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WEIGHTED ESTIMATES IN L2 FOR LAPLACE’S EQUATION
ON LIPSCHITZ DOMAINS

ZHONGWEI SHEN

Abstract. Let Ω ⊂ R
d, d ≥ 3, be a bounded Lipschitz domain. For Laplace’s

equation ∆u = 0 in Ω, we study the Dirichlet and Neumann problems with
boundary data in the weighted space L2(∂Ω, ωαdσ), where ωα(Q) = |Q−Q0|α,
Q0 is a fixed point on ∂Ω, and dσ denotes the surface measure on ∂Ω. We prove
that there exists ε = ε(Ω) ∈ (0, 2] such that the Dirichlet problem is uniquely
solvable if 1 − d < α < d − 3 + ε, and the Neumann problem is uniquely
solvable if 3 − d − ε < α < d − 1. If Ω is a C1 domain, one may take ε = 2.
The regularity for the Dirichlet problem with data in the weighted Sobolev
space L2

1(∂Ω, ωαdσ) is also considered. Finally we establish the weighted L2

estimates with general Ap weights for the Dirichlet and regularity problems.

1. Introduction

Let Ω ⊂ R
d, d ≥ 3, be a bounded Lipschitz domain. We fix Q0 ∈ ∂Ω, and let

(1.1) ωα = ωα(Q) = |Q−Q0|α for α > 1 − d,

and dσ denote the surface measure on ∂Ω. The main purpose of this paper is to
study the solvability of the boundary value problems for Lapace’s equation ∆u = 0
in Ω with boundary data in L2(∂Ω, ωα), the space of functions on ∂Ω which are
square integrable with respect to the measure ωαdσ. We obtain certain ranges of α
for which the Dirichlet and Neumann problems as well as a regularity problem are
uniquely solvable. In the cases of Dirichlet and regularity problems, these ranges
are sharp. We also establish the weighted L2 estimates with general Ap weights for
the Dirichlet and regularity problems.

For a function F on Ω, the non-tangential maximal function of F is defined by

(1.2) (F )∗(Q) = sup
{|F (X)| : X ∈ Ω, |X −Q| < 2 dist(X, ∂Ω)

}
for Q ∈ ∂Ω. We will be interested in the solvability of the Dirichlet problem

(1.3)


∆u = 0 in Ω,
u = f ∈ L2(∂Ω, ωα) on ∂Ω,
‖(u)∗‖L2(∂Ω,ωα) <∞,
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and the Neumann problem

(1.4)


∆u = 0 in Ω,
∂u

∂n
= g ∈ L2(∂Ω, ωα) on ∂Ω,

‖(∇u)∗‖L2(∂Ω,ωα) <∞,

where n denotes the outward unit norm to ∂Ω. We remark that in (1.3) and (1.4),
the boundary values are taken in the sense of non-tangential convergence, almost
everywhere with respect to the surface measure on ∂Ω.

The following are the main results of the paper.

Theorem 1.5. Let Ω ⊂ R
d, d ≥ 3, be a bounded Lipschitz domain with connected

boundary. Then there exists ε = ε(Ω) ∈ (0, 2] such that, given any f ∈ L2(∂Ω, ωα)
with 1 − d < α < d − 3 + ε, the Dirichlet problem (1.3) has a unique solution.
Moreover, the solution u satisfies

(1.6)
∫

∂Ω

|(u)∗|2 ωα dσ +
∫

Ω

|∇u(X)|2 δ(X) |X −Q0|αdX ≤ C

∫
∂Ω

|f |2 ωα dσ,

where δ(X) = dist(X, ∂Ω), and C is a constant depending only on d, α and the
Lipschitz character of Ω. If Ω is a C1 domain, one may take ε = 2.

Theorem 1.7. Let Ω ⊂ R
d, d ≥ 3, be a bounded Lipschitz domain with connected

boundary. Then there exists ε = ε(Ω) ∈ (0, 2] such that, given any g ∈ L2(∂Ω, ωα)
with 3 − d − ε < α < d − 1 and

∫
∂Ω g dσ = 0, the Neumann problem (1.4) has a

unique (up to a constant) solution. Moreover, the solution u satisfies

(1.8)
∫

∂Ω

|(∇u)∗|2 ωα dσ +
∫

Ω

|∇∇u(X)|2 δ(X) |X −Q0|α dX ≤ C

∫
∂Ω

|g|2 ωα dσ,

where C depends only on d, α and the Lipschitz character of Ω. If Ω is a C1

domain, one may take ε = 2.

Let L2
1(∂Ω, ωα) =

{
f ∈ L2(∂Ω, ωα) : |∇tf | ∈ L2(∂Ω, ωα)

}
, where ∇tf denotes

the tangential derivatives of f on ∂Ω. We also study the regularity of solutions for
the Dirichlet problem when the boundary data f ∈ L2

1(∂Ω, ωα).

Theorem 1.9. Let Ω ⊂ R
d, d ≥ 3, be a bounded Lipschitz domain with connected

boundary. Then there exists ε = ε(Ω) ∈ (0, 2] such that, given any f ∈ L2
1(∂Ω, ωα)

with 3 − d − ε < α < d − 1 + ε, there exists a unique harmonic function u in Ω
satisfying u = f on ∂Ω and (∇u)∗ ∈ L2(∂Ω, ωα). Moreover, we have
(1.10)∫

∂Ω

|(∇u)∗|2 ωα dσ +
∫

Ω

|∇∇u(X)|2 δ(X) |X −Q0|α dX ≤ C

∫
∂Ω

|∇tf |2 ωα dσ,

where C depends only on d, α and the Lipschitz character of Ω. If Ω is a C1

domain, one may take ε = 2.

The main ingredients of the proofs of the theorems stated above are (1) the
unweighted L2 estimates, (2) certain localization techniques originated in [DK], and
(3) the representation formulas in terms of the Green’s and Neumann functions.
We point out that the ranges of α in Theorems 1.5 and 1.9 are sharp. See Remarks
2.22 and 5.12. With estimates (1.8), (1.10) and their counterparts for the exterior
domain Ω− = R

d\Ω, we are also able to establish the invertibility of layer potentials
on ∂Ω. See Theorem 5.4. As a consequence, if 1 − d < α < d − 3 + ε, the
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unique solution of the Dirichlet problem (1.3) may be represented by a double
layer potential with density in L2(∂Ω, ωα). For the Neumann problem (1.4), the
solution may be represented by a single layer potential with density in L2(∂Ω, ωα)
if 3 − d− ε < α < d− 1.

We note that for ωα = |Q−Q0|α, it is well known that

(1.11) ωα ∈ Aq(∂Ω), q > 1 if and only if 1 − d < α < (d− 1)(q − 1),

where Aq(∂Ω) denotes the class of Aq weights on ∂Ω. Thus it is natural to ask
whether the weighted estimates in the theorems stated above would hold for general
Aq weights. The question is also very interesting, given the close connection between
the weighted L2 estimates with Aq weights and the well understood (unweighted)
Lp estimates. We remark that for Laplace’s equation in a Lipschitz domain, the
Dirichlet problem with data in Lp(∂Ω) is uniquely solvable for 2 − ε < p ≤ ∞
[D1, D2], while the Neumann problem with data in Lp(∂Ω) and the regularity
problem with data in Lp

1(∂Ω) are uniquely solvable for 1 < p < 2+ ε [JK, V1, DK].
Furthermore, the solutions may be represented by layer potentials [V1, DK]. The
ranges of p are known to be sharp.

In this paper we will show that there exists η = η(Ω) ∈ (0, 1] such that if
ω ∈ A1+η(∂Ω), the Dirichlet problem with data in L2(∂Ω, ω) and the regularity
problem with data in L2

1(∂Ω, 1
ω ) are uniquely solvable. See Theorems 7.2 and 7.6.

We remark that by an extrapolation theorem of Rubio de Francia [R], the weighted
estimates ‖(u)∗‖L2(∂Ω,ω) ≤ C ‖f‖L2(∂Ω,ω) and

(1.12) ‖(∇u)∗‖L2(∂Ω, 1
ω ) ≤ C ‖∇tf‖L2(∂Ω, 1

ω )

for ω ∈ A1+η(∂Ω) imply the corresponding (unweighted) Lp estimates for
2/(1 + η) < p < ∞ and 1 < p < 2/(1 − η), respectively. It follows from the
sharpness of the ranges of p for the Lp estimates that our condition ω ∈ A1+η(∂Ω)
is also sharp. Note that by (1.11), ωα ∈ A1+η(∂Ω) if and only if 1−d < α < (d−1)η.
Hence our Theorems 1.5, 1.7 and 1.9 show that the weighted L2 estimates hold for
certain power weights which are not in the optimal A1+η class.

In view of (1.12), it would be interesting to see if a similar estimate holds for the
Neumann problem. It would also be interesting to extend the results in this paper to
higher order elliptic equations and second order elliptic systems. In a forthcoming
paper [Sh2], we obtain some partial results on the weighted L2 estimates with power
weights for the second order elliptic systems with constant coefficients. We should
remark that in the case of elliptic systems, the question of the sharp ranges of p for
which one may solve the Lp boundary value problems remains open for d ≥ 4. The
partial results in [Sh2] are based on certain Morrey space estimates for the elliptic
systems in [Sh1].

We mention that in order to solve the oblique derivative problem with Lp data for
p > 2, Kenig and Pipher [KP1] established a L2 weighted estimate with A1 weights.
We also point out that there exists an extensive literature on the solvablity of
boundary value problems on piecewise smooth domains in weighted Sobolev spaces
with power weights. We refer the reader to a recent monograph [KMR] by Kozlov,
Maz’ya and Rossmann for references.

The paper is organized as follows. In Section 2, we prove Theorem 1.9 for the
case 3−d−α < α < 1−d. In Section 3, we establish the size and Hölder estimates
for the Neumann function on Ω. These estimates are used in Section 4 to prove
Theorem 1.7. The invertibility of layer potentials on L2(∂Ω, ωα) is established in

License or copyright restrictions may apply to redistribution; see http://www.ams.org/journal-terms-of-use



2846 ZHONGWEI SHEN

Section 5, which also contains the proof of Theorem 1.5. In Section 6, we give the
proof of Theorem 1.9 for the remaining case d − 1 ≤ α < d − 1 + ε. Finally we
establish two weighted estimates with general Ap weights in Section 7.

Throughout this paper, we will use Ω to denote a bounded Lipschitz domain in
R

d, d ≥ 3, with connected boundary. For P ∈ R
d, B(P, r) denotes the ball centered

at P with radius r > 0.

2. Estimates in L2
1(∂Ω, ωα) for the regularity problem

This section is devoted to the proof of Theorem 1.9 for the case 3− d− ε < α <
d− 1. The remaining case d− 1 ≤ α < d− 1+ ε will be dealt with in Section 6. We
remark that since ωα is an A∞ weight on ∂Ω for α > 1− d, the second term on the
left-hand side of (1.10) is dominated by a constant times the first term on the left.
This follows easily from the estimate of the square function by the non-tangential
maximal function, established in [D3] for Lipschitz domains. The same remark also
applies to estimates (1.6) and (1.8).

For f ∈ L2(∂Ω), we let uf denote the unique harmonic function u on Ω satisfying
(u)∗ ∈ L2(∂Ω) and u = f on ∂Ω.

Lemma 2.1. There exists ε ∈ (0, 2] such that if f and |∇tf | ∈ L2(∂Ω), then

(2.2)
∫

B(Q0,r)∩∂Ω

|∇uf |2 dσ ≤ Cλ r
λ

∫
∂Ω

|∇tf(Q)|2
{|Q−Q0| + r}λ

dσ(Q)

for any Q0 ∈ ∂Ω and r > 0, where 0 < λ < d− 3 + ε.

Proof. Since estimate (2.2) becomes stronger as λ increases, it suffices to consider
the case λ > d− 3.

