,2,... ,k—2),

is called the iterated Dirichlet problem for (—A)*/2. This is intuitively related
to its k = 2 special case, the Dirichlet problem for —A, as follows. A solution

u of
AF/2y, = 0,
(A12y)|5 = f,, ¢=0,2,... k-2,
may be identified with a solution (ug,ug,... ,ux_2) of
Auq = Ug+2,
uq|2 = fqa

where we take uj to be 0. The idea is to solve successively for ug_o, ug_4,
. ,ug. Similar remarks hold for the iterated Neumann problem, which
comes from choosing

(10) m=my = (1,3,... ,k—1).

Another standard problem is the generalized Dirichlet problem, which comes
from taking

(11) m=mg:=(0,1,... ,k/2—1).

Remark 6.2. The boundary problems in which we are interested have prin-
cipal parts which are closely related to those of the problems ((—A)*/2, Sp,).
After a choice of scale, the interior operator () has the form A*/2 4+
(lower order). In fact, by Riemannian invariant theory, “lower order” in
this formula is actually order at most k — 2: The difference O — AF/2 ig
a term coupling the Riemann curvature to a derivative of order k — 2, plus
lower-order terms. Some further invariant theory, which also takes account
of invariants of the boundary imbedding, is involved in the study of the
boundary operators. The boundary operators 6y we have constructed (as
well as their modifications ¢, which we shall construct below) have coeffi-
cients which are polynomial in the jets of the metric and its inverse, and in
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the jets of the defining function of ¥. Any operators so constructed, and
which are of normal order ¢ and constructed to scale according to a rule

(12) B(a*g) = a™9B(g)

under uniform dilation g — a?g, 0 < a € R of the metric g, must have the
form

q—1
(13) (V)T + ) Dn(Va)™

m=0
where ¢, is a non-zero constant, and the D,, are differential operators on ¥
(i.e., tangential differential operators) of order at most ¢—m. Operators that
arise from conformally invariant constructions are naturally endowed with
a homogeneity condition of the form (12) in each chosen scale g, and ¢ is
in fact the difference between weights of the source and target line bundles.
One uses these homogeneity properties, just as for “ordinary” O(n) invariant
theory, to count derivatives. Another application of invariant theory shows
that the principal part of the operator (13) must have the form

(14) cg(VN)T+ cqoaAs(VN)T2+ ...+ coA%/2 (q even),
Cq(vN)q + Cq_gAz(vN)q_2 + ...+ ClAg_l)/ZvN (q Odd),

where the ¢; are constants.
The following result will be useful.

Lemma 6.3. Let A be a properly elliptic scalar differential operator of (po-
sitive even) order k on M, and let By, and B, be systems of boundary
operators, both with the same list of orders m : 0 < my < ... <my; <k,
and with

By, =CmBm; + Y DjiBm,  i=1,....k/2,
i<j
where the D;; are tangential differential operators of orders < mj—m;, and

the cym; are nowhere-vanishing functions. Suppose that Bm satisfies the LS
condition relative to A. Then Bl also satisfies the LS condition relative to

A.

Proof. The leading symbol b;nj of B7/n7' , evaluated at (z,n+ TN,), is
Cm; (x)bmj ($> n+ TNJC) + Z djﬂ'(x? n)bmi (l‘, n+ TNJJ)’
1<J
where d;; is the order m; — m; symbol of D;;. Thus for a given z, the list
of cosets

b;nj (z,n+7Ny) + C[r]M*(7)
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(arranged, say, as a column vector) is an invertible lower triangular complex
matrix times the list of cosets

b, (2,1 + TN;) + C[r]M ™ (7).
U

Let (A, B) be a properly elliptic, normal boundary problem satisfying the
LS condition. If (A, B) is in addition formally self-adjoint (see below), it
admits, on a compact manifold, a discrete spectral resolution (¢;,\;), in
which the eigenvalues \; are real.

The ¢; are a complete orthonormal set in L?(M), and satisfy (B¢;)|s = 0.
This gives a realization of the boundary problem (A, B) as an unbounded
operator in L?,

(15) AB : ZCj(bj — ch)‘jd)j'

On the other hand, if Bu := (Bu)|s, we may consider the operator (A, B).

For a properly elliptic problem that satisfies the LS condition and is nor-
mal, the index (dim ker minus codimrange) of (A, B) agrees with that of
Ap ([32], Section 4.3). A key point is that normality guarantees the sur-
jectivity of B. The advantage of having a formally self-adjoint problem is
that, owing to (15), the index must vanish. As a result, the two deficiency
indices (dimker and codimrange) are equal, and thus the vanishing of one
is equivalent to the vanishing of the other. This means that we can guar-
antee unique solvability of a formally self-adjoint problem by making an
elementary assumption of vanishing kernel. Such an assumption is “elemen-
tary” because, by elliptic regularity, a function in the kernel is smooth; thus
ker Ap = ker(A, B), and vanishing kernel is a condition that is independent
of choices of function spaces. As a result, for the problem

(16) Au=0, Bu=p

(with, say, § smooth), we have the following alternative: (1) ker Ap = 0,
and solutions to (16) always exist and are unique; or (2) ker Ap # 0, and
(16) has no solution for some 3, and a non-unique solution for some . An
example of the second situation is the Neumann problem for the Laplacian.
The function 1 has vanishing Neumann data, and is annihilated by the
Laplacian. As a result, in view of (15), there is no L? function (thus no
smooth function) with vanishing Neumann data such that Au = 1.

We sum up the properties we shall be using in the following proposition;
see [34], Section 20.1 and [32], Section 4.3 for proofs.

Proposition 6.4. Let (A, B) be a properly elliptic, normal boundary prob-
lem satisfying the LS condition on a manifold with boundary (M,3). Then
the kernel of (A, B) is finite-dimensional, and consists of smooth functions.
If in addition (A, B) is formally self-adjoint, then
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(a) the codimension of the range of the realization Ap of (A, B) in L?*(M)
equals the dimension of the kernel of (A, B), and ker(Ap) = ker(A, B);

(b) whenever ker(A, B) = 0, the problem Au = 0 with prescribed Bu is
uniquely solvable, and there is a well-defined solution operator carrying
smooth data Bu to smooth u.

