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Whenever nonlinear problems have to be solved through approximation meth-
ods by solving related linear problems a priori estimates are very useful. In the
following this kind of estimates are presented for a variety of equations related to
generalized first order Beltrami systems in the plane and for second order elliptic
equations in R™. Different types of boundary value problems are considered. For
Beltrami systems these are the Riemann-Hilbert, the Riemann and the Poincaré
problem, while for elliptic equations the Dirichlet problem as well as entire solu-
tions are involved.

1. Introduction. The simplest first order elliptic system in the plane is the
Cauchy—Riemann system, in complex form given as

(1) 0 +1 +1 0 Ly +1 0
wz = w=u+iv, z=x+1 —=—|=—+i—]).
2= ’ Yooz T2 \ar Ty

Its solutions are the analytic functions, the real and imaginary part of which are
harmonic, i.e. solutions to the second order elliptic equation
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Both equations are very simple and the theories of their solutions are very rich
and beautiful. They are special cases of more complicated equations, namely the
generalized Beltrami equation

(2) Au =0,

(3) Wz + W, + @w, +aw+bw+c=0

[45]
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and the general second order equation

2 2
(4) Z ajkuacjxk +ijufﬂj +Cu+d:O, .’Elzx, "r2:y7
jk=1 j=1

respectively. The ellipticity condition for (3) is
(5) 1 (2)] + lg2(2)[ < g0 < 1,

while (4) is elliptic if (a;x) is a symmetric matrix and for some positive A
2

2
(6) A "G <Y apié forall (6,8).
j=1

J,k=1

Rather than considering (4) under (6) with two variables the corresponding equa-
tion with m independent variables will be studied.

Several special cases of (3) play an important role in complex analysis. If all
the coefficients are zero except ¢ then (3) is the Beltrami equation, the solu-
tions of which are known as quasiconformal mappings. Their theory became very
important for complex analysis and has an interesting counterpart in R”. For
@1 = g2 = ¢ = 0 equation (3) is the basic equation for generalized analytic func-
tions [51] and for pseudoanalytic functions [22], depending on the assumptions
on the coefficients a and b. (3) was generalized in different directions. Without
going into details we mention the works of Douglis [37], Gilbert—Hile [42, 43] and
others, e.g. [6-9], [41], Bojarski [31], Delanghe and co-workers [34], Xu [61].

A variety of boundary value problems were studied in the past for analytic
functions. They originated from suggestions by Riemann, and some were first
solved by Hilbert and his student Haseman (see e.g. [3]) Hilbert even considered
(3) with ¢1 = g2 = ¢ = 0. Russian mathematicians, especially Gakhov [39] and
Muskhelishvili [48] developed the theory of boundary value problems for ana-
lytic functions cosiderably. Mainly I. N. Vekua and his students, e.g. B. Bojarski,
A. Dzhuraev, E. Obolashvili and V. S. Vinogradov, and W. Haak and his group,
G. Hellwig, J. Jaenicke, W. Wendland and others extended these problems to
more general systems (see [38, 44, 47, 51, 56, 59]). In the following three basic
boundary value problems for (3) will be presented: the Riemann—Hilbert, the
Poincaré and the Riemann boundary value problem. The last problem is some-
times also called the problem of linear conjugacy. There is an immense literature
on this subject (see e.g. [2, 3, 44, 50, 51, 56, 59]) which cannot be quoted here.

The same is true of course for second order elliptic equations, where the lit-
erature is even more extensive. But there are a lot of well known books on this
subject from which here mainly [40] is used. For second order equations two prob-
lems are considered here: the Dirichlet problem for bounded domains and entire
solutions, i.e. solutions on the whole space R under special growth conditions.

How these estimates for linear problems can be used to treat related nonlinear
equations as well as nonlinear boundary conditions can be found e.g. in [11, 16,
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18, 21]. The method used is a combination of the Schauder imbedding method
with the Newton approximation method. This procedure was in this context first
applied by Wendland [57] to a quasilinear elliptic first order system in the plane.