Fix Q0 ∈ ∂Ω. There exists r0 > 0 depending only on the Lipschitz character of
Ω such that, after a possible rotation of the coordinate system,

(2.3) Ω ∩B(Q0, r0) =
{
(X ′, xd) ∈ R

d : xd > ψ(X ′)
} ∩B(Q0, r0),

where ψ : R
d−1 → R is Lipschitz continuous. We may assume that ψ(0) = 0,

Q0 = (0, 0) and 0 < r < c0r0.
Let ∆r = {(X ′, ψ(X ′)) : |X ′| ≤ r}. We choose ϕ ∈ C∞

0 (Rd) such that 0 ≤ ϕ ≤
1, ϕ ≡ 1 on ∆8r, ϕ ≡ 0 on ∂Ω \ ∆9r, and |∇ϕ| ≤ C/r. Also for E ⊂ ∂Ω, let

(2.4) fE =
1
|E|

∫
E

f dσ.

We now write f = g+h+f∆9r , where g = (f−f∆9r)ϕ and h = (f−f∆9r)(1−ϕ).
Then uf = ug + uh + f∆9r in Ω. By the L2 regularity estimate [JK], we have

∫
∆r

|∇ug|2 dσ ≤ C

∫
∂Ω

|∇tg|2 dσ ≤ C

∫
∆9r

|∇tf |2 dσ +
C

r2

∫
∆9r

|f − f∆9r |2 dσ
(2.5)

≤ C

∫
∆9r

|∇tf |2 dσ,

where we have used Poincaré’s inequality in the last inequality.
To estimate ∇uh on ∆r, we note that uh = 0 on ∆8r. First we use an argument

originated in [DK] to reduce the surface integral to a solid integral. For τ > 0, let

(2.6) Dτ =
{
(X ′, xd) ∈ R

d : |X ′| < τ and ψ(X ′) < xd < ψ(X ′) + τ
}
.
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Then Dτ ⊂ Ω if τ ≤ c0r0. We apply a Rellich identity [JK] on the Lipschitz domain
Dτ to obtain

(2.7)
∫

∆r

|∇uh|2 dσ ≤ C

∫
Ω∩∂Dtr

|∇uh|2 dσ

for t ∈ (1, 2). By integrating both sides of (2.7) in t ∈ (1, 2), we have

(2.8)
∫

∆r

|∇uh|2 dσ ≤ C

r

∫
D2r

|∇uh|2 dX ≤ C

r3

∫
D3r

|uh|2 dX,

where we have used the Caccioppoli inequality in the second inequality.
Next, let GX(Y ) = G(X,Y ) denote the Green’s function for the Laplacian on

Ω. Then

|uh(X)| =
∣∣∣∣ ∫

∂Ω

∂GX

∂n
h(Q) dσ(Q)

∣∣∣∣
≤
∫

∂Ω\∆8r

∣∣∇GX | |f − f∆9r | dσ.
(2.9)

Since GX = 0 on ∂Ω, we may use the same argument as in the proof of (2.7)-(2.8)
to show that

(2.10)
∫

∆2jr\∆2j−1r

|∇GX |2 dσ ≤ C

(2jr)3

∫
D2j+1r\D2j−2r

|G(X,Y )|2 dY,

where 4 ≤ j ≤ J and 2Jr ∼ c0r0. It is well known that there exists η = η(Ω) ∈ (0, 1)
such that for X,Y ∈ Ω,

(2.11) |G(X,Y )| ≤ C {dist(X, ∂Ω)}η

|X − Y |d−2+η
.

Thus, for X ∈ D3r,

(2.12)
∫

∆2jr\∆2j−1r

|∇GX |2 dσ ≤ C r2η

(2jr)d−1+2η
.

To finish the proof, we note that, by Poincaré’s inequality,

|f∆2jr
− f∆2j−1r

| ≤ C

|∆2jr|
∫

∆2jr

|f − f∆2jr
| dσ

≤ C (2jr)
3−d
2

{∫
∆2jr

|∇tf |2 dσ
}1/2

≤ C (2jr)
λ+3−d

2

{∫
∂Ω

|∇tf(Q)|2
{|Q| + r}λ

dσ(Q)

}1/2

for λ > 0. It follows by summation that, if λ > d− 3,

(2.13) |f∆2jr
− f∆9r | ≤ C (2jr)

λ+3−d
2

{∫
∂Ω

|∇tf(Q)|2
{|Q| + r}λ

dσ(Q)

}1/2

.
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Again, by Poincaré’s inequality∫
∆2jr

|f − f∆9r |2 dσ ≤ 2
∫

∆2jr

|f − f∆2jr
|2dσ + C(2jr)d−1|f∆2jr

− f∆9r |2

≤ C (2jr)λ+2

∫
∂Ω

|∇tf(Q)|2
{|Q| + r}λ

dσ(Q).
(2.14)

This, together with (2.12) and Hölder inequality, gives
(2.15)∫

∆2jr\∆2j−1r

|∇GX | |f − f∆9r | dσ ≤ C rη

(2jr)
d−3−λ

2 +η

{∫
∂Ω

|∇tf(Q)|2
{|Q| + r}λ

dσ(Q)

}1/2

,

where X ∈ D3r and 4 ≤ j ≤ J . Similarly, it is not hard to see that for X ∈ D3,

(2.16)
∫

∂Ω\∆c0r0

|∇GX | |f − f∆9r | dσ ≤ C rη

{∫
∂Ω

|∇tf(Q)|2
{|Q| + r}λ

dσ(Q)

}1/2

.

In view of (2.9), (2.15) and (2.16), we have proved that if X ∈ D3r and d − 3 <
λ < d− 3 + 2η,

(2.17) |uh(X)| ≤ C r
λ−d+3

2

{∫
∂Ω

|∇tf(Q)|2
{|Q| + r}λ

dσ(Q)

}1/2

.

By (2.8), this yields

(2.18)
∫

∆r

|∇uh|2 dσ ≤ C rλ

∫
∂Ω

|∇tf(Q)|2
{|Q| + r}λ

dσ(Q)

for d− 3 < λ < d− 3 + 2η. Finally it follows from (2.5) and (2.18) that∫
∆r

|∇uf |2 dσ ≤ 2
∫

∆r

|∇ug|2 dσ + 2
∫

∆r

|∇uh|2 dσ

≤ C rλ

∫
∂Ω

|∇tf(Q)|2
{|Q| + r}λ

dσ(Q)
(2.19)

for d − 3 < λ < d − 3 + 2η. The proof of estimate (2.2) with ε = 2η is now
complete. �

We now give the

Proof of Theorem 1.9 for the case 3 − d− ε < α < d− 1. Fix Q0 ∈ ∂Ω. Let ωα =
ωα(Q) = |Q−Q0|α. If 0 ≤ α < d−1, then 1

ωα
∈ Ap(∂Ω) for any p > 1. The desired

result is a consequence of Theorem 7.6 in Section 7 for the general Ap weights.
We now assume 3 − d − ε < α < 0, where ε > 0 is the same as in Lemma 2.1.

Let f ∈ L2(∂Ω, ωα) such that |∇tf | ∈ L2(∂Ω, ωα). Since L2(∂Ω, ωα) ⊂ L2(∂Ω) for
α < 0, the uniqueness follows from an integration by parts. We only need to show
that

(2.20)
∫

∂Ω

|(∇uf )∗|2 ωα dσ ≤ C

∫
∂Ω

|∇tf |2 ωα dσ.

Also, since ωα ∈ Aq(∂Ω) for any q > 1, by Theorem 7.2, it suffices to show that

(2.21)
∫

∂Ω

|∇uf |2 ωα dσ ≤ C

∫
∂Ω

|∇tf |2 ωα dσ.
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To this end, we choose λ > 0 so that −α < λ < d − 3 + ε. It follows from (2.2)
that ∫

∂Ω

|∇uf (Q)|2 |Q−Q0|α dσ(Q)

≤ |α|
∫ ∞

0

rα−1

{∫
B(Q0,r)∩∂Ω

|∇uf (Q)|2 dσ(Q)

}
dr

≤ C

∫ ∞

0

rα+λ−1

{∫
∂Ω

|∇tf(Q)|2
{|Q−Q0| + r}λ

dσ(Q)

}
dr

= C

∫
∂Ω

|∇tf(Q)|2
{∫ ∞

0

rα+λ−1

{|Q−Q0| + r}λ
dr

}
dσ(Q)

≤ C

∫
∂Ω

|∇tf(Q)|2|Q−Q0|α dσ(Q).

Estimate (2.21) is proved.
Finally we point out that, if Ω is a C1 domain, estimate (2.11) on the Green’s

function holds for any η ∈ (0, 1). Thus in this case, one may take ε = 2 in Lemma
2.1. It follows that Theorem 1.9 holds for 1 − d < α < d− 1 on C1 domains. �
Remark 2.22. The condition 3−d−ε < α < d−1+ε in Theorem 1.9 is sharp. Indeed,
let O ⊂ S

d−1 be the complement of a small spherical cap centered at the north pole.
Consider the functions of form u = u(r, θ) = rλv(θ) on the cone Γ = R+ × O in
spherical coordinates. Note that ∆u = 0 in Γ if ∆Sd−1v = −λ(λ + d − 2)v on O,
where ∆Sd−1 denotes the Laplace-Beltrami operator on S

d−1. Let λ(λ+d−2) be the
first eigenvalue of −∆Sd−1 on O with the Dirichlet boundary condition and vλ the
corresponding eigenfunction. It is known that λ → 0 as σ(Sd−1 \ O) → 0 (see e.g.
[KMR]). Let Ω be a bounded domain such that Ω ⊂ Γ, Ω ∩B(0, 1) = Γ ∩ B(0, 1),
and ∂Ω \ {0} is smooth. Let uλ(r, θ) = rλvλ(θ). Note that (∇uλ)∗ ∼ |Q|λ−1 near
Q0 = 0. It follows that (∇uλ)∗ ∈ L2(∂Ω, ωα) if and only if α > 3 − d − 2λ. This
implies that for α ≤ 3 − d − 2λ and f = uλ|∂Ω ∈ L2

1(∂Ω), the regularity problem
has no solution with property (∇u)∗ ∈ L2(∂Ω, ωα). For otherwise, u would have to
agree with uλ, the unique solution for the case α = 0.

Note that, ũλ(r, θ)=r2−d−λvλ(θ) is also harmonic in Ω, and (∇ũλ)∗∈L2(∂Ω, ωα)
if and only if α > d − 1 + 2λ. Let h = ũλ|∂Ω ∈ L2

1(∂Ω) and F be the harmonic
function on Ω such that F = h on ∂Ω and (∇F )∗ ∈ L2(∂Ω). Then F − ũλ ≡ 0 on
∂Ω and

(∇(F−ũλ)
)∗ ∈ L2(∂Ω, ωα) if α > d−1+2λ. Since

(∇(F−ũλ)
)∗ �∈ L2(∂Ω),

we have F − ũλ �≡ 0 in Ω. This means that if α > d− 1 + 2λ, the uniqueness fails
for the regularity problem on Ω.

Remark 2.23. Theorem 1.9 has a counterpart in the exterior domain Ω− = R
d \Ω.

Indeed, one can show that there exists ε = ε(Ω) ∈ (0, 2] such that if f ∈ L2
1(∂Ω, ωα)

and 3 − d − ε < α < d − 1, then there exists a unique harmonic function u on Ω−
satisfying (∇u)∗e ∈ L2(∂Ω, ωα), u = f on ∂Ω, and |u(X)| = O(|X |2−d) as |X | → ∞.
Here (∇u)∗e denotes the non-tangential maximal function of ∇u with respect to Ω−.
Moreover, we have

(2.24) ‖(∇u)∗e‖L2(∂Ω,ωα) ≤ C
{‖∇tf‖L2(∂Ω,ωα) + ‖f‖L2(∂Ω,ωα)

}
.