Motivated by this, we shall now investigate formal self-adjointness prop-
erties for our conformally invariant boundary problems.

7. Formal self-adjointness.

A boundary problem (A, B) is formally self-adjoint iff

[;KAuﬁw—uAﬂ]zo

whenever Bu = Bv = 0 on ¥. A necessary condition for formal self-
adjointness is that the interior operator A be formally self adjoint. Any

such A satisfies
/ [(Au)v — uAv] = —/ sk (u,v)
M x

where sk(u, v) is a skew bilinear form on the Cauchy data and its tangential
derivatives at the boundary . Clearly, at each point, sk 4(u, v) has maximal
isotropic subspaces of at least half the fiber dimension of the Cauchy data
bundle. Given such an operator A, which is formally self-adjoint on the
interior, if one can demonstrate that the kernel of the boundary operator B
lies inside such an isotropic subspace at each point of the boundary, then
the problem (A, B) is formally self-adjoint.

A good example of this is given by the usual powers of the Laplacian
AF/2 on Riemannian manifolds. So, for the moment, suppose we have fixed
a choice of scale so that M is a Riemannian manifold with Riemannian
boundary manifold ¥. Then one easily obtains that

/ (AR 2y — v AF/2y) = —/ skar/2(u,v),
M %

where
k/2—1
SkAk/Q (u, 1}) = Z [(Aiu)vNAk/2—1—iv _ (Aiv)VNAk/z_l_iu].
i=0
Thus the operator is formally self-adjoint with for any of the standard choices

of boundary operators Sy, from the beginning of Section 6 with the property
that

(17) (m; |1<j<k/2}n{k—1—m;|1<j<k/2}=0.
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In particular, we have formal self-adjointness for the iterated Dirichlet prob-
lem (9), the iterated Neumann problem (10), and the generalized Dirichlet
problem (11).

Returning to the conformal setting, the following proposition asserts that
there exist modifications 0} of the boundary operators ¢; so that analogous
results on self-adjointness hold for the operators ;. The proposition does
not cover the case k = n even.

Proposition 7.1. For n even let k € {0,2,...,n — 2} and for n odd let
k € 2Z,. For each such k and each m satisfying (17), there exist conformally
invariant normal boundary operators &5, such that (O, 5, is formally self-
adjoint. In particular, this is the case for m = mp = (0,2,... ,k — 2),
m=my=(1,3,... ,k—1), andm=mgy=(0,1,... ,k/2—1).

The last sentence of the proposition indicates that there will be natural
formally self-adjoint problems of iterated Dirichlet, iterated Neumann, and
generalized Dirichlet type.

Before we treat the proposition some preliminary observations are useful.
First we note that the tractor construction of the operators [, produces
operators which are formally self-adjoint on the interior. This observation
was first made by Eastwood [22]. In fact, we could replace any choice of an
invariant Oy by the formally self-adjoint operator (O + O})/2 without
disturbing invariance. This is because (1) a conformally invariant operator
D: &[5 +r] = E[-5 + 5] has D* : £[-§ — s] — E[—F — r] conformally
invariant; and (2) the weights of [ are symmetric about —n/2. The obser-
vation that the tractor construction of [ is formally self-adjoint, however,
will be valuable to us below: To construct boundary operators that lead
to formally self-adjoint boundary problems, we need at least some explicit
knowledge of the formally self-adjoint interior operator we are using. This
is provided by the explicit formula in Proposition 4.1.

Since the coupled tractor-Levi-Civita connection V, satisfies a Leibniz
rule over sections of tractor bundles and tensor bundles, it follows that
it satisfies an obvious generalization of the usual “integration by parts”
formula. For example, if ¥ € T€%B[w] and ¢p € I'Ep[—n — w] then, since
we take N® to be an inward normal, we have

(18) /M ¢V’ = — /Z ¢pNap™? — /M(VmB)waB

and this remains true even if instead ¢ and v have further tractor indices
which are contracted together. Using the Leibniz property of the tractor-
Levi-Civita connection one may also easily show that if )4 € T€4[w] and
¢ € T'E[l —n — w], then

(19) DAY = (Dad)™ + VoV,
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where, if [Ya]g = (p Yq 0), V' is the conformally invariant bilinear operator
given by (¢,9?) = oV% — ¢V% + (n + 2w)ép®. (Note that (18) and (19)
hold on ¥ regarded as an intrinsic conformal manifold, except that in the
n* = 2 case one must use the special tractor calculus described in Section 4.)

This yields the following integration formula:

) [ oDt = [ (Daou
- /2[(n + 2w)pN Y™ — O X ath™ + (56) X arp™].

Furthermore this equation also is valid even if ¢ and ¥ have other tractor
indices which are contracted together. Combining these results, it is a trivial
exercise to verify that each operator

O,:=D4...DP0Dg---Da
———
(k—-2)/2

is self-adjoint on the interior.

In fact more follows if we are just a little more observant. Notice that
the term ¢pN,?P in (18) is conformally invariant. Similarly notice the
conformal invariance of each term in the integrands of the integrals on
the right hand side of (20). It follows immediately that for the operators
O, (with £ as in the proposition) one can produce a pointwise skew form
sk'Dk which is conformally invariant and satisfies [, (u0v — v0Ogu) =
— Js,skg, (u,v). (Of course it was already clear that the global skew form
(u,v) = [5 sk, (u,v) is conformally invariant.)