2. Riemann—Hilbert problem for generalized Beltrami systems. Let
for simplicity D be a bounded simply connected domain in the complex plane
C with continuously differentiable boundary dD. For the case of multiply con-
nected domains see [56]. For given Holder continuous functions log A and ¢ on
the boundary 0D, where A(z) # 0, we look for a solution to

(3) wz + qw; + @, +aw+bw+c=0,
where
(5) [ (2)] + la2(2)] < g0 <1
and a,b,c € L,(D) for 2 < p, satisfying the boundary condition
(7) Re{\(2)w(z)} = ¢(2), =z€0D.
The solutions depend on the index

1
(8) n=g— f dlog A\(z)

oD

of the problem, which by continuity is an integer number. As is known from ana-
lytic functions theory the homogeneous problem (7) with ¢ = 0 for nonnegative
index has n linearly independent solutions. The general solution becomes unique
by imposing side conditions. One possibility is to prescribe

[ m{AGw(2)}dz| =k, KEeR,
9) oD
w(zg)=ag, 2x€D, ae€C, 1<k<n,

for given points z; and values k, ay; another is to fix for given points z, on 0D
and b, € R

(10) Im{A(zx)w(zg)} =bx, 0<k<2n.

For negative index ¢ has to satisfy some conditions in order that (7) be solvable.
In the case where D is the unit disc ID these conditions are handled by replacing
@ by ¢ + h where h has the form

(11) h(z)= Y hea®,  hop=hg (k] <-n—1),

with coefficients to be determined properly so that the mentioned conditions are
satisfied. Hence, in this modified problem besides the solution w the coefficients
hi, 0 < k < —n—1, have to be found (see [51, 54, 56]). For more general domains
D, the z on the right hand side of (11) has to be replaced by a conformal mapping
from D onto D.
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Basic tools in the theory of generalized Beltrami systems in the plane are
two integral operators introduced by I. N. Vekua in his treatment of generalized
analytic functions [51],

To() =1 [0l Mo =—1 [ el
D D

(€—2)?
An a priori estimate for solutions to equation (3) was first given in [28] by B. Bo-

jarski in the case of a Dirichlet problem. By reductio ad absurdum he proved the
following result (see Theorem 4.7 in [28]).

(C=¢&+1n).

THEOREM 0. Let w be a solution to equation (3) under the above assumptions.
Then w can be represented in the form

w(z) = f(x(2))e# +wo(2).

Here f is an analytic function in x(D) while x is a homeomorphism of the equa-
tion

~—

1)+ @) i) £0,
z

¢1(2) + ¢2(2) if w.(z) =0,
mapping the z-plane onto the x-plane, ¢ is a continuous function on the plane,
holomorphic outside the domain D and vanishing at infinity, x,¢ € Wpl((C),
2<p. Moreover, ||¢:|lp, ll€zllps |X2llps lIX2llp are bounded by a constant depending
only on the domain D, on qy and ||al|p, ||bll,. In particular, x and ¢ are Hélder
continuous and the Holder exponent depends only on the same quantities. The
function wy € Wpl(C) is a particular solution of the inhomogeneous equation
(3), which is Holder continuous on the entire plane C, analytic outside D and
asymptotically 1 at infinity.

wz +qo(2)w, =0, qo(z) :=

~—

g

In the special case of the Beltrami equation (3) with go = a =b=¢ =0
this result is contained already in [25]. Later V. S. Vinogradov [52, 53] applied
Bojarski’s procedure to treat the general case of a Riemann—Hilbert boundary
condition (see also Bojarski’s thesis [27]) in both cases of nonnegative as well as
negative index. In [54] he extended the result to quasilinear equations, which were
extensively studied by Bojarski [30]. Bojarski [32] and his student Iwaniec [33, 46]
considered nonlinear first order equations, too. While Bojarski and Vinogradov
gave an indirect proof of the a priori estimate later Wendland [57, 58] and Begehr
and Hsiao [13, 16] developed a direct one. This method was at the same time
used in the case of the problem of linear conjugacy (see Begehr and Hile [11, 12])
and for the Poincaré problem (see Begehr and Wen [18]).

There are estimates for classical as well as for weak solutions. The latter
are more important because they serve to solve nonlinear problems under more
general conditions.

THEOREM 1. Let D be a bounded domain the boundary of which has a Hélder
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continuously varying tangent, let a,b € C%(D) with
lalla +[1blla < K,
and q1,q2 € C1T*(D) with

lgillo +lla2llo < g0 <1, lgrzlla +[lg1zlla + llg2zlla + [lg2zla < M.