Also, if Ω is a C1 domain, one may take ε = 2. The proof, which we omit, is similar
to that of Theorem 1.9. We will need estimate (2.24) in Section 5.
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3. Estimates of the Neumann function

To prove Theorem 1.7, we will need to represent the solutions of the L2 Neu-
mann problem in terms of the so-called Neumann function N(X,Y ). The following
estimates are crucial to us:

|N(X,Y )| ≤ C

|X − Y |d−2
for any X,Y ∈ Ω,(3.1)

|N(X,Y1) −N(X,Y2)| ≤ C |Y1 − Y2|δ
|X − Y1|d−2+δ

(3.2)

if X,Y1, Y2 ∈ Ω and |Y1−Y2| ≤ 1
2 |X−Y1|, where δ = δ(Ω) ∈ (0, 1). We remark that

estimates (3.1)-(3.2) were established by Kenig and Pipher [KP2] for the divergence
form elliptic operators on star-like Lipschitz domains. However we have not been
able to find a reference in the case of the Laplacian on general Lipschitz domains,
although the estimates seem to be well known to experts. In this section we give
the proof of estimates (3.1)-(3.2) for the sake of completeness.

Let Γ(X,Y ) = cd/|X − Y |d−2 denote the fundamental solution for Laplace’s
equation in R

d, where cd = [(2 − d)|∂B(0, 1)|]−1. Fix X ∈ Ω, let vX denote the
unique harmonic function in Ω such that (∇vX)∗ ∈ L2(∂Ω),

(3.3)
∂vX

∂n
=
∂ΓX

∂n
− 1

|∂Ω| on ∂Ω

where ΓX(·) = Γ(X, ·), and

(3.4)
∫

Ω

vX(Y ) dY = 0.

For X,Y ∈ Ω, the Neumann function is defined by

(3.5) N(X,Y ) = vX(Y ) − Γ(X,Y ).

Using Green’s formulas, it is not hard to show that vX(Y ) = vY (X) for X �= Y .
Hence

(3.6) N(X,Y ) = N(Y,X) for X,Y ∈ Ω and X �= Y.

Lemma 3.7. There exist r0 > 0, δ ∈ (0, 1), and c0 > 0 depending only on d and the
Lipschitz character of Ω, such that if u ∈ H1(B(P, r) ∩ Ω), ∆u = 0 in B(P, r) ∩ Ω
and ∂u

∂n = g ∈ L∞(B(P, r)∩∂Ω) on B(P, r)∩∂Ω for some P ∈ ∂Ω and 0 < r < r0,
then

(3.8) |u(X1)−u(X2)| ≤ C

( |X1 −X2|
r

)δ
( 1

rd

∫
B(P,r)∩Ω

|u|2 dX
)1/2

+ r ‖g‖∞


for any X1, X2 ∈ B(P, c0r) ∩ Ω.

Proof. There exists r1 > 0 depending only on d and the Lipschitz character of Ω
such that for any P ∈ Ω, one may find a Lipschitz function ψ : R

d−1 → R so that

(3.9) Ω ∩B(P, r1) =
{
(X ′, xd) ∈ R

d : xd > ψ(X ′)
} ∩B(P, r1)

after a possible rotation of the coordinate system. We may assume that ψ(0) = 0
and P = (0, 0).

Let Dτ be defined by (2.6) and

(3.10) D̃τ =
{
(X ′, xd) ∈ R

d : |X ′| < τ and ψ(X ′) − τ < xd < ψ(X ′) + τ
}
.
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Note that Dr ⊂ Ω if 0 < r < c1r1 = r0. For X = (X ′, xd) ∈ R
d, let X∗ =

(X ′, 2ψ(X ′)− xd). We extend u to D̃r by letting ũ = u on Dr, and ũ(X) = u(X∗)
for X ∈ D̃r \ Dr. Then ũ ∈ H1(D̃r) and is a weak solution of Lũ = −2g dµ
in D̃r, where L is the divergence form elliptic operator with bounded measurable
coefficients on R

d constructed in [DK, Theorem 2.15], and dµ is the surface measure
on ∆r =

{
(X ′, ψ(X ′)) ∈ R

d : |X ′| < r
}
. Let GL(X,Y ) denote the Green’s function

for L on B(0, 2r1) and

(3.11) w(X) = 2
∫

∆r

GL(X,Q) g(Q) dσ(Q).

Then L(ũ−w) = 0 in D̃r. It follows from the theory of De Giorgi-Nash-Moser that
there exists δ > 0 depending on ‖∇ψ‖∞ such that

(3.12) |(ũ−w)(X1)− (ũ−w)(X2)| ≤ C

( |X1 −X2|
r

)δ { 1
rd

∫
D̃r

|ũ− w|2 dX
}1/2

for any X1, X2 ∈ D̃r/2. Using the well-known estimates on the Green’s function
GL, it is not hard to see that

|w(X)| ≤ C r‖g‖∞ for any X ∈ D̃r,

|w(X1) − w(X2)| ≤ C r‖g‖∞
( |X1 −X2|

r

)δ

for any X1, X2 ∈ D̃r.
(3.13)

Estimate (3.8) follows easily from (3.12)-(3.13). �

Remark 3.14. Estimate (3.8) implies that

(3.15) sup
X∈B(P,c0r)∩Ω

|u(X)| ≤ C

( 1
rd

∫
B(P,r)∩Ω

|u(X)|2 dX
)1/2

+ r ‖g‖∞
 .

Remark 3.16. If Ω is a C1 domain, one may take δ in Lemma 3.7 to be any
number in (0, 1). This, however, does not follow directly from our proof, since
the coefficients of the operator L are still not continuous. To deal with the C1 case,
we use the fact that the Neumann problem in Lp is solvable for any 1 < p < ∞
[FJR]. This implies that if u ∈ H1(Ω) and ∆u = 0 in Ω, then

‖∇u‖Lq(Ω) ≤ C‖∂u
∂n

‖Lp(∂Ω)

where q = dp/(d − 1). By a localization argument, one may show that if u ∈
H1(B(P, r) ∩ Ω), ∆u = 0, in B(P, r) ∩ Ω and ∂u

∂n = g ∈ L∞(B(P, r) ∩ ∂Ω) on
B(P, r) ∩ ∂Ω for some P ∈ ∂Ω and r > 0 small, we have
(3.17)(

1
rd

∫
B(P,cr)∩Ω

|∇u|q dX
)1/q

≤ Cp


(

1
rd

∫
B(P,r)∩Ω

|∇u|p dX
)1/p

+ ‖g‖∞


for any 1 < p <∞ and q = dp/(d− 1). It follows by an iteration argument that
(3.18)(

1
rd

∫
B(P,cr)∩Ω

|∇u|p dX
)1/p

≤ Cp


(

1
rd

∫
B(P,r)∩Ω

|∇u|2 dX
)1/2

+ ‖g‖∞


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for any p > d. By Sobolev imbedding and the Caccioppoli inequality, this gives
estimate (3.8) with δ = 1 − (d/p). We omit the details.

We are now in a position to give the proof of estimates (3.1)-(3.2).

Theorem 3.19. Let N(X,Y ) be the Neumann function defined in (3.5). Then
estimates (3.1)-(3.2) hold for some C = C(Ω) > 0 and δ = δ(Ω) ∈ (0, 1). Moreover,
if Ω is a C1 domain, estimate (3.2) holds for any δ ∈ (0, 1).

Proof. We will give the proof of estimate (3.1). Estimate (3.2) follows easily from
(3.1) by Lemma 3.7 and Remark 3.16.

To see (3.1), we fix X0, Y0 ∈ Ω and let r = |X0 − Y0|/4. Suppose that f ∈
C∞

0 (Ω ∩ B(Y0, r)) and
∫
Ω
f dX = 0. Then there exists a unique w ∈ H1(Ω) such

that ∆w = f in Ω, ∂w
∂n = 0 on ∂Ω, and

∫
Ω
w dX = 0. By the definition of N(X,Y )

and Green’s formula,

(3.20) w(X) = −
∫

Ω

N(X,Y )f(Y ) dY.

Since
∫
Ω
w dX = 0, we may use the Sobolev inequality and energy estimate to

obtain

‖w‖2

L
2d

d−2 (Ω)
≤ C‖∇w‖2

L2(Ω) = C

∣∣∣∣∫
Ω

w f dX

∣∣∣∣
≤ C‖w‖

L
2d

d−2 (Ω)
‖f‖

L
2d

d+2 (Ω)
.

(3.21)

It follows that

(3.22) ‖w‖
L

2d
d−2 (Ω)

≤ C ‖f‖
L

2d
d+2 (Ω)

.

Now, since ∆w = 0 in Ω ∩B(X0, r) and ∂w
∂n = 0 on ∂Ω, by Remark 3.14 as well

as the interior estimates for harmonic functions, we have

|w(X0)| ≤ C

{
1
rd

∫
B(X0,r)∩Ω

|w(Y )|2 dY
}1/2

≤ C

r
d−2
2

‖w‖
L

2d
d−2 (Ω)

≤ C

r
d−2
2

‖f‖
L

2d
d+2 (Ω)

.

(3.23)

In view of (3.20), this implies that

(3.24)

{∫
Ω∩B(Y0,r)

|N(X0, Y )| 2d
d−2 dY

} d−2
2d

≤ C

r
d−2
2

by duality.
Finally we apply (3.15) and the interior estimates to the harmonic function

u(X) = N(X0, X) in Ω ∩ B(Y0, r). With Hölder inequality and (3.24), we may
conclude that

|N(X0, Y0)| ≤ C


(

1
rd

∫
Ω∩B(Y0,r)

|N(X0, Y )| 2d
d−2 dY

) d−2
2d

+
r

|∂Ω|


≤ C

rd−2
.

(3.25)

The proof is complete. �
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Remark 3.26. The Neumann function for the exterior domain Ω− = R
d \ Ω may

be constructed in a similar manner. Indeed, for X ∈ Ω−, we let vX be the unique
harmonic function in Ω− such that (∇vX)∗ ∈ L2(∂Ω), ∂vX

∂n = ∂ΓX

∂n on ∂Ω, and
|vX(Y )| = O(|Y |2−d) as |Y | → ∞. We define N(X,Y ) = vX(Y ) − Γ(X,Y ) as
before. The estimates (3.1)-(3.2) may be proved by the same argument as in the
bounded case.

4. The proof of Theorem 1.7

In this section we give the proof of Theorem 1.7.
We begin by noting that if u is a harmonic function in Ω such that (∇u)∗ ∈

L2(∂Ω) and ∂u
∂n = f ∈ L2(∂Ω) on ∂Ω, then

(4.1) u(X) =
∫

∂Ω

N(X,Q)f(Q) dσ(Q) +
1

|∂Ω|
∫

∂Ω

u dσ.

This follows easily from the definition of the Neumann function and Green’s for-
mula.

Lemma 4.2. Let u be a harmonic function in Ω such that (∇u)∗ ∈ L2(∂Ω) and
∂u
∂n = f on ∂Ω. Then for any Q0 ∈ ∂Ω and r > 0,

(4.3)
∫

Q∈∂Ω
|Q−Q0|>r

|(∇u)∗(Q)|2 dσ(Q) ≤ Cλ

∫
∂Ω

{ |Q−Q0|
|Q−Q0| + r

}λ

|f(Q)|2 dσ(Q),

where 0 ≤ λ < d− 1.

Proof. As in the proof of Lemma 2.1, we may assume that Q0 = (0, 0) and

(4.4) Ω ∩B(Q0, r0) =
{
(X ′, xd) ∈ R

d : xd > ψ(X ′)
} ∩B(Q0, r0),

where ψ : R
d−1 → R is Lipschitz continuous. Clearly it suffices to consider the case

0 < r < r0.
Recall that ∆r = {(X ′, xd) : |X ′| < r}. Let f = g + h where g = (f − f∆r)χ∆r .

Let

(4.5) v(X) =
∫

∂Ω

N(X,Q) g(Q) dσ(Q) and w(X) =
∫

∂Ω

N(X,Q)h(Q) dσ(Q).

Then u = v + w + k where k is a constant. By the L2 estimate [JK],∫
∂Ω\∆8r

|(∇w)∗|2 dσ ≤ C

∫
∂Ω

|h|2 dσ ≤ C rd−1|f∆r |2 + C

∫
∂Ω\∆r

|f |2 dσ

≤ C

rλ

∫
∆r

|f(Q)|2 |Q|λ dσ(Q) + C

∫
∂Ω\∆r

|f |2 dσ,
(4.6)

where 0 ≤ λ < d− 1.
To estimate (∇v)∗ on ∂Ω\∆8r, we note that ∂v

∂n = 0 on ∂Ω\∆r. Also for X ∈ Ω
and dist(X,∆r) ≥ c r, in view of estimate (3.1) and (4.5), we have

(4.7) |v(X)| ≤ C

|X |d−2

∫
∆r

|f(Q)| dσ(Q).

