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THE REGULARITY OF THE WAVE EQUATION WITH PARTIAL
DIRICHLET CONTROL AND COLOCATED OBSERVATION*
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Abstract. In this paper we analyze a multidimensional controlled wave equation on a bounded
domain, subject to partial Dirichlet control and colocated observation. By means of a partial Fourier
transform, it is shown that the system is well-posed and regular in the sense of D. Salamon and G.
Weiss. The corresponding feedthrough operator is found to be the identity operator on the input
space.
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1. Introduction. A very general class of linear infinite-dimensional systems for
which there is a well established theory parallel to that for finite-dimensional systems
is the class of well-posed and regular linear systems (see [5]). This generic framework
covers many systems governed by partial differential equations with actuators and
sensors supported on isolated points, on a subdomain, or on a part of the boundary
of the spatial region. There are many papers in this field (e.g., [7], [13], [14], [15],
[16], [20], [21], [24], [25], [26], [27], [34], [35], [36], [38], and the references therein).
Recently, the regular linear system theory has been generalized to the time-varying
case in [22]. We refer to [5] for a nice earlier summary of well-posed system theory.

Well-posedness and regularity are two new crucial concepts introduced in linear
infinite-dimensional systems theory under the above-mentioned framework. It is no-
table that these two concepts are completely different from those one usually uses
in partial differential equations. For the reader’s convenience, we shall recall their
definitions and other related notions in section 2. As remarked in [4], very little
is known about the well-posedness or the regularity of controlled infinite-dimensional
systems. In [2], the well-posedness of the wave equation with Dirichlet input and colo-
cated output in a two-dimensional (2-D) disk was proved by a direct method. The
well-posedness of the same equation on a bounded open domain of R™(n > 2) with a
smooth boundary was proved in [1] using microlocal analysis. The well-posedness and
regularity of the multidimensional heat equation with both Dirichlet- and Neumann-
type boundary control has been established in [3]. To the best of our knowledge, [3]
is the first article dealing with the regularity of a multidimensional partial differential
equation system, although well-posedness and regularity have been well-established
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for many one-dimensional systems (see [11]). The regularity of the wave equation in
a 2-D disk with Dirichlet control and colocated observation was first obtained in [12].
However, the same problem for a general bounded domain in R™ has remained open.

The aim of this paper is to give a positive solution to the above-mentioned prob-
lem. More precisely, we consider the following multidimensional wave equation with
partial Dirichlet control and colocated observation:

wi(z,t) — Aw(z,t) =0, e, t>0,
w(z,t) =0, zecTq, t>0,
(1.1) w(z,t) = u(z,t), x €Ty, t >0,
—-A)~t t
y(:v,t)=—a( )8 w2, ), x€ly, t>0.
v

Here, Q C R™ (n > 2) is a bounded domain with the smooth boundary 92 = ToUT,
both 'y and I’y are disjoint parts of the boundary relatively open in 92 with int(Tg) #
(), and v is the unit normal vector of I'y pointing towards the exterior of Q. In system
(1.1), u is the input function (or control) and y is the output function (or output). Put
H = L*() x H-1(Q) and U = L?(I'y). The following result comes from Proposition
2.2 of [1] and Theorem 4.2 of [19, p. 46] (see also [17]).

THEOREM 1.1. Let T > 0, (wo,w1) € H, and u € L?*(0,T;U). Then there
exists a unique solution (w,w;) € C([0,T];H) to (1.1) satisfying w(-,0) = wo and
wyi(+,0) = wy. Moreover, there exists a constant C > 0, independent of (wg, w1, u),
such that

o, T, el IR+ 19132 00y < € [0, w00) i + el -

Theorem 1.1 implies that the system described by (1.1) is well-posed with state
space H, input space U, and output space U (the precise definition of these concepts
will be given in the next section). We mention that Proposition 2.2 of [1] says that
there exists a C* > 0 independent of u such that

||y||%2(0,T;U) < C*HuH%Z(O,T;U) when (wo, w:) = 0.

However, as was indicated in [2] and [37], Theorem 1.1 can be derived from here with
relative ease.

The main goal of this paper is to show that the system described by (1.1) is
regular as well. Our result reads as follows.

THEOREM 1.2. System (1.1) is regular. More precisely, if w(-,0) = w¢(-,0) =0
and u(z,t) = u(z) is a step input with some u € U, then the corresponding output y
satisfies
2

1 ag
7/0 y(z, t)dt — u(z)| dx=0.

g

lim
o—0 To

This result allows us to study dynamic stabilization, optimal control, or other
problems for system (1.1) using a theory that is parallel in many ways to the finite-
dimensional theory; see, e.g., [6]. Also, as we shall explain in section 2, Theorem
1.2 states that system (1.1) has feedthrough operator D = I, where I is the identity
operator on U.

This paper is organized as follows: In the next section, we introduce the back-
ground and the necessary preliminaries about well-posed and regular systems. The
proof of Theorem 1.2 is given in section 3.
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2. Preliminaries. In this section, we shall briefly recall some background about
infinite-dimensional well-posed and regular systems (see [5], [27], [30], [31], [32], [33],
[34]).

Let X, U, and Y be three Hilbert spaces. Denote by || - || the norm of X (induced
by its inner product). In what follows, we choose X, U, and Y to be the state, input,
and output spaces, respectively, of an infinite-dimensional linear system. This system
is described by the equations

(2.1) { @(t) = Ax(t) + Bu(t), »(0) =m0 € X,

y(t) = Cex(t) + Deu(t),

where the (usually unbounded) operator A generates a Cy-semigroup T(-) on X, B is
a control operator from U to X, C. is an observation operator from X to Y, and D,
is a bounded operator from U to Y. In (2.1), u(t) € U, z(t) € X, and y(t) € Y are
called the input, the state, and the output, respectively. The input function u(-) is
assumed to be in the space L? (0,00;U), but the representation (2.1) is valid only if
u € H} _(0,00;U) and Az(0)+Bu(0) € X (see [28] for details). For the case that both
B and C. are bounded, a nice theory for system (2.1) has been summarized in the
book [9]. The framework of well-posed system theory is, however, mainly concerned
with the case where neither B nor C, is bounded.