Then there exist constants v, (1 < v < 4) depending on D, z, (1 < k <n), A,
@, ¢, K and M but not on q1, q2, a, b, ¢, K, ar (1 < k < n) such that for any
w € CYT(D) satisfying (7), (9) with log\, ¢ € C1T(AD) the estimate

n
(12) lwliva < villelira +r2lml +73 D laxl
k=1

+ Yallwz — qrw, — W, — aw — bw|s

holds. In the case of (10) instead of (9) the two middle terms are replaced by
Yo Ziio |bi|. For n < 0 the estimate (12) is also valid, but then these middle
terms do nmot occur.

For a direct proof see e.g. [15, 17, 19, 59]. In connection with weak solutions a
direct proof of the corresponding a priori estimate requires restrictive conditions
on the constant g, i.e. on the ellipticity of (3) (see [16]). But the estimate holds
without this restriction (compare [4, 30, 56]).

THEOREM 2. Let D be a bounded domain with continuously differentiable

boundary, let a,b € L,(D) with
lallp +oll, < K (2 <p)

and let q1, g2 be measurable and satisfying (5). Then there exist constants 7,
(1 < v <4) depending on o, p, qo, A\, 2z (1 < k < n), K but not on q, ¢, a,
b, ¢, k, ar (1 < k < n) such that for any w € W (D) satisfying (7), (9) with
log A\, € C*(0D), 1 < 2 < 2, the estimate

(13)  Nwllo + [lw:llp + [lwzll,

n
<Yl @lla +v2lrl 73> lak| + yallws — qrw. — g2z — aw — bw||,,
k=1

holds.

Here the same remarks as for Theorem 1 with respect to (9) and to negative
index apply. The proof for negative n which is not included in [4, 15, 17] may be
given similarly to [19, 56].

Replacing indirect proofs of a priori estimates by direct ones is no hairsplitting
because a constructive proof gives some information on the size of the constants
v,, while an indirect proof only shows their existence. But for numerical proce-
dures knowledge of the magnitude of the constants is important. Existence and
uniqueness results for Riemann—Hilbert problems for quasilinear equations of type
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(3) and nonlinear equations are for example given in [3, 1316, 30, 32, 33, 46, 49,
54, 57-59].

3. Discontinuous Poincaré problem for generalized Beltrami sys-
tems. The difference between the Poincaré boundary condition and the Riemann—
Hilbert problem is that in (7), w is replaced by w,, i.e.

(14) Re{\(2)w.(2)} = ¢(2), 2z€aD.

Instead of assuming Holder continuity here A and ¢ are allowed to have discontinu-
ities of first kind. While for analytic functions there is no difference in principle
between (7) and (14) the discontinuous Riemann-Hilbert problem needs some
extra treatment (see e.g. [18, 19, 47, 48, 56]). Problem (3), (14) is reducible to
this problem by setting

U:.=w,
so that after some calculations by differentiating (3)
(15) Us + U, + U, + AU+BU+H =0

with
H=viw; +ww; +Cw+Dw+ E
and proper coefficients (see [19], p. 312), in particular,

1 (2) + |p2(2) <o <1

with ¢go from (5). Condition (14) means the Riemann-Hilbert condition for U.
The connection between w and U is given by

(16)  w(z) =w(z0)+ [ {U(Q)d(— U + q2U + aw + bw + ¢|(¢) dC} -

The integral involved is path-independent because of (3) and the fact that D is
simply connected.

The coefficients A and ¢ in (14) are assumed to have at most a finite number of
discontinuities on 0D. Let ¢q,..., ¢, be those points ordered in accordance with
the orientation on 0D and denote the open arcs between them by I',, 1 < p < 'm,
so that 9D\ {c1,...,cm} = U=, I} Then

Moo CH(T,), 1<pu<m, 0<p<l, [A\=1,
M = 0) =€ New +0), @ =0 /m — Ky,
ky,:=10,/7)+1,,
where I, € {0,1} such that |¢,| <1,

m

SD(Z)ZSDO(Z)H\Z—CM*B“, 0<8u, Buteou<l.
p=1
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For this discontinuous problem

is called the index. If the set of discontinuities is empty x = n is an integer. But
in general only 2k is an integer. For vanishing or positive x the side conditions (9)
or (10) with ~ instead of n serve to determine the solution of (3), (14) uniquely
if, moreover, at some zy € D the value w(z) is fixed. But in order to solve (16)
with U known for w some smallness assumptions on the coefficients a and b have
to be imposed [18, 19]. Modification of (14) for negative x in order to handle the
conditions for the problem to be solvable again is done by replacing ¢ by ¢ + h
where in case D =D