Let Ej = ∆2jr \ ∆2j−1r, where 4 ≤ j ≤ J and 2Jr ∼ r0. For Q ∈ Ej , let

M1(F )(Q) = sup
{|F (X)| : X ∈ γ(Q) and |X −Q| ≤ θ2jr

}
,(4.8)

M2(F )(Q) = sup
{|F (X)| : X ∈ γ(Q) and |X −Q| ≥ θ2jr

}
,(4.9)
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where γ(Q) = {X ∈ Ω : |X −Q| < 2 dist(X, ∂Ω)} and θ is chosen so that for Q ∈
Ej , M1(F )(Q) is less than the non-tangential maximal function of F with respect
to the domain D2j+1r \D2j−2r defined in (2.6). Clearly (∇v)∗ ≤M1(∇v)+M2(∇v).

Note that if X ∈ γ(Q) and |X − Q| ≥ θ2jr, we may use the interior estimate
and (4.7) to obtain

|∇v(X)| ≤ C

(2jr)d+1

∫
B(X,c2jr)

|v(Y )| dY

≤ C

(2jr)d−1

∫
∆r

|f | dσ

≤ C r
d−λ−1

2

(2jr)d−1

{∫
∆r

|f(Q)|2|Q|λ dσ(Q)
}1/2

,

(4.10)

where 0 ≤ λ < d− 1. It follows that

(4.11)
∫

Ej

|M2(∇v)|2 dσ ≤ C

(2j)d−1rλ

∫
∆r

|f(Q)|2 |Q|λ dσ(Q).

For M1(∇v) on Ej , we use the L2 estimate on the Lipschitz domain Dτ \Dτ/4,
where τ ∈ (2jr, 2j+1r) to obtain

(4.12)
∫

Ej

|M1(∇v)|2 dσ ≤ C

∫
Ω∩∂(Dτ\Dτ/4)

|∇v|2 dσ.

Integrating both sides of (4.12) in τ ∈ (2jr, 2j+1r) then yields∫
Ej

|M1(∇v)|2 dσ ≤ C

2jr

∫
D2j+1r\D2j−2r

|∇v|2 dX

≤ C

(2jr)3

∫
D2j+2r\D2j−3r

|v|2 dX,
(4.13)

where the second inequality follows from the Cacciopoli inequality. This, together
with (4.7), gives

(4.14)
∫

Ej

|M1(∇v)|2 dσ ≤ C

(2j)d−1rλ

∫
∆r

|f(Q)|2 |Q|λ dσ(Q).

It follows from estimates (4.11) and (4.14) by summation that

(4.15)
∫

∆c0r0\∆8r

|(∇v)∗|2 dσ ≤ C

rλ

∫
∆r

|f(Q)|2 |Q|λ dσ(Q).

The same argument can also be used to show that∫
∂Ω\∆c0r0

|(∇v)∗|2 dσ ≤ C

∫
Ω∩B(0,c1r0)

|v|2 dX

≤ C

rλ

∫
∆r

|f(Q)|2 |Q|λ dσ(Q).
(4.16)
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Thus we have∫
∂Ω\∆8r

|(∇u)∗|2 dσ ≤ 2
∫

∂Ω\∆8r

|(∇v)∗|2 dσ + 2
∫

∂Ω\∆8r

|(∇w)∗|2 dσ

≤ C

rλ

∫
∆r

|f(Q)|2 |Q|λ dσ(Q) + C

∫
∂Ω\∆r

|f |2 dσ

≤ C

∫
∂Ω

{ |Q|
|Q| + r

}λ

|f(Q)|2 dσ(Q).

(4.17)

From this, estimate (4.3) follows easily. The proof is complete. �

Lemma 4.18. Let u be a harmonic function in Ω such that (∇u)∗ ∈ L2(∂Ω) and
∂u
∂n = f on ∂Ω. Then there exists ε = ε(Ω) ∈ (0, 2] such that for any Q0 ∈ ∂Ω and
r > 0,

(4.19)
∫

Q∈∂Ω
|Q−Q0|<r

|∇u|2 dσ ≤ Cλ r
λ

∫
∂Ω

|f(Q)|2
{|Q−Q0| + r}λ

dσ(Q),

where 0 < λ < d− 3 + ε. If Ω is a C1 domain, one may take ε = 2.

Proof. We may assume that Q0 = (0, 0) and

(4.20) Ω ∩B(Q0, r0) =
{
(X ′, xd) ∈ R

d : xd > ψ(X ′)
} ∩B(Q0, r0),

where r0 = r0(Ω) > 0 and ψ : R
d−1 → R is Lipschitz continuous. Also we only

need to consider the case 0 < r < c0r0.
Let f = g + h, where g = (f − f∆8r)χ∆8r . Let

(4.21)

ug(X) =
∫

∂Ω

N(X,Q) g(Q) dσ(Q) and uh(X) =
∫

∂Ω

N(X,Q)h(Q) dσ(Q).

Then u = ug + uh + k for some constant k. By the L2 estimate,

(4.22)
∫

∆r

|∇ug|2 dσ ≤ C

∫
∂Ω

|g|2 dσ ≤ C

∫
∆8r

|f |2 dσ(Q).

To estimate ∇uh on ∆r, we first use a Rellich identity on the domain Dτ for
τ ∈ (r, 2r) to obtain

(4.23)
∫

∆r

|∇uh|2 dσ ≤ C

∫
∆2r

|h|2 dσ + C

∫
Ω∩∂Dτ

|∇uh|2 dσ.

Integrating both sides of (4.23) then yields

(4.24)
∫

∆r

|∇uh|2 dσ ≤ C

∫
∆2r

|f |2 dσ +
C

r

∫
D2r

|∇uh|2 dσ.

By the proof of the Cacciopoli inequality,

(4.25)
∫

D2r

|∇uh|2 dσ ≤ C

r2

∫
D3r

|uh − β|2 dX +
C

r

∫
∆3r

|∂uh

∂n
| |uh − β| dσ,

where β is an arbitrary constant. It follows from (4.24)-(4.25) that

(4.26)
∫

∆r

|∇uh|2 dσ ≤ C

∫
∆3r

|f |2 dσ+
C

r3

∫
D3r

|uh−β|2 dX+
C

r2

∫
∆3r

|uh−β|2 dσ.
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Now note that

uh(X) =
∫

∂Ω\∆8r

N(X,Q)f(Q) dσ(Q) + f∆8r

∫
∆8r

N(X,Q) dσ(Q)

=
∫

∂Ω\∆8r

{N(X,Q) −N(0, Q)} f(Q) dσ(Q)+β+f∆8r

∫
∆8r

N(X,Q) dσ(Q),

where we have let

(4.27) β =
∫

∂Ω\∆8r

N(0, Q) f(Q) dσ(Q).

It follows from estimates (3.1)-(3.2) that for X ∈ D3r,

|uh(X) − β| ≤ C rδ

∫
∂Ω\∆8r

|f(Q)|
|Q|d−2+δ

dσ(Q) + C r|f∆8r |

≤ C r|f∆8r | + C r
3+λ−d

2

{∫
∂Ω\∆8r

|f(Q)|2
|Q|λ dσ(Q)

}1/2

,

(4.28)

where 0 < λ < d− 3 + 2δ. This, together with (4.26), gives

(4.29)
∫

∆r

|∇uh|2 dσ ≤ C

∫
∆8r

|f |2 dσ + C rλ

∫
∂Ω\∆8r

|f(Q)|2
|Q|λ dσ(Q).

Thus ∫
∆r

|∇u|2 dσ ≤ 2
∫

∆r

|∇ug|2dσ + 2
∫

∆r

|∇uh|2 dσ

≤ C

∫
∆8r

|f |2 dσ + C rλ

∫
∂Ω\∆8r

|f(Q)|2
|Q|λ dσ(Q)

≤ C rλ

∫
∂Ω

|f(Q)|2
{|Q| + r}λ

dσ(Q),

(4.30)

where 0 < λ < d− 3 + 2δ. Estimate (4.19) with ε = 2δ now follows.
Finally we call that if Ω is a C1 domain, we may take δ to be any number in

(0, 1) (see Remark 3.16). This implies that (4.19) holds for any 0 < λ < d− 1. �

We are now ready to give to

Proof of Theorem 1.7. First we point out that the case 3 − d − ε < α < 0 follows
from Lemma 4.18 by the same argument as in the proof of Theorem 1.9, given in
Section 2.

The case 0 < α < d − 1 will follow from Lemma 4.2, as well as the solvability
of the Lp Neumann problem for 1 < p < 2 [DK]. Indeed, since L2(∂Ω, ωαdσ) ⊂
Lp(∂Ω) for some p = p(α) ∈ (1, 2) by Hölder’s inequality, the uniqueness (up to a
constant) follows directly from the uniqueness in Lp. To prove the existence, we fix
g ∈ L2(∂Ω, ωαdσ) with

∫
∂Ω g dσ = 0, where ωα = ωα(Q) = |Q−Q0|α. Let u be a

harmonic function in Ω such that (∇u)∗ ∈ Lp(∂Ω) and ∂u
∂n = g on ∂Ω. We need to

show that

(4.31) ‖(∇u)∗‖L2(∂Ω,ωαdσ) ≤ C ‖g‖L2(∂Ω,ωαdσ).
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To this end, we let

(4.32) gj(Q) =

{
g(Q) for Q ∈ ∂Ω \B(Q0,

1
j ),

gB(Q0, 1j )∩∂Ω for Q ∈ B(Q0,
1
j ) ∩ ∂Ω.

It is easy to see that gj ∈ L2(∂Ω),
∫

∂Ω gj dσ = 0, and gj → g in L2(∂Ω, ωαdσ) as
j → ∞.

Let uj be a harmonic function in Ω such that (∇uj)∗ ∈ L2(∂Ω) and ∂uj

∂n = gj on
∂Ω. Choose λ ∈ (α, d − 1). We multiply both sides of (4.3) by rα−1 and integrate
the resulting inequality in r ∈ (0,∞). This gives∫

∂Ω

|(∇uj)∗|2|Q−Q0|α dσ(Q)

≤ C

∫ ∞

0

rα−1

{∫
B(Q0,r)∩∂Ω

|(∇uj)∗|2 dσ(Q)

}
dr

≤ C

∫ ∞

0

{∫
∂Ω

( |Q−Q0|
|Q−Q0| + r

)λ

|gj(Q)|2 dσ(Q)

}
dr

= C

∫
∂Ω

|gj(Q)|2
{∫ ∞

0

rα−1

( |Q−Q0|
|Q−Q0| + r

)λ

dr

}
dσ(Q)

≤ C

∫
∂Ω

|gj(Q)|2|Q−Q0|α dσ(Q).

(4.33)

Finally, since gj → g in Lp(∂Ω) for some p > 1, we have (∇uj)∗ → (∇u)∗ in
Lp(∂Ω) by the Lp estimate [DK]. Thus there exists a subsequence {ujk

} such that
(∇ujk

)∗ → (∇u)∗ a.e. on ∂Ω. This, together with (4.33) and Fatou’s Lemma, gives
the desired estimate (4.31). The proof is complete. �

Remark 4.34. It is not known whether the condition α > 3 − d − ε in Theorem
1.7 is sharp. However, condition α < d− 1 is necessary even for smooth domains.
Indeed, let Ω be the unit ball centered at the origin. The Neumann function for Ω
is given by

(4.35) N(X,Y ) = cd

{
1

|X − Y |d−2
+

1
|X − Y |d−2

}
,

where Y = Y/|Y |2. Suppose that the Neumann problem (1.4) is uniquely solvable
(modulo constants) for every g ∈ L2(∂Ω, ω) with

∫
∂Ω
g dσ = 0. It follows from the

Banach open mapping theorem that

(4.36) ‖Ti(g)‖L2(∂Ω,ω) ≤ C ‖g‖L2(∂Ω,ω),

where

Ti(f)(P ) =
∫

∂Ω

∂

∂Pi

{
N(P,Q)

}
g(P ) dσ(Q)

= 2(2 − d)cd
∫

∂Ω

Pi −Qi

|P −Q|d g(Q) dσ(Q).
(4.37)

By an argument similar to that in [St3, pp. 210-211], this implies that ω is an A2

weight on ∂Ω. In particular, if ω = ωα, then 1 − d < α < d− 1.