Let us now turn our attention to the example [14. Treating this case
illustrates an easy case of the general procedure we use to establish the
proposition. It is easily shown (see e.g., [30]) that if v € T'E€[2 — Z] then
2(4 —n)0Dgv = X4 Oyv. It follows immediately that for u,v € TE[2 — 5]
one has DA 0D v = (D)0 D4v and, in particular

/uDADDAv:/ (DAu) O D yv.
M

M
Thus
(21) / (uD4v—vD4u):—/sk’D4(u,v)
M )
where
sk, (u,0) = (DPu)N*V,Dgv — (DPv)N*V,Dpu

= (DBu)éDgv — (DBv)dDpu.
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Note that the last line expresses sk’D4 as the difference of two conformally
invariant bilinear operators. Of course (21) really only determines this bilin-
ear operator up to the addition of V* divergences and in fact it is prudent
to choose a representative that is more closely analogous to ska2. In this
case it is rather elementary to find such a representative. First observe that

for u € TE[2 — 5] one has

DBy =2(DBu+ NBsu + (2 — n) 1 XBsyu).
So by (20), applied to the D% of the boundary manifold, one has

/ (DPu)éDpv =2 / uDB PséDpv + (6u)NBSDpv
by by
+ (2 —n) Y (6u) XBsDpv
= 2/ (60u)5321 + (51U)NB51DBU — (52U)51’U,
b

where, in the last line, we have written dpu for u|s and §; for 6. Thus we

have
/sk’D4(u,v):/skg4(u,v),
) by

(22) sk, (u,v) = 2[(dou)dzv + (51u)(NBS1 Dpv + dav)
— (511))(NB(51DBU + 52u) — (60’())5324.

where

This immediately suggests taking oy, = (0p,05), 0y, = (01,03), Or dyy, =
(0(,07), where

8§y = 00, 01 := 01, 8 := (6o 4+ NB6,Dp), 8% := 63,

since then it is immediately clear that (Og4,dp,, . ) is formally self-
adjoint. In fact these problems are good choices, since they are clearly
conformally invariant, they are well-defined without choosing an extension
of N® (or N4) off &, and it is easily verified explicitly that (given now some

arbitrary choice of extension of N off ¥) the §; are of the form
5iu = Vyu+ lower normal order terms,
Shu = —”T_ZL(VN)QU + lower normal order terms,
Shu = %(VN)Su + lower normal order terms.

In particular this form implies that (for n # 4) the leading-normal-order
part of sk, recovers the leading-normal-order part of ska2 up to an overall
factor. In fact there is some choice in constructing the boundary operators.
Note for example that in the right hand side of (22) we could have first re-
expressed N45D 4 in terms of &y, 01, 6 and their V> derivatives. Using this
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observation and rearranging the result appropriately can lead to a different
set of conformally invariant boundary operators.

The alert reader will have noticed that we have not mentioned the bound-
ary operator list complementary to dy, , that being (d5,05). One rea-
son is that for the Riemannian problem which this generalizes, A? with
((Vn)?2,(VN)3), the LS condition is not satisfied. In fact, it is easily seen
that for the Riemannian problem (—A)¥ with ((Vn)™)mem , a necessary
condition for LS is that {0,1} N m # (.

In the proof of Proposition 7.1 below we describe one ‘once and for all’
choice of such boundary operators (which, for [J4 and the boundary opera-
tor BporNoro s agrees with the choice above). Before we describe this proof
we need one more preliminary result.

Lemma 7.2. LetV be a vector bundle on the boundary manifold . With k
as in the proposition, any conformally invariant linear differential operator

I:Ek52] -V,

of order r and normal order ry < k — 1 determines a canonical bundle
homomorphism

H(I) : &2%E5. . 552 ] =V

and the operator I is given as composition of this with the differential oper-
ator

k= S (ken—
D : E[55] — @ Ex. . 5[5 ]

r—1

given by

f (D%---DE6of, D% --- D61 f,...D% - DE 6y f).
——
r r—1 r—ry
Proof. To simplify the notation let us write U for the bundle

k—n—2
S2Es 5l

r—1

and tfUf for its trace-free subbundle,

where here and below (---)p indicates the trace-free completely symmetric
part over the enclosed indices (and below (- - - ) indicates the completely sym-
metric part over the enclosed indices). We will write tfD for the composition
of D with the projection of U onto tflA.

We will show below that the invariant operator I uniquely determines a
homomorphism Hy(I) : tftf — V such that I = Hy(I) o tfD. With this
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established H(I) is given canonically as the composition of Hy(I) with the
natural projection U — tfld.
For any w € R, each bundle E(EA”_C)O [w] has a natural projection

5(2,:4~-~C')0[w] - g[w+v]>
——

given by
bae — XA X4

It follows from the elementary representation theory of parabolic subgroups
that if S is a subbundle of 5(2,4...0)0[7«0] that is not in the kernel of this

homomorphism then § = 5(,4 e [w]. Now if f € I'€[k — §] then
X4 XC Dy Dgy, 6if = XA XD DESif
%,}—/

H (E=n=2i=21)(2k — 2i — 2j — 1)5; f

which, for i € {0,1,...rn}, is non—vanishing in general. It follows then that
tfD has vanishing cokernel in tflf.
It follows easily from the definition of the basic (valence 1) tractor bundle

and the definition of the tractor metric that, for ¢ € {0,1,... ,rx}, each
Eo ] G =01, —i
—~—

turns up as a component of a composition factor in the composition series
E . .

?f E(Am‘C)O['(k —n—2r)/2] and that, given a choice of conformal scale, there

1s a surjection

5(2134.“0)0[1@—712—27’] N (c/‘(%b) [k—'r;—%]‘

From classical representation theory and the previous result, the composition
of this epimorphism with the operator D( R Dg) on [k — i —n/2] gives

a differential operator with leading part V(Ea~ Vg. Now in turn using
this result, and the normal order of the §; operators, it follows that, on
Y, any linear differential operator on E[(k — n)/2|, of order r and normal
order 7y < k — 1, may be written as a composition of a homomorphism
Ho(I) : tfd — V with tfD. That this homomorphism is unique follows
immediately from another use of the result above that the image bundle of
tfD is all of tfid. (Any non-zero homomorphism tf/f — V when composed
with tfD must yield a nontrivial operator. So if two homomorphisms yield
the same composition operator then the homomorphisms agree.) Thus the
result is established. O
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Remark 7.3. Since a conformally invariant operator I determines the ca-
nonical homomorphism H(I) in the lemma it is clear that this homomor-
phism is conformally invariant. Furthermore, since the operators D% e
D%6;, for i = 0,1,...,ry, are linearly independent it is clear that H([)
may be expressed as a direct sum of conformally invariant homomorphisms

Hi(I) 1 EF . o[*=52] —= V,
——

r—1i

and [ is a sum of conformally invariant operators I;, where I; is defined to
be the composition of H;(I) with the appropriate component of D. Each
H;(I) may be regarded as a conformally invariant section of

£4-O(p=E] g V.