—k—1
> it b =hy (k] < -k —1) if —x €N,
k=r+1
(17) h(Z) = —[x)]
> w2 g =hy, (k| < [-k]) if §-KEN,
k=[r]+2

with unknown coefficients hj to be determined properly. As before this function
has to be modified for general D. Using Muskhelishvili’s theory of singular in-
tegrals in [19] via direct estimation rather than by reductio ad absurdum an a
priori estimate for solutions to the modified problem (3), (14), (10) (with n = k)
is proved.

THEOREM 3. Let D be a bounded domain with continuously differentiable
boundary, let

() +la2() < g0 <1,  |a:llp + llge:ll, < K (2<p),

a(z)] + [b(2)| <eK,  lazlly + b=l <eK, 26K <1,
and suppose X and ¢ have the properties described above. Then under some more
technical restrictions there exist nonnegative constants vy, depending on o, @, B,
(1 <p<m), and M depending on p, qo, o, B, A, €, K, ¢y, @, By (1 < p<m),
zi (0 < k < 2n) but not on w, q1, g2, a, b, ¢, @, b, (0 <k < 2n) such that

(18) ko + || TTC: = ew ||, + || TLG: = s,
p=1 n=1

2K
< M{llwolls + el + llello + ll-, }
k=0

for any solution to (3), (14), (10) (with w, instead of w). Here for negative index

K neither the side condition (10) for w, nor the second term on the right hand
side of (18) occur.

Related nonlinear problems are discussed in [18, 19].
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4. Riemann problem for generalized Beltrami systems. The main prob-
lem in solving the linear Riemann problem for (3) is to find proper entire solutions
to (3), i.e. functions satisfying (3) in the whole plane. The reason is that proper
analytic functions can be used to reduce the general problem to an equation (3)
without any jump condition on I (see e.g. [10, 11, 39]). For, say, a simple, smooth
arc I" in C and a function @ defined on both sides of I" define

0% (¢) = lim (),

where z not on I' nontangentially tends to a point ¢ of I' different from the
endpoints, approaching I" from the right and from the left hand side, respectively.
Let, for simplicity, I" be a single, simply closed, smooth curve in C rather
than a finite set of such curves, mutually disjoint, and let G and g be Holder
continuous functions defined on I" such that |G(z)] = 1 on I'. Denote by D and
D~ the inner and outer domain of I', respectively. We look for a solution to (3)
in C\ I" satisfying
(19) wt=Gw™+g onl
and e.g. vanishing at infinity. Let X be the analytic factorization of G, i.e. the
analytic function behaving as z~™ at infinity and satisfying the homogeneous
condition (19):
Xt=GXx".
This function is given by
+
X(2) = exp L(z), z € D_,
2z "expL(z), z€ D,
where

1
=i = — 1 Z
n = indG 57 If dlog G(¢) €

is the index of (19). Moreover, let

1 9(¢) d¢
B =sn ) xrgc-s

(z¢1).

This function is analytic and as the Plemelj—Sokhotskii formula shows (see [39,
45, 48]), it satisfies

Then, obviously,

(o) ~(5-5) wr

Hence, w := w/X — ¢ is continuous on I" and satisfies in C\ I

T s+ gt (0t (X X s re=o
W+ qws + o+ (ot ra et (bp+ 50 |B+E=0,
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Cm =+ + o + (a+ / s X + X)e
cC:= = a+ — e .
X Ny TP X Q) X "X q | ¥

The behaviour of w at infinity is controlled by that of w and X.

In order to prove an a priori estimate for entire solutions to (3) this equation
is stepwise reduced first to an inhomogeneous, then to a homogeneous Beltrami
equation and finally to the Cauchy—Riemann equation (see [10, 11]). A proper
space for solutions is the space of functions with derivatives in

Lppyy=LyNLy, 1<p <2<p<oo,
and in Ly o for 2 < p < oo, respectively (see [51]).
THEOREM 4. Besides (5), let for some e, 0 < e < 1,
|01 (2)[ + la2(2)| = O(|2]7%)  as z — o0,
and let a,b € L, ) N Ly o for suitable p, p' satisfying in particular