License or copyright restrictions may apply to redistribution; see http://www.ams.org/journal-terms-of-use



2858 ZHONGWEI SHEN

Remark 4.38. Theorem 1.7 also holds on the exterior domain Ω− = R
d \ Ω if we

impose the condition u(X) = O(|X |2−d) as |X | → ∞ in (1.4). In this case the
mean zero condition on g is not needed.

5. The invertibilty of layer potentials on L2(∂Ω, ωα)

In this section we study the invertibilty of the layer potentials on L2(∂Ω, ωα).
We also give the proof of Theorem 1.5.

Let Γ(X − Y ) = Γ(X,Y ) denote the fundamental solution for ∆ on R
d. For

f ∈ Lp(∂Ω) and 1 < p <∞, let

S(f)(X) = −
∫

∂Ω

Γ(X −Q)f(Q) dσ(Q),(5.1)

D(f)(X) = −
∫

∂Ω

∂

∂n(Q)
{
Γ(X −Q)

}
f(Q) dσ(Q).(5.2)

The functions S(f) and D(f) defined on R
d\∂Ω are called the single layer potential

and double layer potential of f , respectively. Let T+ and T− denote the normal
derivatives of S(f) as a function in Ω+ = Ω and Ω− = R

d\Ω, respectively. Then one
has the jump relation T+ −T− = I. Moreover, D+(f)|∂Ω = T ∗−(f) and D−(f)|∂Ω =
T ∗

+(f), where D±(f)|∂Ω denotes the non-tangential limit of D(f) on ∂Ω taken from
Ω±, and T ∗

± is the adjoint operator of T±. The boundedness of T± on Lp(∂Ω)
is a consequence of the boundedness of the Cauchy integrals on Lipschitz curves
[CMM]. See e.g [V1] for details.

Let Lp
0(∂Ω) =

{
f ∈ Lp(∂Ω) :

∫
∂Ω f dσ = 0

}
. Then there exists ε = ε(Ω) > 0

such that for 1 < p < 2 + ε, the operators T+ : Lp
0(∂Ω) → Lp

0(∂Ω) and T− :
Lp(∂Ω) → Lp(∂Ω) are invertible. This was proved in [V1] for p = 2, and in [DK]
for the optimal range 1 < p < 2 + ε.

Since T± are Calderón-Zygmund operators on ∂Ω and ωα ∈ A2(∂Ω) for 1 − d <
α < d−1 by (1.11), T± are bounded on L2(∂Ω, ωαdσ). This follows directly from the
general theory of weighted norm inequalities for singular integrals [CF]. Moreover,
we have

(5.3) ‖(∇S(f))∗‖L2(∂Ω,ωα) + ‖(D(f))∗‖L2(∂Ω,ωα) ≤ C ‖f‖L2(∂Ω,ωα).

We should point out that for the power weight ωα, the weighted norm inequalities
for singular integrals were obtained earlier in [St1].

With Theorem 1.5, Theorem 1.7 and their counterparts in Ω− (see Remarks
2.23 and 4.38) at our disposal, we are able to establish the invertibility of T± on
L2(∂Ω, ωα) for 3 − d− ε < α < d− 1.

Let L2
0(∂Ω, ωα) =

{
f ∈ L2(∂Ω, ωα) :

∫
∂Ω
f dσ = 0

}
.

Theorem 5.4. There exists ε = ε(Ω) ∈ (0, 2] such that for 3 − d− ε < α < d− 1,
the operators T+ : L2

0(∂Ω, ωα) → L2
0(∂Ω, ωα) and T− : L2(∂Ω, ωα) → L2(∂Ω, ωα)

are invertible. Moreover, if Ω is a C1 domain, one may take ε = 2.

Proof. We give the proof of the invertibility of T+ on L2
0(∂Ω, ωα). The invertibility

of T− on L2(∂Ω, ωα) may be handled in the same manner.
First, we note that since L2

0(∂Ω, ωα) ⊂ Lp
0(∂Ω) for some p ∈ (1, 2) and T+ is

one-to-one on Lp
0(∂Ω), T+ must be one-to-one on L2

0(∂Ω, ωα).
To show T+ : L2

0(∂Ω, ωα) → L2
0(∂Ω, ωα) is onto, we let f ∈ L2

0(∂Ω, ωα) and
u = S(f). Using the jump relation and Remark 2.23 for the regularity problem in
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Ω−, we have
‖f‖L2(∂Ω,ωα) ≤ ‖T+(f)‖L2(∂Ω,ωα) + ‖T−(f)‖L2(∂Ω,ωα)

≤ ‖T+(f)‖L2(∂Ω,ωα) + C
{‖∇tS(f)‖L2(∂Ω,ωα) + ‖S(f)‖L2(∂Ω,ωα)

}
≤ ‖T+(f)‖L2(∂Ω,ωα) + C

{
‖∇tS(f)‖L2(∂Ω,ωα) +

∣∣∣∣∫
∂Ω

S(f) dσ
∣∣∣∣} ,

(5.5)

where we have used Poincaré’s inequality in the last inequality. It follows from
Theorem 1.5 that

(5.6) ‖f‖L2(∂Ω,ωα) ≤ C

{
‖T+(f)‖L2(∂Ω,ωα) +

∣∣∣∣∫
∂Ω

S(f) dσ
∣∣∣∣} .

This implies that the range of T+ : L2
0(∂Ω, ωα) → L2

0(∂Ω, ωα) is closed.
If 0 ≤ α < d− 1, the range of T+ : L2

0(∂Ω, ωα) → L2
0(∂Ω, ωα) is also dense. This

is because L2
0(∂Ω) is dense in L2

0(∂Ω, ωα) and T+ is invertible on L2
0(∂Ω). It follows

that T+ : L2
0(∂Ω, ωα) → L2

0(∂Ω, ωα) is onto, and hence invertible.
Finally suppose 3 − d − ε1 < α < 0, where ε1 is the smaller of the two ε’s in

Lemma 4.18 and Remark 2.23. Note that we may take ε1 = 2 if Ω is a C1 domain.
Let g ∈ L2

0(∂Ω, ωα). Since L2
0(∂Ω, ωα) ⊂ L2

0(∂Ω), there exists f ∈ L2
0(∂Ω) such that

T+(f) = g. Let u = S(f). It follows from Lemma 4.18 that ∇tu ∈ L2
0(∂Ω, ωα).

By Remark 2.23, (∇u)∗e ∈ L2
0(∂Ω, ωα). It follows that T−(f) ∈ L2

0(∂Ω, ωα). Thus
f = T+(f) − T−(f) ∈ L2

0(∂Ω, ωα). This shows that T+ : L2
0(∂Ω, ωα) → L2

0(∂Ω, ωα)
is onto, and hence invertible. The proof is now complete. �

We end this section with

Proof of Theorem 1.5. Let f ∈ L2(∂Ω, ωα) and u = D(f) be the double layer
potential of f . Then u+ = T ∗−(f) on ∂Ω. By Theorem 5.4, T− is invertible on
L2(∂Ω, ωα) for 3−d−ε < α < d−1 for some ε ∈ (0, 2]. It follows from duality that
T ∗− is invertible on L2(∂Ω, ωα) for 1 − d < α < d − 3 + ε. This gives the existence
of solutions as well as estimate (1.6). Note that we may take ε = 2 if Ω is a C1

domain.
For 1 − d < α ≤ 0, the uniqueness follows from the uniqueness of the Dirichlet

problem with data in L2(∂Ω) [D2], since L2(∂Ω, ωαdσ) ⊂ L2(∂Ω).
To show the uniqueness for the remaining case 0 < α < d − 3 + ε, we suppose

that u is a harmonic function in Ω such that (u)∗ ∈ L2(∂Ω, ωα) and u = 0 on ∂Ω.
We may assume that Q0 = (0, 0) and

(5.7) Ω ∩B(Q0, r0) =
{
(X ′, xd) ∈ R

d : xd > ψ(X ′)
} ∩B(Q0, r0)

for some r0 > 0 and some Lipschitz function ψ with ψ(0) = 0. Consider the inverted
cone

(5.8) γj =
{

(X ′, xd) : xd < −K|X ′| + 1
j

}
,

where K = 2‖∇ψ‖∞ + 1. Let Ωj = Ω \ (γj ∩ B(Q0, r0)) for j large. Then Ωj

is a bounded Lipschitz domain with connected boundary and uniform Lipschitz
character. Let Gj(X,Y ) denote the Green’s function for the Laplacian on Ωj . Fix
X ∈ Ω. Since the non-tangential maximal function of u with respect to the domain
Ωj is in L2(∂Ωj), we have

(5.9) u(X) =
∫

∂Ωj

∂GX
j

∂n
u(Q) dσ(Q)
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for j sufficiently large, where GX
j (·) = Gj(X, ·). It follows that

|u(X)| ≤
∫

∂Ωj

|∇GX
j (Q)| |u(Q)| dσ(Q)

≤
{∫

∂Ωj

|∇GX
j (Q)|2|Q−Qj |−α dσ(Q)

} 1
2
{∫

∂Ωj

|u(Q)|2|Q−Qj |α dσ(Q)

} 1
2

,

(5.10)

where Qj = (0, 1
j ).

Finally we note that Gj(X,Y ) may be written as Γ(X − Y ) −WX
j (Y ), where

WX
j is the harmonic function in Ωj such that (∇WX

j )∗ ∈ L2(∂Ωj) and WX
j (Q) =

Γ(X −Q) on ∂Ωj . By Theorem 1.9 (for the case 3 − d− ε < α < d− 1 which we
have proved), we have∫

∂Ωj

|∇GX
j (Q)|2|Q−Qj |−α dσ(Q)

≤ C

∫
∂Ωj

|∇Γ(X −Q)|2|Q−Qj |−α dσ(Q) ≤ CX ,

(5.11)

where CX is independent of j. It follows from (5.10)-(5.11) that

|u(X)|2 ≤ CX

∫
∂Ωj

|u(Q)|2|Q−Qj |α dσ(Q)

≤ CX

∫
B(0, c

j )∩∂Ω

|(u)∗|2 |Q|α dσ(Q) → 0

as j → ∞. Thus u(X) = 0. The uniqueness is proved. �

Remark 5.12. The condition α < d− 3+ ε in Theorem 1.5 is sharp. To see this, we
recall the Lipschitz domain Ω and the harmonic function uλ = rλvλ(θ) constructed
in Remark 2.22. We may assume vλ(θ) ≥ 0 since it has a constant sign. Let
GX(Y ) = G(X,Y ) be the Green’s function on Ω. Fix Z ∈ Ω. Since uλ ≥ 0 in Ω
and vanishes on B(0, 1) ∩ ∂Ω, we may use the comparison principle (see e.g. [K2,
p. 10]) to show that |∇GZ(Q)| ≥ c |∇uλ(Q)| ∼ |Q|λ−1 for Q ∈ B(0, 1/2) ∩ ∂Ω. It
follows that |∂GZ

∂n | �∈ L2(∂Ω, ωα) if α ≤ 3 − d− 2λ.
Now suppose that the Dirichlet problem (1.3) is uniquely solvable for every

f ∈ L2(∂Ω, ωα). Let f ∈ C(∂Ω) and uf be the solution of the classical Dirichlet
problem with data f . Then

(5.13) |uf(Z)| ≤ C

∫
∂Ω

|(uf )∗|2 ωα dσ ≤ C

∫
∂Ω

|f |2 ωα dσ.

By duality, this implies that |∂GZ

∂n | ∈ L2(∂Ω, ω−α). It follows that the Dirichlet
problem (1.3) is not uniquely solvable for α ≥ d− 3 + 2λ.