Given these results the proof of the proposition is now quite straightfor-
ward. In the following we will use the terms total order and total normal
order as follows. If Opju is a linear differential operator of order (resp.
normal order) k; and Opyu is a linear differential operator of order (resp.
normal order) kg then the bilinear operator (Op;u)Opsyv will be said to have
total order (resp. total normal order) kj + ky. More generally any bilinear
operator Op(u,v) will be said to have total order (resp. total normal order)
¢ if there is some expression for it as a sum of products of linear operators
such that each product has total order (resp. total normal order) no greater
than £ but no expression as a sum of such products so that each product
has total order (resp. total normal order) no greater than ¢ — 1.

Proof of the Proposition. Let sk'Dk be the skew bilinear differential operator
on &[(k —n)/2] (along ¥) satisfying

(23) / (uO v —vOgu) :—/sk'Dk(u,v)

M X
which is obtained by directly using the formula (20) without any simplifi-
cation. Some comments on the operator sk’Dk are in order at this point. It
is clear that the operator has total order £ — 1. Now note that acting on
u € I'E[(k — n)/2] the operator (1 D4 --- Dy may be split as follows

Dy - Dpu=X4-- XpgKOpu+Was.gu
—_——

(k—2)/2
where K # 0 is a constant dependent on the dimension n and Wy...p is an
invariant order k — 2 differential operator which vanishes on flat structures,
satisfies D ... DAWy...p = 0 and is such that that the operators

DY DPWap j=0,1,... 51

J
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each have order at most k — 2. These results follow without difficulty from
the definition of the tractor-D given above and the result that on conformally
flat structures DDy -+ Dpu = X4 -+ XpK Ogu. Using these observations
and (4) it is a straightforward matter to rewrite sk'y in the form

sk, (u,v) = (Ea...cu)FACy — (By..cv)FAC,
(k—2)/2

where FE4..c and FAC are conformally invariant differential operators on

El(k—n) /2] of orders respectively k—2 and k—1 and such that the contracted

product (E4...cu)F4“v has total order k—1. Now using the Lemma we can

rewrite these in terms of the DA; operators and the §; operators, obtaining

k—1
Ey4. (;_ZEQA MDP - Dy6; and Fa.c =Y Fui"MDF .. Dy
1=0
Note that by the Lemma (see also the remark above) the E( )a. C, for
i =0,...,(k—2), and the F(i)ﬁ::'.]\é[, for i = 0,...,(k — 1), are confor-
mally invariant sections of (boundary manifold) tractor bundles. We now
re-express sk’Dk(u, v) using the following observations.

(EA...cu)FAmC’U

(k—2)/2
= X EWL MDY Do) FAC + (Eyou | A,
0
where Eq.c = Y87 k2 Eq' ¥ DY -+ DY If we similarly split Fa..c,
(k—2)/2
Fa.c= Y, FoiMDP - D¥6i+ Fa.c,
=0
then we obtain
(k—2)/2
(Bact) P Cv=| > By, YD} Dydu | F4 %
1=0
(k—2)/2
+ (EYCu) Y FpYDE - Dyow
=0

+ (Bp...cu) FACo.

Now the operator (EA...Cu)ﬁA...Cv must vanish since otherwise it is of total
order strictly greater than k— 1; this is not possible since it is clearly linearly
independent of the other operators on the right hand side of the above
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display. Thus by repeated use of (19) (applied to the boundary manifold
operator D%) it is clear that we have

(k=2)/2
(Eg.cu)FACp = Z [(0;u) Fyv + (Bju)dv] + a V> divergence
0
where
F; =Dy DB FAC
and

E; = Dy; - DEF B4,

Thus defining the operators §; and §;_,_,, for i =0,1,...,(k —2)/2, by

5; = (51 and 62:—1—1‘ = (Fz — El)

we have
(24) sk, (u,v) = skg, (u,v) + a V* divergence,
where
(k—2)/2
(25) sk, (u,v) = Z [(07u) 01— — (0jv) 01 ;).
i=0

Now the proposition follows from the following points:

e Each ¢/, i = 0,...,(k — 1) is conformally invariant and canonical.
(In particular they are independent of any choice of extension of N¢
off 3.) This is immediately clear from their construction via natural
conformally invariant operators which in turn are defined without a
choice of extension of N® off ¥.. (Note also the E; and F; above are in
fact separately conformally invariant.)

e Up to a non-zero scalar factor, each operator ¢, i =0,... ,k —1is of
the form

(26) 5 = (Vn)' + lower normal order terms.

Here and below we have assumed some arbitrary extension of N¢ off
>.. This result can be seen as follows. For each k the operator [y
has the form A¥/2 4+ lower order terms, up to a non-zero scale fac-
tor. Therefore it is clear that up to V*-divergences and terms of
total order < k — 1, sk, must agree with skar/2. Thus the leading-
normal-order part of sk, is (again, up to a non-zero-scale factor)
SRV ) i) (V)10 — (Vi )iv) (V)R =], (This is clear
since this term cannot be changed by the adding of V*-divergences or
lower total order terms to the operator skyx/2.) Now using order and
weight considerations, the claim here follows.
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o If we take 0y, = (0, -+ 50y, ) With m = (my,... ,my ) as in
(17), it is immediate from the form of sk, , as displayed in (25), that
(O, dy,) is formally self-adjoint.
U
Let 0m = (0my ;- -+ +0my, ), and let og, = (9 o).

my ottt My /2

Theorem 7.4. Let k be a positive even integer, and if n is even, suppose
that k < n. Then the boundary problems ((—1)¥/2 0y, 6m) and ((—1)F/2 0y,
d7,) satisfy the LS condition for the choicesm = mp = (0,2,... ,k—2), m =
my = (1,3,... ,k—1), andm =mgy = (0,1,... ,k/2—1). In addition, when
n is even, the LS condition holds for the boundary problems ((—1)"2 0, 6m)
with m = mp and with m = my .