2 < <2<p< 1
Tz Y P<5—0>

with
lallppy + 10l pp) < K-

Let w be an entire function vanishing at infinity and such that w,,wz € L, py,
wz € Ly o. Then there exists a constant M depending on K, e, p, p’ and qo such
that

(20) [lwllo + lw=llppr) + lwzllppry < Mllws + qrevz + ¢z + aw + bl pry -

Moreover, equation (3) under the above conditions together with ¢ € L, ;) N
L, > can be shown to be uniquely solvable by an entire function satisfying (20). In
particular, (20) shows that the homogeneous problem, i.e. ¢ = 0, is only trivially
solvable (see [11]). If instead of being an entire solution w satisfies

wr=w"4+¢g onl
with g € C%(I") then (20) has to be replaced by

1) wllo + llwzll@.py + llwzll e
< M{|lglla + llws + qrws + go@ + aw + bW (p pry } -

While here solutions in the weak sense are involved, classical ones may be con-
sidered, too. The disadvantage then is that the IT-operator (see [51], Chapter I,

§8)
(11f)(» Wff s =&+

for f € C*(C) N Ly(C) may be estlmated by
L fllp.e < M(p; )| flipes
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where ||f|lp.a == || fllp + || flla and M(p, o) is some fixed constant > 1, while for
fekL,

HLfllp < Apli £l

with A, continuous in p and Ay = 1. Hence, an estimate of type (20) for classical
solutions to (3) in C can be proven only under strong restrictions, namely ¢y has
to be so small that M (p,a)go < 1. In order to get a better result, the constant
M (p, @) has to be considered in more detail. In [10] for the case ¢; = g2 = 0 the
following result is derived.

THEOREM 5. For some e, 0 < e <1, let
(1 + 2" la(2)] + [b(2)]] < K

and let g € C(I") for a = (p —2)/p, where 2 < p <2/(1 —¢). Then there exists
a constant M depending on K, €, p and I' such that for any function w with
wsz € L, 2(C) satisfying the jump condition wt = w™ + g on I' and vanishing at
infinity we have

(22) lw*[lo < Mllglla + llws + aw + bw]lp.2]

o = lwll,, 57 + llwll, 5=

where ||w

5. Second order elliptic equations. A priori estimates for solutions to the
Dirichlet problem for elliptic equations of second order

(23) Lu = Z gl o), + ijuxj +cu=d
jk=1 j=1

in a regular domain D € C’Zi" of R™ follow from Schauder estimates (see e.g. [40],
6.2). Let ajx, bj,c,d € C*(D), (ajx) being symmetric and satisfying

m m
AD &S D angib
j=1 Jk=1
for some positive constant A for all real £ = (&1, ...,&,,) in D. Moreover, suppose
m m
lalla :== > llajkllas [8lla :=Y_ lbsllas llela < 4.
k=1 j=1

Then there exists a constant C' depending on m, a, A, A and D such that

(25) [ull2,0.0 < C{llullo.p + [lu

(see e.g. [60]). If, moreover, ¢ < 0 on D the maximum principle is valid, giving
lullo,p < K{|ullo,op + || Lullo,p}

for any u € C?%(D), where K depends on A\, A and D. Hence, the following
result holds (see [1]).

2,0,0D + || Lulla,p}
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THEOREM 6. Under the above assumptions there exists a constant M depend-
ing on m, o, A\, A and D such that for all u € C**(D)

(26) [ull2.0.0 < M{l[ull2,0.60 + | Ltt]la.D} -

As in the case of the generalized Beltrami equation the Dirichlet condition
has to be replaced by some growth condition if instead of a bounded domain the
elliptic equation is considered in the whole space R™. Because an elliptic equation
satisfying (24) locally may be reduced to the canonical form it is no restriction to
assume L to behave asymptotically as the Laplace operator A at infinity. More
precisely, in [12] it is assumed that for some positive ¢

_ 11—
aje(z) =0 = O(|z[~%),  bj(x) = O(lz|7"77),
c(z) = O(z|7>7%),  d(x) =O(2|7>7%) as |z| — co.
A proper kind of Holder norm in the space of certain entire functions satisfying
some growth condition is
[ulloa = llulle + lull(o,a) ;
where

[ullo = sup (1 + [z[)=7|u(z)],

zeR™
a—o ‘U(l’) — U(y)|
Ul|(0,0) = sup 14+ |x —_—
[ull(o,a) Sup (1 + [z[) P—

0<2|z—y|<1+|z|
with some real ¢ and 0 < a < 1. Let V denote the gradient operator and V5 =
(0?/0z;0x,) the Hesse matrix rather than the Laplacian, a = (ajx), b = (b;).
Similarly to the case of a bounded domain, a Schauder estimate can be derived
(see [12]).