6. The proof of Theorem 1.9 for the case d− 1 ≤ α < d− 1 + ε

In this section we complete the proof of Theorem 1.9 by finishing the remaining
case d − 1 ≤ α < d − 1 + ε. Recall that for f ∈ L2(∂Ω), uf denotes the unique
harmonic function in Ω such that (u)∗ ∈ L2(∂Ω) and u = f on ∂Ω.
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Lemma 6.1. There exists ε ∈ (0, 2] such that if f and |∇tf | ∈ L2(∂Ω), then∫
Q∈∂Ω

|Q−Q0|>r

|(∇uf )∗|2dσ

≤ Cλ

∫
∂Ω

( |Q−Q0|
|Q−Q0| + r

)λ(
|∇tf(Q)|2 +

|f(Q)|2
|Q−Q0|2

)
dσ(Q)

(6.2)

for any Q0 ∈ ∂Ω and r > 0, where λ ∈ [d− 1, d− 1 + ε). If Ω is a C1 domain, one
may take ε = 2.

Proof. Assume Q0 = 0. We proceed as in the proof of Lemma 2.1. Let f = g + h,
where g = fϕ, h = f(1 − ϕ), and ϕ is a function in C∞

0 (Rd) such that 0 ≤ ϕ ≤ 1,
ϕ ≡ 1 on ∆r, ϕ ≡ 0 on ∂Ω \ ∆2r and |∇ϕ| ≤ C/r. Then u = ug + uh. By the L2

regularity estimate,
(6.3)∫

∂Ω

|(∇uh)∗|2 dσ ≤ C

∫
∂Ω

|∇th|2 dσ ≤ C

∫
∂Ω\∆r

|∇tf |2 dσ +
C

r2

∫
∆2r\∆r

|f |2 dσ.

To estimate (∇ug)∗ on ∂Ω \ ∆cr, we note that g = 0 on ∂Ω \ ∆2r. Let Ej =
∆2jr \ ∆2j−1r where j ≥ 5. As in the proof of Lemma 4.2, we have (∇ug)∗(Q) ≤
M1(∇ug)(Q) +M2(∇ug)(Q) for Q ∈ Ej , where M1,M2 are defined in (4.8)-(4.9).
By an argument similar to (4.12)-(4.13), we may show that

(6.4)
∫

Ej

|M1(∇ug)|2 dσ ≤ C

(2jr)3

∫
D2j+2r\D2j−3r

|ug(X)|2 dX.

Note that for X ∈ D2j+2r \D2j−3r, we have

|ug(X)| ≤
∫

∆2r

|∇GX(Q)| |f(Q)| dσ(Q)

≤
{∫

∆2r

|∇GX(Q)|2 |Q|2−λdσ(Q)
}1/2{∫

∆2r

|f(Q)|2|Q|λ−2dσ(Q)
}1/2

,

(6.5)

where GX(Y ) = G(X,Y ) denotes the Green’s function on Ω.
We now apply Theorem 1.9 for the case 3 − d − ε < α ≤ 0 to the harmonic

function GX(·) on Lipchitz domain Dtr with t ∈ (2, 5/2). This gives∫
∆2r

|∇GX(Q)|2|Q|2−λ dσ(Q) ≤ C

∫
Ω∩∂Dtr

|∇GX(Q)|2|Q|2−λ dσ(Q)

≤ C r2−λ

∫
Ω∩∂Dtr

|∇GX(Q)|2 dσ(Q)
(6.6)

for d−1 ≤ λ < d−1+ ε, where ε = ε(Ω) > 0. From (6.6), by a familiar integration
argument and the Cacciopoli inequality, we obtain∫

∆2r

|∇GX(Q)|2|Q|2−λ dσ(Q) ≤ C r−1−λ

∫
D3r

|GX(Y )|2 dY

≤ C r−1−λ+d+2η

(2jr)2d−4+2η
,

(6.7)

where η ∈ (0, 1). In view of (6.4)-(6.5) and (6.7), we have proved that

(6.8)
∫

Ej

|M1(∇ug)|2 dσ ≤ C r−λ

(2j)d−1+2η

∫
∆2r

|f(Q)|2 |Q|λ−2 dσ(Q).
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We point out that the same estimate can also be proved for M2(∇ug) on Ej , using
the interior estimates and (6.5)-(6.7). Thus, by summation, we have

(6.9)
∫

∂Ω\∆cr

|(∇ug)∗|2 dσ ≤ C

rλ

∫
∆2r

|f(Q)|2 |Q|λ−2 dσ(Q)

for d − 1 ≤ λ < d − 1 + ε. It is not hard to see that the desired estimate (6.2)
follows from (6.3) and (6.9).

Finally we note that ε depends on the Lipschitz character of the domain Dτ . If
Ω is a C1 domain, one may take ε = 2. To see this, it suffices to observe that in
place of Dτ , we may construct a continuum of C1-domains Ωτ such that Ωτ ⊂ Dcτ

and ∆τ ⊂ ∂Ωτ ∩ ∂Ω. This completes the proof of Lemma 6.1. �

Lemma 6.10. Let ε ∈ (0, 2] be given in Lemma 6.1. Suppose f , |∇tf | ∈ L2(∂Ω).
Then

(6.11)
∫

∂Ω

|(∇uf )∗|2 ωα dσ ≤ C

∫
∂Ω

|∇tf |2 ωα dσ

for any d− 1 ≤ α < d− 1 + ε. If Ω is a C1 domain, one may take ε = 2.

Proof. Let α ∈ [d− 1, d− 1 + ε). Choose any λ ∈ (α, d− 1 + ε). We multiply both
sides of (6.2) by rα−1 and integrate the resulting inequality in r ∈ (0,∞). This
gives

(6.12)
∫

∂Ω

|(∇uf )∗|2 ωα dσ ≤ C

∫
∂Ω

|∇tf |2 ωα dσ + C

∫
∂Ω

|f |2 ωα−2 dσ.

By Hardy’s inequality, one may show that

(6.13)
∫

∂Ω

|f |2 ωα−2 dσ ≤ C

∫
∂Ω

|∇tf |2 ωα dσ + C

∫
∂Ω\B(Q0,c0)

|f |2 dσ.

It follows that

(6.14)
∫

∂Ω

|(∇uf )∗|2 ωα dσ ≤ C

∫
∂Ω

|∇tf |2 ωα dσ + C

∫
∂Ω\B(Q0,c0)

|f − k|2 dσ

for any constant k ∈ R. Finally, let k = f∂Ω\B(Q0,c0) be the average of f over
∂Ω \B(Q0, c0). By Poincaré’s inequality, we have∫

∂Ω

|(∇uf )∗|2 ωα dσ ≤ C

∫
∂Ω

|∇tf |2 ωα dσ + C

∫
∂Ω\B(Q0,c0)

|∇tf |2 dσ

≤ C

∫
∂Ω

|∇tf |2 ωα dσ.

(6.15)

The proof is finished. �

The following lemma will be used to prove the uniqueness.

Lemma 6.16. Let u be a harmonic function in Ω. Suppose α > 3 − d. Then

(6.17)
∫

∂Ω

|(u)∗|2 ωα−2 dσ ≤ C

∫
∂Ω

|(∇u)∗|2 ωα dσ + C sup
X∈K

|u(X)|2,

where K is a compact subset of Ω.
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Proof. By approximating Ω with a sequence of smooth domains, we may assume
that u ∈ C1(Ω). Let p ∈ (1,∞) and q = (2p−1)/(2p−2). It follows from the proof
of Lemma 2.2 in [B] that

(6.18) (u)∗ ≤ C {S(u)}1/p
{
I1/q(|(∇u)∗|1/q)

}1− 1
2p

+ C sup
K

|u|,

where S(u) denotes the square function of u (see (7.17)) and I1/q is the fractional
integral operator of order 1/q [St2]. It follows from Hölder inequality that

∫
∂Ω

|(u)∗|2ωα−2 dσ

(6.19)

≤ C

{∫
∂Ω

|S(u)|2 ωα−2 dσ

} 1
p
{∫

∂Ω

{
I 1

q
(|(∇u)∗| 1q )

}2q
ωα−2 dσ

} 1
p′

+ C sup
K

|u|2,

where p′ = p/(p − 1). This, together with Dahlberg’s square function estimates
[D3] and Hölder inequality with an ε, implies that

(6.20)
∫

∂Ω

|(u)∗|2 ωα−2 dσ ≤ C

∫
∂Ω

{
I 1

q
(|(∇u)∗| 1q )

}2q
ωα−2 dσ + C sup

K
|u|2.

Finally, we choose p ∈ (1,∞) so that p′ > α/(d − 1). The desired estimate (6.17)
follows from the weighted norm inequalities for the fractional integral operator I1/q

(see e.g. [SW]). �

We are now in a position to give

Proof of Theorem 1.9 for the case d− 1 ≤ α < d− 1 + ε. We begin with the
uniqueness. Suppose that ∆u = 0 in Ω, u = 0 on ∂Ω and (∇u)∗ ∈ L2(∂Ω, ωα)
for some d− 1 ≤ α < d− 1+ ε, where ε is the smaller of the two ε’s in Theorem 1.5
and Lemma 6.10. By Lemma 6.16, this implies that (u)∗ ∈ L2(∂Ω, ωα−2). Since
α− 2 ∈ [d− 3, d− 3 + ε), by the uniqueness in Theorem 1.5, we have u ≡ 0 in Ω.

To show the existence, we let f ∈ L2
1(∂Ω, ωα) for some α ∈ [d− 1, d− 1 + ε). By

(6.13), f ∈ L2(∂Ω, ωα−2). It follows from Theorem 1.5 that there exists a harmonic
function u on Ω such that (u)∗ ∈ L2(∂Ω, ωα−2) and u = f on ∂Ω. Also, since
L2

1(∂Ω) is dense in L2
1(∂Ω, ωα), there exists a sequence of functions {fj} in L2

1(∂Ω)
such that fj → f in L2

1(∂Ω, ωα). It follows from estimate (1.6) that ufj → u
uniformly in any compact subset of Ω. By Lemma 6.10, this implies

(6.21)
∫

∂Ω

|(∇u)∗δ |2 ωα dσ ≤ C

∫
∂Ω

|∇tf |2 ωα dσ,

where (∇u)∗δ(Q) = sup{|∇u(X)| : X ∈ Ω and δ < |X −Q| < 2 dist(X, ∂Ω)}. The
desired estimate follows from (6.21) by the monotone convergence theorem. The
proof is finished. �

7. Estimates with Ap weights

In this section we establish two weighted estimates with general Ap weights for
the Dirichlet and regularity problems in Lipschitz domains.
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Recall that for 1 < p < ∞, a non-negative, locally integrable function ω on ∂Ω
is called an Ap weight if

(7.1)
1

rd−1

∫
B(Q,r)∩∂Ω

ω dσ ·
(

1
rd−1

∫
B(Q,r)∩∂Ω

ω− 1
p−1 dσ

)p−1

≤ A <∞

for any Q ∈ ∂Ω and 0 < r < diam(∂Ω). The smallest constant A for which (7.1)
holds is called the Ap bound of ω. We will write ω ∈ Ap(∂Ω) if ω is an Ap weight
on ∂Ω. It is well known that ω ∈ Ap(∂Ω) implies that ω ∈ Aq(∂Ω) for some q < p,
where q depends on the Ap bound of ω. We refer the reader to [St3] for the elegant
theory of Ap weights as well as the definitions of A1 and A∞ weights.

Theorem 7.2. There exists δ ∈ (0, 1] such that if f ∈ L2(∂Ω, ω) and ω ∈ Ap(∂Ω)
with p = 1 + δ, then there exists a unique harmonic function u in Ω such that
(u)∗ ∈ L2(∂Ω, ω) and u = f on ∂Ω. Moreover, we have

(7.3) ‖(u)∗‖L2(∂Ω,ω) ≤ C ‖f‖L2(∂Ω,ω),

where C depends on the Ap bound of ω. If Ω is a C1 domain, one may take δ = 1.