Proof. The statements about mg are clear from (26), together with the fact
that (up to non-vanishing scale) ¢; and ¢; differ only at lower normal or-
der. The polynomials in the LS condition have degrees 0,1,...,k/2 — 1
in 7 respectively, and thus are linearly independent in C[r]/C[r]M™* (1),
since deg M = k/2. For mp and my, we need to use Lemma 6.3. First
notice that by Remark 6.2, the principal parts of the boundary opera-
tors in the ordinary Riemannian iterated Dirichlet and Neumann problems,
(A2 Smp) and ((—A)¥/2, Sy ), must take the form (14) with ¢, = 1.
After normalization, (26) shows that a similar statement holds for the prob-
lems ((—1)*2 04, 0mp..) and ((=1)F/20y, ! ), when these problems

mporN

are defined. Thus oy, - (Or dmp,, ) is related to Smy,., as By, is to By
in Lemma 6.3. (An important point is that the parities of the m; agree,
so we can adjust at lower order using linear combinations with tangential
differential operator coefficients.) The problems ((—A)*/2, S, . ) satisfy

the LS condition by Remark 6.1. Thus Lemma 6.3 gives the conclusion. [

8. Construction of the non-local invariant operators.

So far, we have constructed conformally invariant boundary problems
((=D*20y,6m) for all even positive integers k, except when n is even
and k > n (Theorem 5.1). We have also constructed conformally invariant,
formally self-adjoint modifications of these problems, the ((—1)¥/20,d.),
as long as m satisfies (17), and k is further restricted by excluding the case
in which n is even and k = n (Proposition 7.1). Furthermore, we have
shown that these problems, in the cases m = mp, my, or mg, are elliptic
in the sense of the Lopatinski-Shapiro condition based on a properly elliptic
interior differential operator (Theorem 7.4). The fact that the LS condition
is satisfied allows application of the general results of Proposition 6.4 on ex-
istence and uniqueness of solutions (given vanishing deficiency indices), and
on elliptic regularity. These conformally invariant problems may be called
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the conformal iterated Dirichlet problem (in the case m = mp), the confor-
mal iterated Neumann problem (in the case m = my), and the conformal
generalized Dirichlet problem (in the case m = my).
By Proposition 6.4, the problems
((_1)k/2|:|k75, )7

mMDpP or Nor0

when defined, have unique smooth solutions for all choices of smooth data,
provided they have vanishing null space. “Vanishing null space” for the even
(resp. odd) problem of this type is the condition that there is no non-trivial
smooth density 1 for which

(27) Ok =0 and 5;1],1,0 =0, all m;.

For the problems which are not known to be formally self-adjoint (those
involving the 0y, as opposed to the §,) we must assume that a realization
of the boundary value problem as an operator is bijective.

Note that for the construction of the classical Dirichlet-to-Neumann op-
erator, only the Dirichlet problem needs to be uniquely solvable — one solves
the Dirichlet problem, and then computes Neumann data of the solution.
The same principle applies, of course, to the problems we study — a “source
problem” needs to be uniquely solvable; a “target problem” is also involved,
but its solvability properties are immaterial. (We will, however, make use of
the ellipticity of the target problem.) We shall now construct our conformal,
higher-order generalizations of the Dirichlet-to-Neumann operator.

Let M be an n-dimensional conformal manifold of positive definite metric
signature, with smooth boundary 3. Suppose that k is even and, if n is even,
suppose that £k < n. Let m = mp, Norg, and suppose that the problem
(O, dr,) has vanishing null space. Take a density v on 3, and boundary
data

(28) 5,'”j1/1 = u, O, = 0 for all i # 7,

where j is a chosen element of {1,...,k/2}. Let E,;mj be the solution
operator for the system ) = 0 with (28); by construction, Ej, m, is

an invariant operator carrying 52[%] to £ [k_T”] We can now take

E;, m,t and apply dy (or d¢). (¢ need not be one of the normal orders in m.)
Composing,

—n—2m.; Ek,m' _ —n—
gz[k,‘ 22 ]] J E[J] 14 gz[k‘ n 2(]’

we obtain invariant operators

k—n—2m; e
Plg,m,m]- a 82[%] - gz[k n2 %]'

We have established the following theorem:
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Theorem 8.1. Let M be an n-dimensional conformal manifold of positive
definite metric signature, with smooth boundary Y. Suppose that k is even
and, in case n is even, suppose that k < n. Let m = mp o Norg, and suppose
that the problem (O ,0L,) has vanishing null space. Suppose that { < k.
Then there exist canonical conformally invariant operators

Planm,.o + 71570 = Ex[E=572),

We caution that many of these operators (those for which m;+/¢ # k—1)
are “morally zero”, in the sense that they vanish for the standard conformal
class on the unit ball. (See Theorem 8.4 and its proof below. There we
show vanishing of these operators on the unit hemisphere, which is in the
conformal class of the unit ball.) As a consequence, in the case of general M,
though the construction of P,g’mm]_ ¢ appears to produce a pseudo-differential
operator of order £ — m;, Theorem 8.4 will show that for m; +¢ # k — 1,
the order of this operator is actually at most £ —m; — 1.

We shall show below that the operator P,g7m7mj h—l-m; has principal

part (—Ayx)#=1-2m)/2 up to multiplication by a non-zero constant (Theo-
rem 8.4), and is formally self-adjoint (Theorem 8.5).

Theorem 8.1 did not provide a conclusion for n even and k = n, owing
to the fact that we have not constructed formally self-adjoint boundary
problems in this case. Making a stronger assumption, however, we can
cover this case.