THEOREM 7. Let u € C*(R™), 2 < m, with ||ull, finite for some real o, let
(24) hold in R™ and
lalloas [1bll-1,05 llell-2a < 4.

Then there exists a constant C depending on m, «, o, A and A but not on u, a,
b, ¢ such that

(27) [ullo,s + Vullo 1,1 + [ Vaullo—2,0 < Clllullo + | Lullo 2,0} -

This estimate leads to a priori estimates. But there is a crucial difference
between the cases m = 2 and 2 < m. While for the latter the homogeneous
equation

Au+cu=0
under the above decay condition on ¢ at infinity only has the trivial solution in

R™ vanishing at infinity, the situation for m = 2 is more involved. In that case,
as for the Poisson equation, an entire solution in general grows as a multiple of
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log |z|. But solutions of this kind need not be unique, as is shown in [12] by an
example. Hence, for m = 2 in the sequel it is assumed that ¢ = 0.

THEOREM 8. Suppose there exist constants 0 < 0, 0 < a < 1, 0 < A such that
la=Tl-s.a [10ll-1-5a, llcl-2-50 <4,
where I = (6;,) denotes the m x m identity matriz. Let ¢ <0 and c =0 if m = 2
and u € C*(R™).
(a) If for 3 <m and 2 < T < m the function u has finite norm ||u||2—,, then
(28) [ullz—r1 + [IVulli-ry + [ Vaull 7.0 < M| Luf| —7.a

where M = M(m, o, 6,7, A\, A).
(b) For m = 2 assume that u(x) — vlog|z| vanishes at infinity for some
constant vv. Then for any e >0

(29) lulle.s + IVulle—11 + [[Vaulle—2,0 < M| Luf—r.a,

and also |y| < M||Lu||—7 o, where M = M(a, d, 7, X\, A). If, moreover, 0 < e < 1,
£<9,2+4+¢e<T, then

(30) |Au||—2—c,0 < M||Lul|—7.o
and for 1 < |z|

[u(z) — ylog|z|| < M| Lul|—ra(1 + |z])~° log(1 + |z])
with M = M(a, 0, 7,6, A\, A).

This result in [12] is used to give an existence and uniqueness proof for entire
solutions not only with the indicated behaviour at infinity but also for solutions
which behave asymptotically as a harmonic polynomial to which in case m =2 a
term of the kind 7 log |z| is added. These solutions are shown to exist under some
stronger decay conditions on the coefficients than those formulated in Theorem 8.
In order to study nonlinear equations the Holder norms are not suitable as was
mentioned earlier but proper L, -estimates are not yet available.

6. Initial and boundary value problem for a composite type system.
The simplest form of a general linear composite system of first order of three real
equations in complex form is

Wz + Qw, + W, + a1w + asw + agw +c =0,

(31) _
Wy +biw + bow + bsw +d =0,

where the coefficients are complex except as, bz and d and such that by = b;. The
unknown function w is complex while w is real.

Any second order elliptic equation in the plane can be reduced to such a
system. For simplicity (31) is studied in the unit disc D of the complex plane C.
Natural initial and boundary conditions are

(32) Re{dw}=¢ onI'=0D, w=1 on~y={z|]=1Imz<0},
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where |[A(z)| = 1, ¢ and 9 are real-valued. As in Section 2 the Riemann-Hilbert
problem (7) is influenced by its index n, so is the case for problem (32). Hence
for n > 0 the side conditions (10) are imposed in order to get unique solutions of
problem (31), (32) while for its solvability for n < 0 the first condition in (32) is
modified by replacing ¢ by ¢ + h with A from (11).

THEOREM 9. Let az = by = by =0, let q1, g2 satisfy (5), suppose that
laillp + lazll, < K 2<p), b3l <K (0<a’ <1),
and let A, p € C(I') (1/2 < a < 1), ¢ € C¥(5), ¢ € Ly(D) and d € C* (D).
Then any solution (w,w) of (31), (32) satisfies w € W, (D), 2 < po < min{p,
1/1-a)}, we Cy(D) and

2n

leolls + o llpo + oz llpo < Mi{llplla+ 3 1Bl + lilly }
pn=0

[wllp + llwyllo < Ma{[|i]lar + [|d]lar}

where 0 < f < min{a, o/, 1 —2/po} and My and My depend on «, p, po, qo, K,
A and on o and K, respectively.