Proof. It follows from [D2] that there exists ε ∈ (0, 1] such that given any f ∈
Lq(∂Ω) with 2 − ε < q ≤ ∞, there exists a unique harmonic function u such that
(u)∗ ∈ Lq(∂Ω) and u = f on ∂Ω. Furthermore, the solution u satisfies

(7.4) (u)∗ ≤ Cs

{
M(|f |s)}1/s for any 2 − ε < s <∞,

where M denotes the Hardy-Littlewood maximal operator on ∂Ω. In the C1 case,
one may take ε = 1.

We let δ = ε/(2−ε). Recall that ω ∈ A1+δ(∂Ω) implies that ω ∈ Ap(∂Ω) for some
1 < p < 1+δ. Also, by Hölder inequality, L2(∂Ω, ω) ⊂ Lq(∂Ω) if 1 < q < 2 and ω is
an A2/q(∂Ω) weight. Thus if ω is an A1+δ weight on ∂Ω, then L2(∂Ω, ω) ⊂ Lq(∂Ω)
for some 2 − ε < q < 2. The uniqueness in the theorem follows from [D2].

To show the existence as well as estimate (7.3), we let f ∈ L2(∂Ω, ω), where
ω ∈ Ap(∂Ω) for some 1 < p < 1 + δ. Because L2(∂Ω, ω) ⊂ Lq(∂Ω) for q = 2/p ∈
(2 − ε, 2), there exists a harmonic function satisfying u = f on ∂Ω and estimate
(7.4) for [2/(δ + 1)] < s <∞. Let s = 2

p . Since s > 2/(1 + δ), we have∫
∂Ω

|(u)∗|2 ω dσ ≤ C

∫
∂Ω

{
M(|f |s)} 2

s ω dσ

≤ C

∫
∂Ω

|f |2 ω dσ,
(7.5)

where we have used the weighted norm inequality for the operator M in the second
inequality [M]. The proof is complete. �

The rest of this section is devoted to the proof of the following theorem on the
regularity problem.

Theorem 7.6. There exists δ ∈ (0, 1] such that if f, |∇tf | ∈ L2(∂Ω, 1
ω ) and ω ∈

Ap(∂Ω) with p = 1 + δ, then there exists a unique harmonic function u on Ω
satisfying (∇u)∗ ∈ L2(∂Ω, 1

ω ) and u = f on ∂Ω. Moreover, we have

(7.7) ‖(∇u)∗‖L2(∂Ω, 1
ω ) ≤ C ‖∇tf‖L2(∂Ω, 1

ω ),

where C depends on the Ap bound of ω. If Ω is a C1 domain, one may take δ = 1.
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To prove Theorem 7.6, we follow an approach found in [V1], where it was used
by Verchota to establish the solvability of the Lp regularity problem for 1 < p < 2.
We will first prove Theorem 7.6 for the starshaped Lipschitz domains.

Lemma 7.8. Let Ω be a starshaped Lipschitz domain in R
d, d ≥ 3. Let δ ∈ (0, 1]

be given by Theorem 7.2. Then if ∆u = 0 in Ω and (∇u)∗ ∈ L2(∂Ω, 1
ω ) for some

ω ∈ A1+δ(∂Ω), we have

(7.9) ‖∇u‖L2(∂Ω, 1
ω ) ≤ C ‖∇tu‖L2(∂Ω, 1

ω ).

Proof. Recall that ω ∈ A1+δ(∂Ω) implies that ω ∈ Lq(∂Ω) for some q > 1. It follows
from Hölder inequality that L2(∂Ω, 1

ω ) ⊂ Lp(∂Ω) for some p > 1. Consequently,
∇u has non-tangential limit a.e. on ∂Ω if (∇u)∗ ∈ L2(∂Ω, 1

ω ).
We may assume that Ω is starshaped with respect to the origin and u(0) = 0.

Let g be a Lipschitz continuous function on ∂Ω and v its harmonic extension on Ω.
We shall use a radial version of the conjugate harmonic system for v, introduced in
[V2] (also see [PV]). Let

(7.10) H(X) =
∫ 1

0

v(rX)
dr

r
, for X ∈ Ω.

Then ∆H = 0 in Ω and X · ∇H(X) = v(X). We claim that

(7.11) ‖(∇H)∗‖L2(∂Ω,ω) ≤ C‖g‖L2(∂Ω,ω).

Assume (7.11) for a moment; we give the proof of estimate (7.9).
It follows from integration by parts that∫

∂Ω

∂u

∂n
g dσ =

∫
∂Ω

u
∂v

∂n
dσ

=
∫

∂Ω

u
∂H

∂n
dσ +

∫
∂Ω

u xj
∂

∂tij

(
∂H

∂xi

)
dσ

= (2 − d)
∫

∂Ω

u
∂H

∂n
dσ −

∫
∂Ω

xj
∂u

∂tij

∂H

∂xi
dσ,

(7.12)

where ∂
∂tij

= ni
∂

∂xj
− nj

∂
∂xi

is a tangential derivative, and we have used the con-
vention that repeated indices are summed from 1 to d. We point out that with
estimate (7.11), we may justify the integration by parts argument in (7.12) easily
by approximating Ω from inside with a sequence of starshaped smooth domains
(see e.g. [JK]). It follows from (7.12), Cauchy inequality and (7.11) that

(7.13)
∣∣∣∣∫

∂Ω

∂u

∂n
g dσ

∣∣∣∣ ≤ C
{
‖∇tu‖L2(∂Ω, 1

ω ) + ‖u− u∂Ω‖L2(∂Ω, 1
ω )

}
‖g‖L2(∂Ω,ω),

where u∂Ω = 1
|∂Ω|

∫
∂Ω u dσ. Since ω ∈ A2(∂Ω), we have 1

ω ∈ A2(∂Ω). By [FKS], we
have

(7.14) ‖u− u∂Ω‖L2(∂Ω, 1
ω ) ≤ C ‖∇tu‖L2(∂Ω, 1

ω ).

Hence, by duality, estimate (7.13) gives

(7.15) ‖∂u
∂n

‖L2(∂Ω, 1
ω ) ≤ C ‖∇tu‖L2(∂Ω, 1

ω ).

Estimate (7.9) now follows.
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Finally we need to prove the claim (7.11). The proof is similar to that of the Lp

case in [V2]. Indeed, since ∆H = 0 in Ω and ω ∈ A∞(∂Ω), by the square function
estimates in [D3],

(7.16) ‖(∇H)∗‖L2(∂Ω,ω) ≤ C‖S(∇H)‖L2(∂Ω,ω),

where S(h) is the square function defined by

(7.17) S(h)(Q) =

{∫
γ(Q)

|∇h(X)|2 |X −Q|2−d dX

}1/2

and γ(Q) = {X ∈ Ω : dist(X, ∂Ω) < 2|X −Q|}. Let S̃(h) denote a square func-
tion defined similarly using γ̃(Q) = {X ∈ Ω : dist(X, ∂Ω) < 4|X −Q|}. Then an
argument similar to that in [St2, pp. 213-216] shows that

(7.18) S

(
∂H

∂xi

)
(Q) ≤ C

{
S̃(v)(Q) + S̃(H)(Q) + sup

X∈K
|H(X)|

}
,

where K is some compact set in Ω. Again, by the square function estimates in [D3],
we obtain

‖(∇H)∗‖L2(∂Ω,ω) ≤ C
{‖(v)∗‖L2(∂Ω,ω) + ‖(H)∗‖L2(∂Ω,ω)

}
≤ C ‖(v)∗‖L2(∂Ω,ω)

≤ C ‖g‖L2(∂Ω,ω),

where we have used Theorem 7.2 in the last inequality. This completes the proof.
�

The following lemma for the exterior domain Ω− = R
d \Ω may be proved by the

same argument as in the proof of Lemma 7.8. We remark that in place of (7.10),
one should use

(7.19) H(X) = −
∫ ∞

1

v(rX)
dr

r
.

Lemma 7.20. Let Ω be a starshaped Lipschitz domain. Then there exists δ ∈ (0, 1]
such that if ∆u = 0 in Ω−, (∇u)∗e ∈ L2(∂Ω, 1

ω ) for some ω ∈ A1+δ(∂Ω), and
|u(X)| = O(|X |2−d) as |X | → ∞, then

(7.21) ‖∇u‖L2(∂Ω, 1
ω ) ≤ C

{
‖∇tu‖L2(∂Ω, 1

ω ) + ‖u‖L2(∂Ω, 1
ω )

}
.

If Ω is a starshaped C1 domain, one may take δ = 1.

Lemma 7.22. Theorem 7.6 holds if in addition, we assume that Ω is starshaped.

Proof. Suppose that Ω is a starshaped Lipschitz domain. Since L2(∂Ω, 1
ω ) ⊂

Lq(∂Ω) for some q > 1 if ω ∈ Ap(∂Ω) for some p > 1, the uniqueness part of
the theorem follows from the uniqueness of the Lq regularity problem.

Note that if ω ∈ A2(∂Ω) and S(f) denotes the single layer potential of f , then

(7.23) ‖(∇S(f))∗‖L2(∂Ω, 1
ω ) ≤ C ‖f‖L2(∂Ω, 1

ω ).

Thus, to establish the existence and estimate (7.7), it suffices to show that S :
L2(∂Ω, 1

ω ) → L2
1(∂Ω, 1

ω ) is invertible if ω ∈ A1+δ1(∂Ω) and δ1 = δ1(Ω) > 0 is small.
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To this end, we use Lemmas 7.8 and 7.20 to obtain

‖f‖L2(∂Ω, 1
ω ) ≤ ‖T+(f)‖L2(∂Ω, 1

ω ) + ‖T−(f)‖L2(∂Ω, 1
ω )

≤ C
{
‖∇tS(f)‖L2(∂Ω, 1

ω ) + ‖S(f)‖L2(∂Ω, 1
ω )

}(7.24)

if ω ∈ A1+δ1(∂Ω) and δ1 > 0 is the smaller number of the two δ’s in Lemmas 7.8
and 7.20. This shows that the operator S : L2(∂Ω, 1

ω ) → L2
1(∂Ω, 1

ω ) is one-to-one
and the range is closed.

Finally, since S : Lq(∂Ω) → Lq
1(∂Ω) is invertible for some q > 2 [V1], [DK] and

Lq(∂Ω) ⊂ L2(∂Ω, 1
ω ) if ω ∈ A2(1− 1

q ), we conclude that the range of S : L2(∂Ω, 1
ω ) →

L2
1(∂Ω, 1

ω ) is dense if ω ∈ A1+δ1 and δ1 ≤ 1 − (2/q). The invertibility of S on
L2(∂Ω, 1

ω ) now follows. Note that if Ω is a C1 domain, then S : Lq(∂Ω) → Lq
1(∂Ω)

is invertible for any 1 < q < ∞ [FJR]. An inspection of the proof given above for
the Lipschitz domains shows clearly that one may take δ1 = 1 in the C1 case. This
completes the proof. �

We are now in a position to give

Proof of Theorem 7.6. As in the proof of Lemma 7.22, the uniqueness part of the
theorem follows from the uniqueness of the Lp regularity problem for 1 < p < 2. For
the existence and estimate (7.7), we only need to show that there exists δ ∈ (0, 1]
such that S : L2(∂Ω, 1

ω ) → L2
1(∂Ω, 1

ω ) is invertible if ω ∈ A1+δ(∂Ω). To this end,
we fix q > 2 so that S : Lq(∂Ω) → Lq

1(∂Ω) is invertible. It suffices to show that
there exists 0 < δ = δ(Ω) ≤ 1 − (2/q) so that

(7.25) ‖f‖L2(∂Ω, 1
ω ) ≤ Cω ‖S(f)‖L2

1(∂Ω, 1
ω )

for all f ∈ Lq(∂Ω) and ω ∈ A1+δ(∂Ω). This is because Lq
1(∂Ω) is dense in L2

1(∂Ω, 1
ω )

if 0 < δ ≤ 1 − (2/q).
Let f ∈ Lq(∂Ω) and u± = S(f) on Ω±. Note that, by the jump relation, (7.25)

follows from

(7.26) ‖∂u±
∂n

‖L2(∂Ω, 1
ω ) ≤ C

{
‖∇tu‖L2(∂Ω, 1

ω ) + ‖u‖L2(∂Ω, 1
ω )

}
.