Theorem 8.2. Let (M,X) be as in Theorem 8.1, and suppose that k is even
and
n is odd and m = mp o, Norg, OT

n s even, k <n, and m = mporNorg, Or
n is even, k =n, and m = mp (-

Suppose further that the problem
Ory =0, dm? prescribed

is uniquely solvable. In case n is even, suppose that £ < n — 2. Then there
exist canonical, conformally invariant operators

k—n—2m. o
Promm; 0 52[%] _ 5E[k n 22]'

The proof of Theorem 8.1 above makes it clear how Theorem 8.2 follows
from the stronger assumption; here we use the operators J,, as opposed to
the §/, , together with solution operators E}.m; based on the (unprimed) dy .
Again, one cannot expect the Pk,m,mj ¢ to be interesting except in the case
m;+{4=Fk—1

If we treat ¥ as the fundamental object, we may improve Theorem 8.1
by weakening our assumption involving (27) somewhat. Fixing a conformal
structure on X, there are many choices for an extending conformal structure



50 THOMAS BRANSON AND A. ROD GOVER

on M, and in fact many topological types of M admitting 3 as boundary.
Even if our boundary problem has a kernel on M, it need not have one for
a different choice M’:

Corollary 8.3. If ¥ is a compact conformal manifold of dimension n> >
2, and M is a compact conformal manifold with boundary ¥’ conformally
diffeomorphic to 3, and (27) has no non-trivial solutions on (M,Y'), then
conformally invariant operators with the properties asserted in Theorem 8.1
exist on X, subject to that theorem’s constraints on (n,k,m, /).

There is, of course, an analogous corollary to Theorem 8.2.

The Dirichlet-to-Neumann operator is known to be a pseudo-differential
operator with leading symbol |n| = (9&n.m)"/? [46]. (Here we use 7 to
denote an indeterminate vector from £, to distinguish it from an indeter-
minate vector £ from &, and in harmony with the notation of Section 6.)
In fact, its coordinate-dependent total symbol has a polyhomogeneous ex-
pansion

o0
O'(B)(ZC,T]) ~ ‘77‘ + Zp—k(xan)a
k=0
where p_j is homogeneous in 77 of order —k; i.e., for A > 0,
p—k(:l:? )\77) = Aikp—k(x7 7])

One might imagine that each operator P mm,;¢ has similar properties,
and in particular, has leading symbol a non-zero constant times |n|.
This, however, is true if and only if the parameters satisfy the condition
(29) m;+4=k—1,
as we shall now show. Note that for the previously known operators, namely
the conformal Dirichlet-to-Robin and Robin-to-Dirichlet operators when
they exist, (29) is satisfied: K —1 =1, and {m;,(} = {0,1}.

Theorem 8.4. Each operator Py, | m L constructed in Theorem 8.1 is pseu-
dodifferential. The coordinate-dependent total symbol of Py, | m 0 has a poly-
homogeneous expansion

00
U(Plg,m,mj,é)(m7 77) ~ Ck,m,mj,f‘mz_mj + pr—mj—k(xy 7]))
k=0

where |n|? = g*nam, = g%bnanb, each pg is homogeneous in n of order d, and
Ckymm; ¢ 15 @ universal (independent of (M,X)) constant. Let (m,m’) =
(mp, my) or (myn,mp), and suppose

(30) mj € m, lem'.

Then ¢k mm;e s non-zero if and only if mj + £ = k — 1. In particular,
P,;’mmj’g has order £ —mj if and only if m; + £ =k — 1.
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Proof. The pseudo-differential character of P,g’m7mj ¢ and the existence of a
polyhomogeneous expansion with the orders stated follows just as for the
classical Dirichlet-to-Neumann operator.

Let = be a fixed but arbitrary point of M. Because the construction
of the operators is equivariant with respect to the structure group O(n>),
the leading symbol is O(n*)-invariant. Thus, when restricted to the unit
sphere in £, it is constant. Because of its homogeneity, it thus has the form
f(z)|n|*=™. On the other hand, the formula for the leading symbol of the
solution operator (our Ey ;) given in [36], (6.4.19) shows that, for tangen-
tial 74, this leading symbol depends only on the roots Tj+ (as in Section 6,
with A = (=1)¥/20}) and on |n|. Since (—1)¥/2 0} has leading symbol |£|¥,
these T]-Jr are all /—1|n|, and thus depend only on |n|. The formula as given
in [36] is good for problems of type mg, but [36], Section 6.5 indicates the
extension of the formula to the case of general m. This shows that f(x) is
a constant function, and in fact a universal constant Ck,m,m; £-

Now suppose that (m, m’) = (mp, my) or (my, mp), and that we are in
the situation of (30). Consider the example in which M is the n-dimensional
unit hemisphere H" with its standard conformal class (containing the round
n-sphere metric), and the boundary ¥ is the equator S™~!, inheriting its
standard conformal class under pullback by the inclusion. This conformal
class contains the standard round (n — 1)-sphere metric. We first need to
know that the construction of the operators Pé7m7mj Y applies to this case;

i.e., that the kernel of (O, d},) vanishes on the hemisphere. First note that

Ny  T(A+5+3)
R Y

= (A (AR (A ) (A,

where

(See [8], Remark 2.23.) In particular, the spherical harmonic decomposi-
tion of functions on S™ gives a spectral resolution of (—1)*/21}, there; the
eigenvalues are

Ay = 2tph (k) (e 1),

If n is odd, these are products of proper half-integers; if n is even, the bottom
eigenvalue is

nok(nzk 1) (2 1) > 0.