(33)

THEOREM 10. Let the coefficients of problem (31), (32) satisfy the conditions
of the preceding theorem but ag € L,(D), by, by € CP(D), by = by, with

2My My |las]lp||b1]lp < k < 1.
Then any solution of (31), (32) satisfies
34)  Nwlp + llwzllpo + lwzllpo + llwllg + llwyllo

2n
< M{IlsoHa + 1 @llar + D Il + llellp + lIllar}

n=0
where M depends on o, o', 3, p, po, qo, k, K and \.

In both estimates (33) and (34) the term Zin:o |b,,| has to be replaced by 0 if
n is negative. These results are proved in [20].

7. Initial and boundary value problem for a pseudoparabolic equa-
tion. A pseudoparabolic equation related to the generalized Beltrami equation
(3) is

Wiz + q1Wez + QWi + a1 W + AWt
+b1ﬂl5 + b2@+ bng + b4@ + aw + CQE_'_ f =0.

Here the coefficients are functions of (¢,z) € I x D where I = [0,7T] is a compact
interval with some positive T and D is a simply connected domain in C with
smooth boundary 0D.
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For any Banach space V the spaces of continuous and of continuously differ-
entiable mappings, respectively, from [ into V' endowed with the norms

lwllo.v = sup fw®llv,  llwlhy = lwlo.v + llw'llo.v

are denoted by C(I; V) and C'(I; V), respectively. They are Banach spaces them-
selves. Quite obviously Theorem 2 can be generalized to (see [5, 35])

THEOREM 11. Let D be a C' domain, and let o and p be real numbers satis-
fying

1
1<2a<2<p<1—.

Let A\ € C*(dD), a,b,c € C(I; L,(D)), g € CY(I;C*(0D)), a, € D, b, € C*(I)
Jor0 <k <2n,deW, (D). Then any solution W € C'(I; W, (D)) of the problem
wez(t, 2) + at, 2)w(t, 2) + b(t, 2)we(t,z) = c(t,z) inIx D,
Re{\(2)w(t,2)} = g(t,2) + h(t,z) inIx3dD,
Im{\(ap)w(t,ar)} =br(t) (0<k<2n,0<n) inl,
w(0,2) =d(z) inD

satisfies the a priori estimate

(35)

2n

(36) lwlli,wi(py < mllgll,ce@p) + 72 Z lokllcr ()
P

+ '73”6”0,];1)(5) + ’74||dHWI}(D) )

where the constants v1,...,7v4 depend on o, p, ai, T, D, X\ and on an upper bound
for ||a||O’Lp(5) + ||b|\07Lp(5). Here h(t,z) =0 if 0 <n and for n <0

—n—1

ht2) = 3 (0w (x),  ho () =TI ) (v <-n—1),

v=n-+1

where w is the conformal mapping from D onto the unit disc satisfying w(0) = 0,
w'(0) > 0 and h, € C'(I) are to be determined properly, so that for n < 0, (35)
s solvable. Moreover, the compatibility conditions

(37) Re{A(2)d(2)} = ¢(0,2) + h(0,2) on 0D,
Im{\(ag)d(ar)} = be(0) (0<k<2n, 0<n)
are assumed to hold.

A similar a priori estimate can be obtained for the initial Riemann—Hilbert
boundary problem for the more general linear pseudoparabolic equation

Wiz + QW + q2We, + a1Wy + a2Wy
+biwz + bowz + baw, + byw, +crw +cow + f =0
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under appropriate conditions (see [5, 35]). In this case the constants ~q,...,v4
PP

depend on ||a1||07Lp(5)—|—||a2||07Lp(5), 21 ”bj||0,Loo(5)7 ||Cl||o,Lp(E)+||C2”07Lp(5)u

too. The proof of (36) is based on

LEMMA. Under the assumptions of Theorem 11 but with g € C(I;C*(9D))
any solution to the equation

wz(t, 2) + alt, 2)w(t, z) + b(t, 2)w(t, z) = c(t,z) inlxD

satisfying the boundary and side conditions from (35) but no initial condition
fulfils for any t € I the estimate