We wil give the proof of (7.26) for u+. The proof for u− may be carried out in the
same manner.

Let g = S(f) on ∂Ω. By a partition of unity, we may assume that supp g ⊂
B(Q0, r0)∩ ∂Ω and r0 = r0(Ω) > 0 is small so that, after a possible rotation of the
coordinate system,

(7.27) B(Q0, r0) ∩ Ω = B(Q0, r0) ∩
{
(X ′, xd) ∈ R

d : xd > ψ(X ′)
}
,

where ψ : R
d−1 → R is Lipschitz continuous. We may also assume that Q0 = 0.

Let ∆r =
{
(X ′, xd) ∈ R

d : |X ′| < r
}

and

(7.28) Ωr =
{
(X ′, xd) ∈ R

d : |X ′| < r, r < ψ(X ′) < B r
}
,

where the constant B = B(‖∇ψ‖∞) > 0 is chosen so that Ωr is a star-like Lipschitz
domain for any r > 0. We assume that r0 is sufficiently small such that Ωr ⊂ Ω
and ∂Ωr ∩ ∂Ω = ∆r for all 0 < r < 8r0.
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We first estimate ∇u+ on ∆3r0 . To this end, we apply Lemma 7.22 on Ωr with
weight

(7.29) ω̃ =

{
ω on ∆r,

ω(∂Ω) on ∂Ωr ∩ Ω.

It follows that

(7.30)
∫

∆r

|∇u+|2 dσ
ω

≤ C

{∫
∆r

|∇tu|2 dσ
ω

+
1

ω(∂Ω)

∫
∂Ωr∩Ω

|∇u|2 dσ
}
.

Integrating both sides of (7.30) in r ∈ (3r0, 4r0), we obtain

∫
∆3r0

|∇u+|2 dσ
ω

≤ C

{∫
∂Ω

|∇tg|2 dσ
ω

+
1

ω(∂Ω)

∫
Ω4r0\Ω3r0

|∇u|2 dX
}

≤ C

{∫
∂Ω

|∇tg|2 dσ
ω

+
1

ω(∂Ω)

∫
Ω\Ω2r0

|u|2 dX
}
,

(7.31)

where the second inequality follows from the Cacciopoli’s inequality, since u = 0
on ∂Ω \∆r0 . Note that by the boundary L∞ estimates for harmonic functions and
the Lp estimate for the regularity problem, we have{∫

Ω\Ω2r0

|u|2 dX
}1/2

≤ C

∫
Ω\Ωr0

|u| dX ≤ C

{∫
∂Ω

|(∇u)∗|sdσ
}1/s

≤ Cs

{∫
∂Ω

|∇tg|s dσ
}1/s

≤ Cs

{∫
∂Ω

|∇tg|2 dσ
ω

}1/2{∫
∂Ω

ω
s

2−s dσ

} 2−s
2s

,

(7.32)

where s ∈ (1, 2). Since ω ∈ A1+δ(∂Ω), it satisfies a reverse Hölder inequality [CF].
There exists s ∈ (1, 2), which depends only on the A1+δ bound of ω, such that
‖ω‖

L
s

2−s (∂Ω)
≤ C ω(∂Ω). In view of (7.31)-(7.32), this gives

(7.33)
∫

∆3r0

|∇u+|2 dσ
ω

≤ C

∫
∂Ω

|∇tg|2 dσ
ω
.

Next, to estimate ∇u+ on ∂Ω\∆3r0, we choose p ∈ (2, q) so that the Lp regularity
problem is solvable on Ω \ Ωr for all r ∈ (2r0, 3r0). Assume that δ ≤ 1 − (2/p). It
follows from Hölder inequality that{∫

∂Ω\∆3r0

|∇u+|2 dσ
ω

}1/2

≤ C ‖ 1
ω
‖1/2

L
p

p−2 (∂Ω)

{∫
∂Ω\∆3r0

|∇u+|p dσ
}1/p

≤ C

[ω(∂Ω)]1/2

{∫
Ω∩∂Ωr

|∇u+|p dσ
}1/p

.

(7.34)
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From this, we may integrate (7.34) in r ∈ ((5/2)r0, 3r0) to show that the left-hand
side of (7.34) is bounded by

C

[ω(∂Ω)]1/2


∫

Ω\Ω 5
2 r0

|∇u|pdX


1/p

≤ C

[ω(∂Ω)]1/2


∫

Ω\Ω 9
4 r0

|∇u|2dX


1/2

(7.35)

≤ C

[ω(∂Ω)]1/2

{∫
Ω\Ω2r0

|∇u|2dX
}1/2

.

We point out that the first inequality in (7.35) follows by a technique of Dahlberg
and Kenig (see [FS]). In view of (7.34)-(7.35) and (7.32), we have proved that

(7.36)
∫

∂Ω\∆3r0

|∇u+|2 dσ
ω

≤ C

∫
∂Ω

|∇tg|2 dσ
ω
.

This, together with (7.33), gives the desired estimate (7.26) for u+.
Finally in the case that Ω is a C1 domain, we use the fact that S : Lp(∂Ω) →

Lp
1(∂Ω) is invertible and the Lp regularity problem is uniquely solvable for all p ∈

(1,∞) [FJR]. However, to estimate |∇u+| on ∆3r0 , in the place of Ωr in (7.28), we
need to construct a continuum of starshaped C1 domains Ω̃r such that Ω̃r ⊂ Ω and
∆r ⊂ ∂Ω̃r ∩ ∂Ω for r ∈ (2r0, 8r0). On the other hand, for the estimate of |∇u+|
on ∂Ω \ ∆3r0 , we should construct a continuum of C1 domains Gr with connected
boundaries such that Gr ⊂ Ω, ∂Ω \∆3r0 ⊂ ∂Gr ∩∂Ω, and dist(∂Gr ,∆2r0) ≥ c > 0.
With these observations, the same argument as in the Lipschitz case shows that one
may take δ to be any number in (0, 1). Since ω ∈ A2(∂Ω) implies that ω ∈ Ap(∂Ω)
for some p ∈ (1, 2), it follows that one may take δ = 1. This completes the proof. �
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[FJR] E. Fabes, M. Jodeit, and N. Riviére, Potential techniques for boundary value problems on
C1-domains, Acta Math. 141 (1978), 165-186. MR80b:31006

[FKS] E. Fabes, C. Kenig, R. Serapioni, The local regularity of solutions of degenerate elliptic
equations, Comm. Partial Diff. Eqs. 7 (1982), 77-116. MR84i:35070

[FS] E. Fabes and D. Stroock, The Lp integrability of Green’s functions and fundamen-

tal solutions for elliptic and parabolic equations, Duke Math. J. 51 (1984), 977-1016.
MR86g:35057

[JK] D. Jerison and C. Kenig, The Neumann problem in Lipschitz domains, Bull. Amer. Math.
Soc. 4 (1981), 203-207. MR84a:35064

License or copyright restrictions may apply to redistribution; see http://www.ams.org/journal-terms-of-use

http://www.ams.org/mathscinet-getitem?mr=97m:35048
http://www.ams.org/mathscinet-getitem?mr=50:10670
http://www.ams.org/mathscinet-getitem?mr=84m:42027
http://www.ams.org/mathscinet-getitem?mr=57:6470
http://www.ams.org/mathscinet-getitem?mr=81g:31007
http://www.ams.org/mathscinet-getitem?mr=82f:31003
http://www.ams.org/mathscinet-getitem?mr=88d:35044
http://www.ams.org/mathscinet-getitem?mr=80b:31006
http://www.ams.org/mathscinet-getitem?mr=84i:35070
http://www.ams.org/mathscinet-getitem?mr=86g:35057
http://www.ams.org/mathscinet-getitem?mr=84a:35064


2870 ZHONGWEI SHEN

[K1] C. Kenig, Elliptic boundary value problems on Lipschitz domains, Beijing Lectures in
Harmonic Analysis, Ann. of Math. Studies 112 (1986), 131-183. MR88a:35066

[K2] C. Kenig, Harmonic Analysis Techniques for Second Order Elliptic Boundary Value Prob-
lems, CBMS Regional Conference Series in Math., vol. 83, AMS, Providence, RI, 1994.
MR96a:35040

[KP1] C. Kenig and J. Pipher, The oblique derivative problem on Lipschitz domains with Lp

data, Amer. J. Math. 110 (1988), 715-738. MR89i:35047
[KP2] C. Kenig and J. Pipher, The Neumann problem for elliptic equations with non-smooth

coefficients, Invent. Math. 113 (1993), 447-509. MR95b:35046
[KMR] V.A. Kozlov, V.G. Maz’ya and J. Rossmann, Spectral Problems Associated with Corner

Singularities of Solutions to Elliptic Equations, Mathematical Surveys and Monographs,
vol. 85, AMS, Providence, RI, 2001. MR2001i:35069

[M] B. Muckenhoupt, Weighted norm inequalities for the Hardy maximal function,
Trans. Amer. Soc. 165 (1972), 207-226. MR45:2461

[PV] J. Pipher and G. Verchota, A maximum principle for biharmonic functions in Lipschitz
and C1 domains, Commen. Math. Helv. 68 (1993), 385-414. MR94j:35030

[R] J. L. Rubio de Francia, Factorization theory and Ap weights, Amer. J. Math. 106 (1984),
533-547. MR86a:47028a

[SW] E. Sawyer and R. L. Wheeden, Weighted inequalities for fractional integrals on Euclidean

and homogeneous spaces, Amer. J. Math. 114(4) (1992), 813-874. MR94i:42024
[Sh1] Z. Shen, Boundary value problems in Morrey spaces for elliptic systems on Lipschitz

domains, Amer. J. Math 125 (2003), 1079-1115.
[Sh2] Z. Shen, Weighted estimates for elliptic systems on Lipschitz domains, to appear in

Indiana Univ. Math. J.
[St1] E.M. Stein, Note on singular integrals, Proc. Amer. Math. Soc. 8 (1957), 250-254.

MR19:547b
[St2] E.M. Stein, Singular Integrals and Differentiability Properties of Functions, Princeton

Univ. Press, Preceton, NJ, 1970. MR44:7280
[St3] E.M. Stein, Harmonic Analysis: Real-Variable Methods, Orthogonality, and Oscillatory

Integrals, Princeton Univ. Press, Princeton, NJ, 1993. MR95c:42002
[V1] G. Verchota, Layer potentials and regularity for the Dirichlet problem for Laplace’s equa-

tion, J. Funct. Anal. 59 (1984), 572-611. MR86e:35038
[V2] G. Verchota, The Dirichlet problem for the biharmonic equation in C1 domains, Indiana

Univ. Math. J. 36 (1987), 867-895. MR88m:35051

Department of Mathematics, University of Kentucky, Lexington, Kentucky 40506

E-mail address: shenz@ms.uky.edu

License or copyright restrictions may apply to redistribution; see http://www.ams.org/journal-terms-of-use

http://www.ams.org/mathscinet-getitem?mr=88a:35066
http://www.ams.org/mathscinet-getitem?mr=96a:35040
http://www.ams.org/mathscinet-getitem?mr=89i:35047
http://www.ams.org/mathscinet-getitem?mr=95b:35046
http://www.ams.org/mathscinet-getitem?mr=2001i:35069
http://www.ams.org/mathscinet-getitem?mr=45:2461
http://www.ams.org/mathscinet-getitem?mr=94j:35030
http://www.ams.org/mathscinet-getitem?mr=86a:47028a
http://www.ams.org/mathscinet-getitem?mr=94i:42024
http://www.ams.org/mathscinet-getitem?mr=19:547b
http://www.ams.org/mathscinet-getitem?mr=44:7280
http://www.ams.org/mathscinet-getitem?mr=95c:42002
http://www.ams.org/mathscinet-getitem?mr=86e:35038
http://www.ams.org/mathscinet-getitem?mr=88m:35051

	1. Introduction
	2. Estimates in L21(, ) for the regularity problem
	3. Estimates of the Neumann function
	4. The proof of Theorem 1.7
	5. The invertibilty of layer potentials on L2(,)
	6. The proof of Theorem 1.9 for the case d-1<d-1+
	7. Estimates with Ap weights
	References