In particular, all eigenvalues are non-zero.
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We now claim that on H", the operator ¢, has the form

(31) {CAVN)K +Deo(VN)"2 4 -+ Dy (¢ even),

ct(VN) + Dy o(VN)2+ -+ D1Vy (£ 0dd),

where ¢y is a non-zero constant, and the D; are tangential differential op-
erators. The leading normal order term has already been established for
general M. The hemisphere is locally symmetric (i.e., has VR = 0) with
totally geodesic boundary (vanishing second fundamental form L). A check
of parity considerations in the local invariant theory shows that under these
circumstances, there can be no terms in J;, with a normal derivative count
of the “wrong” (opposite to ¢) parity. (Coefficients of terms with the wrong
parity must involve the second fundamental form and/or its derivatives, odd
derivatives of the Riemann tensor, or the quantity R.p.n, where a, b, c are
concrete tangential indices and N the unit normal index. However, in gen-
eral, Ropen = V,?Lac — VZLy on . Thus Rgpeny vanishes in the present
setting.)
As a consequence, the system

(32) (0! u = 0)mem
is equivalent to the system
(33) (V)™ = 0)mem-

Indeed, using (32), we get (33) by induction on m using (31). Given (33),
(32) is immediate by (31). Thus we may replace the system iu = 0 with
(32) with the system Oju = 0 with (33). By the O(n+ 1) invariance of [y,
on S", we can write explicit spectral resolutions of the problems [ with
(33): The eigensections are the f|gn» for spherical harmonics f which are
odd (resp. even) under reflection across the equator when m = mp (resp.
m = my). (The spherical harmonics give a complete orthonormal set in
L?(S™), and thus in L?(H™).) Equivalently, these are spherical harmonics of
odd (resp. even) degree; i.e., degree of parity opposite to that of the elements
of m). We computed above, however, that the eigenvalue of ) > 0 on
each spherical harmonic degree is non-zero. This shows that the systems in
question have no kernel, and thus the choice (M,¥) = (H™, S"~!) provides
us with conformally invariant operators Pé7m7mj g on densities over S

Conformally invariant operators are in particular invariant under the
identity component of the conformal diffeomorphism group of S™~!, viz.
SO¢(n,1). Thus the realization of P,;’mmj ¢ on the sphere is intertwining
between the spherical principal series representations carried by the source
and target spaces,

(34) ot [F520] and Egunr [E52]
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For this intertwinor to be non-zero, the values of the Casimir operator of
s0(n, 1) in these two representations,
(35)
2
k—n—2m; -1 —1\2 k—n—2¢ —1\2 —1\2

(Bmp2mepmgl) = (230)° and (B2 gmply® o ()’
must agree. (See, e.g., [14], Lemma 4.1 and Example 3.a.) This condition
is equivalent to

(36) E—1—-20=%(k—1-2m;).
The two solutions are £ = m;, and (29). The first of these is not available
to us, since mp N my = (), and thus on (H",S"!), we have P,;mmj 7
0 = (29). In particular, the universal constants cx mm; ¢ vanish when (29)
is not satisfied.
We now claim that P,é,mmj k—1-m, 7 0 on (H™,S"1).  For if
eo,m,; | for ¢ # k—1—m;
established above shows that for all u € T'E [%], all the m’ data of
E;}, m, U vanish. This is a contradiction, as it puts the infinite-dimensional

4 k—1-m, = 0, the vanishing of the I

m,m; /¢

space E,;mj re [%] inside the space ker(Oy,, 4! ,) which, as the kernel
of an elliptic boundary problem, is finite dimensional. (In fact, this last space
is 0, as shown above. Since the boundary data of a section may be recovered
from the section itself, E,’€7mj is injective. E,;mjfé’[%

mensional because it is the injective image of I'E [%]) However, there

is a unique (up to a constant factor) principal series intertwinor between the
line bundles in question when (29) holds, viz. (1) for 2r = £ —m;. Since
¢ —mj =k —1-—2m; is odd, this takes the form

| is infinite di-

(37)
(B- 5 (B-0BB+1) . (B 157),
, _ 2mj <k —1, -
S () s (5o )
2m; >k — 1.

(See [14], Example 3.a for the derivation of (1). Uniqueness is a special case

of [9], Lemma 3.5. The formula (37) first appeared in [8], Remark 2.23.)
Thus Plg,m,mj k—1-m; — OQkmm; ,k—l—mjAE—m]-a with Ak,mm; k—1—m; # 0.
The leading symbol of Ay, is |n[=™i, and thus the universal constant
Ckm,m; k—1—m; 18 identical with ak mm; k—1-m;- O

Theorem 8.5. The operators P;,
self-adjoint.

m,m; k—1-m; of Theorem 8.1 are formally
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Proof. Proof If u,v € Fé’g[%], then by (23), (24), and (25),
AP, 1y = P, 1m0}
= A, Bl 08k s, B, 0 = (5 s o, 105, B, 0}
:/X:Sk/Dk(Ellﬂ,mju7E],€,mjv)

- - / {(El{c,mju) O kEI::,mjv - (D kEllﬁ,mju)El,c,mjv}
M
=0,

since [ kE]'%m]_u =04 kE,’C’mjv =0. O

9. Final remarks.

The operators we construct have an interesting relation to the Poisson trans-
form on symmetric spaces [33]. (We thank Gestur Olafsson and Bent (rsted
for enlightening discussions on this point.) Given a semisimple Lie group G,
the Poisson transform Py carries functions on the generalized boundary G/ P
of the symmetric space G/K (K a maximal compact subgroup, P a mini-
mal parabolic subgroup). More precisely, for A € a* (where € + a + n is the
Iwasawa decomposition), we get a transform Py carrying the spherical prin-
cipal series representation space with a*-parameter A to a joint eigenspace of
the invariant differential operators on G/K; the eigenvalues involved being
determined by A.

In the relevant special case of this situation, G = SO¢(n, 1), the symmetric
space G/K is the n-dimensional hyperboloid H", and G/P is the (n — 1)-
dimensional sphere S™~!. Assigning the standard metrics (of |sectional
curvature| one) to both spaces, the pair (H",S" 1), as a manifold with
boundary, now has the same conformal structure as our previous exam-
ples (B", 5" 1) and (H",S™!). The metric pair (ggn,ggn-1) cannot be
related to the pair (gpn, ggn—1) by a smooth conformal factor, however, as
gpn = Q2gpn with Q — oo as we approach the boundary; this, in fact, is a
commonplace occurrence in the setting of conformal structure on manifolds
with boundary. One way to handle this and still describe things in terms of
a scale (choice of Riemannian metric) is to think of the Poisson transform
as a composition

extension op.

boundary data on S} densities on B"

rescaling ..
densities on H",

where in the last step we have exploited the conformal invariance of the
interior operators.
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Consider the interior operator [, where, in case n is even, we assume
k < n. From [8], Remark 2.23, we know this operator on S™ to be

k/2

ff(-a- (- 2)' (25

a=1

The constants involved come from curvatures in the arbitrarily curved ex-
pression for [y, so they are sign-reversed upon passage from S™ to H".