2m

lwt, )lwz oy < nllg(ts Mea@ny +2 Y 1be®] + et ) ) -
k=0

Here ~1, 79, v3 depend on t, o, p, qo, ar, D, A and on an upper bound for
la(t, )z, @) + 16 ), 5)-

8. Half-Dirichlet problems for first order elliptic equations on the
unit ball in higher dimensions. The elements of the complex Clifford algebra
Cy (3 £ m) are represented in the form a = ) ,a4e4 with ay € C, A =
{ag,...;an} C{1,...,m}, 1 <ay < ... < ap <m. The basis elements

€A =€ay..an =€ay---Cay > €)= €Q
obey the multiplication rules
ejep +epej = =205, 1<jk<m.

For more details see [34, 41]. Each element x = (z1,...,%,) € R™ is identified
with the element x = """ x;e; of C,,. The Dirac operator

j=1
_ m )
=1

=2
is related to the Laplace operator in R™ by 0 =—A. Its fundamental solution is

1
By =L,
W [[™
where |z| := (37, w?)lﬂ and w,, is the area of the unit sphere in R™.

Let J; denote the (real-) linear mappings from C,, into itself satisfying
Jilej) =—ej, Jjlex) =epforj#k (1<jk<m).
Every real-linear mapping from C,, into itself may be written in the form

ZCAJA(G), CaeCy,
A
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where for A = {ay,...,an}, 0< oy <...<ap <m, Jg:=Ja, ... Ju,, Jp is the
identity mapping and Jy is given by

J0<ZaAeA) = ZﬁeA.
A A

In [36, 61] the following special boundary value problem in the unit ball B is
studied. For given F € L,(B;C,,) (m < p), Ca(z) € C(B;C,,), f € C*(0B;C,,)
(O<a<lora=(p—m)/p) find aw e C¥B;Cy,) such that dw € L,(B;C,,)
(m < p) and

)+ Z Ca(z)Jaw(z) = F(z) inB,

(38)

(1+ zx)(w(m) — f(x))=0 ondB.
Since for |z| = 1 we have

1+ix1—ix_0 1+ix+1—i:c_1

2 2 2 2

this boundary condition is called a half-Dirichlet condition.
While the operator Tp given by

Tpo(x f [ x|m y) dy

on L,(D;C,,) for any domain D in R™ is useful for treating differential equations
for the operator 0, in the case of D = B the operator T} is more appropriate,
where

ey = L [{ame e
B

— 1
Wiy ly —z|™ |14 zy|™

}¢<y> ay.

It obviously satisfies (14+ixz)T1¢(x) = 0 on dB. Moreover, it is a compact operator
on L,(B;C,,) satisfying 9T1¢(x) = ¢(z) in B. Hence, by means of the operator
T, problem (38) can be reduced to the half-Dirichlet problem for left regular
functions in B. The solution to this problem is given by

K f(z) = —— f ‘y o doy (14 i) f(y),

where the surface element do, is

m

dO'y = Z(—l)j_lej dyl VANPAN dyj,1 A Clyj+1 FANAN dym
j=1

(see [41]). Problem (38) is then seen to be equivalent to the integral equation

(39) +ZCA )Ja(Tho() +ZCA )Ja(K f(z)).
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The relation of w and v is
w(z) =Tiv(z) + Kf(z).

For C4 € C(B;C,,), AC{0,1,...,m} the operator } , CaJa(T}) is a bounded
linear operator on L, (B;C,,) satisfying

|3 Catamo)| < || 3 ca| el
A A

Here C' is a suitable real constant independent of the C 4 and v. From the prop-
erties of the operators 77 and K one can deduce the following a priori estimate
for solutions to (38).

THEOREM 12. Let Cy € C(B;C,,), AC{0,1,...,m}, and || >, Callo < M
with CM < 1. Let F € Ly(B;C,,), f € C*(0B;C,,). Then any solution to
problem (38) satisfies

[wlla + 10wy < 71l flla +2]Fllp
where the constants v, and o only depend on «, p, C, M.

This estimate can be used to solve nonlinear problems of the form
Ow = F(z,w) in B,
(I+ix)(w— f(z,w)) =0 on 0B
(see [21]). Similarly another half-Dirichlet problem
(1 —iz)(w— f(z,w))=0 ondB

(40)

can be treated.
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