Thus
k/2

T (e () (55Y)) e

a=1

In particular, any p-eigenfunction of A with

1\? [n-1)2
u—<a—2> —< 5 ) a=1,...,k/2

is annihilated by .

Suppose now that we start with boundary data on S™~! that is focused at
normal order m. That is, we take boundary data of some type m > m, and
assume the non-m entries vanish. As noted in (35), the Casimir operator of
s0(n, 1) takes the value

o k—n—2m+n—1 2 n—1\2
Hnkm == 2 2 2

on the space of such data. Since the Casimir is represented by A on the
interior and our extension operators are G-maps by conformal invariance,
we have

< |:]€ TL2 2m:| extension Eig (A, ,Un,k,m) ‘

For this extension ¢ — FE, it is natural to ask where our focused data ¢
land upon restriction to m’-data on S™. As noted in the discussion of (36),
by looking at Casimir values again, the only possibility is to land in data
focused at normal order £k — 1 — m. Since the restriction operator is non-
zero, it provides an inverse Poisson transform for a value of the a* parameter
which is dual to the original one. In addition, the Knapp-Stein intertwining
operator from (37),

-2 k—n42m+2
Ak_1_2m15[knm]—>5[ k—n+2m-+

2 2
has now been factored into Poisson and inverse Poisson transform operators
(an extension and a restriction):
-1
(38) Ap-1-2m = ,P(kflem)/Z,P—(k—l—%n)/Q?

where the subscripts denote rho-shifted a* parameters, and the factorization
is through the interior eigenspace Eig (A, fin k,m)-
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There are known problems with the generalization of the classical pro-
cess corresponding to (38) to the symmetric space case for more general
orders; i.e., more general ¢ in P’ 173_(1 . The values of ¢ giving problems are
determined by the location of the zeros of the Harish-Chandra c-function;
these may be read off from the Gindikin-Karpelevi¢ formula (see, e.g., [15],
Theorem 2.4). By [15], Remark 2.6, for SOg(n, 1), there are no such zeros
for n odd; and for n even, the zeros do not come into play for the values
of ¢ involved in the above remarks. As a result, the intertwinors Ag_1_9m,
from (38) are indeed successfully factored into Poisson and inverse Poisson
transforms.

We conclude with the following short remarks:

In the proof of Theorem 8.4, we have used the ellipticity of the target prob-
lem ((—1)%/20y, 8! ), as well as that of the source problem ((—1)¥/2 0, &.,).
If we run an analogous argument with non-complementary source and tar-
get problems, we may encounter the solution ¢ = m; of (36). The operator
P,;’mmj’mj that we get in this case is simply the identity.

In the case of the sphere S" ! bounding the hemisphere H" used in
the proof of Theorem 8.4, B? is a differential operator with principal part
—Agn-1. Either Ag_1_ o, or its inverse thus a composition of B with |k —
2 — 2m;|/2 differential operators of the form B? — p?.

In the conformally flat case,

Da--Dpu= X4 XgOu
~—_—
k

(see [29]). It follows from this and the definition of d, that the operators
Py mm; ¢ for £ > k vanish on conformally flat structures.

In general, for a given odd integer h, we get several constructions of
pseudo-differential operators with principal part (—Ag)h/ 2 corresponding
to the different values of k > h allowed by Theorem 8.1.

Of course we also have conformally invariant operators with principal
parts which are even powers of (—Ayx)Y?2, namely the D% intrinsic to X.
When these have trivial null space, their inverses are also conformally in-
variant pseudo-differential operators, and the range of orders for which we
have conformally invariant, formally self-adjoint operators thus extends: If
n* is odd, we get operators with principal part (—Ag)h/ 2 for all even h, and
for odd |h| < n*. If n* is even, we get operators for all odd h, and for even
|h| < n®.

The operators described in Corollary 8.3 are heavily dependent on the
choice of interior M. It may be possible to construct operators which are
somewhat more intrinsic, by demanding that our choice of M contain a
given collar around the boundary, with a given conformal structure. This
assures the preservation of invariant local constructions that use the bound-
ary embedding. Under these circumstances, we would conjecture that the
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operators P,;m’mj h—1—m, still depend on the choice of M, but that any fi-
nite part of the expansion in Theorem 8.4, is independent of this choice, the
coefficients being invariants of the boundary and boundary embedding.

Finally, in some situations, the following repackaging of the information in
Theorem 8.1 might be useful. Suppose that both (O, dmp,) and (O, dmy)
have vanishing null space on (M,X). Then one can collect the Pl;,m,mjﬁzi
for m; € mp and m; € my into an operator Pp,n with a (k/2) x (k/2)
block decomposition. For any ¢ € E[IC_T"} with Oty = 0, this operator
carries the conformal iterated Dirichlet data of ¢ to the conformal iterated
Neumann data of . There is a similarly defined operator Pxtop, and in
fact Ppion and Pniop are inverse to each other. One can combine these
operators in the obvious way to get a natural (non-local) involution on the
Cauchy data space. In the model case of the hemisphere with its bounding
equator, the proof of Theorem 8.4 shows that, if we keep the ordering mp =
(0,2,...,k — 2) but reverse the ordering of the odd Cauchy data so that
my = (k—1,k—3,...,1), then the above-mentioned (k/2) x (k/2) block
representations have non-zero entries only on the diagonal. As a result, in
the case of general (M,Y), the graded leading symbols of these operators
are supported on the diagonal. These operators are, moreover, formally
self-adjoint: If u, v are lists of conformal iterated Dirichlet data, then

/{uPDtONU — (PDtoNu)v} = 07
b

since the expression on the left is a sum of terms of the form calculated (to
be zero) in the proof of Theorem 8.5. A similar statement holds for Pxop -
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