Let us recall some basic notation. The Hilbert space X_; is defined as the com-
pletion of X with respect to the norm

lzll-1 = I(8 - A) "'zl VazeX,
and the space X is the space D(A) with the norm
[zl =18 = Azl Ve D(A),

where 8 € p(A), the resolvent set of A. Tt is easy to verify that both X_; and X,
are independent of the choice of 5. It was shown in [30] that X_; = D(A*)’, the dual
space of D(A*) with respect to the pivot X. Identifying X with its dual space, we
have the following continuous, dense inclusions:

Xl ‘—>X‘—>X,1.

DEFINITION 2.1. System (2.1) is said to be well-posed if the following hold:

(a) A generates a Cy-semigroup T(-) on X.

(b) B e L(U, X_1) is an admissible control operator for T(-), i.e., for some (and
hence for any) t > 0 there exists Cy > 0 such that

(¢) The domain D(C.) D D(A). If we denote by C the restriction of C. to D(A),
then C € L(X1,Y) is an admissible observation operator for T(-), which
means that for some (and hence for any) t > 0, there exists C} > 0 such that

t 2 t
/ T(t — 7)Bu(r)dr| < ct/ lu()||Zdt Y ue L*0,tU).
0 0

t
/0 ICT()e|2dt < Clllz|> ¥z € D(A).
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(d) The input-output map is bounded; i.e., for some (and hence for any) t > 0,
there exists Cy > 0 such that

¢ t
/ ly(t)||3-dt < C{'/ lu(t)||Zdt Y ue L*(0,t;U) when xo = 0.
0 0

It should be noted that the definition above is not the standard one given by [5]
or [8], but it is equivalent to Weiss’s definition (see [16], [23], [27]). From [31], B is
admissible for T(-) if and only if the adjoint operator B* is admissible for T*(:), the
adjoint Cp-semigroup of T(t).

Roughly speaking, a well-posed system is a system for which both the state and
output depend continuously on the initial state and input function of the system.

If system (2.1) is well-posed, then the weak solution of (2.1) can be represented
as (see [5], [28])

x(t) = T(t)xo —l—/o T(t — 7)Bu(r)dr € C([0,00); X)

(2.2) Vo€ X,ue L2 (0,00;U),

loc
y(t) = Cxp [m(t) - (A= A)’IIB%u(t)] +H(\)u(t) € L} .(0,00;Y)
VueL? (0,00;U),

loc

where Caz = limy_ ;oo CA(A — A)7!z for all z € D(C,) is by definition the A-
extension of C, where D(C,) is the subspace of X for which the associated limit
exists (see [5]). H(A) is called the transfer function which is defined in some right-half
planes and is an analytic £(U,Y )-valued function. It can be shown that if 4()) exists,
then

(2.3) g(A) = H(AN)a(A)  when a9 =0,

where "~ denotes the Laplace transform. In terms of the operators from (2.1), we have
(see [28])

H(\) = Co(A — A)7'B + D..

The transfer function H(\) can be determined by the triple of operators (A, B, C) up
to an additive constant bounded operator in the following way (see [8]):

24) W _c—a)"(B-A)B  VABEC A£S,

where C = {\A € C| ReA > p} for some p > 0 and C stands for the complex plane.
Using the transfer function, the boundedness of the input-output map described in
condition (d) of Definition 2.1 can be expressed as the boundedness of the transfer
function on an open right complex half plane (see [8], [11], [16])

(2.5) sup  [[H(A)||zw,y) < o0
ReA>a>p

for some a € R.
The paper [32] introduced an important subclass of well-posed systems, the so-
called regular systems, for which the representation (2.2) becomes much simpler.
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DEFINITION 2.2. System (2.1) is said to be regular if it is well-posed and there
exists an operator D € L(U,Y) such that, for xzo =0 and u(t) = u € U, the output y
of (2.1) satisfies

t

.1
(2.6) }gr(l) i), y(T)dr = Du

in the strong topology of Y. The above D and property (2.6) are called the feedthrough
operator and the regularity of system (2.1), respectively.
It was shown in [34] that, in the frequency domain, (2.6) is equivalent to

(2.7 lim HMNu=Du Vuel.
AER, A 400

If a well-posed system is regular, then (2.2) can be written as

z(t) = T(t)xo +/0 T(t — 7)Bu(r)dr € C([0,00); X),

(2.8) zo € X, ue L} (0,00;U),
y(t) = Caz(t) + Du(t) € L} (0,00;Y), u € LZ (0,00;U).

In this case, the transfer function is uniquely determined by the quadruple of operators
(A,B,C,D) and can be represented as

(2.9) H(\) =D+ Ca(A— A)"'B.

It is seen that the representations (2.8) and (2.9) resemble that for finite-dimensional
systems.

Roughly speaking, a well-posed regular system is like a linear finite-dimensional
system among the infinite-dimensional systems but with the feature of allowing both
control and observation operators to be unbounded in some sense. Unlike stability,
controllability, observability, etc., which have finite-dimensional counterparts, regu-
larity is an important but new concept in linear infinite-dimensional systems under
the elegant framework of well-posed linear systems theory.

Now let us introduce a special class of well-posed systems: the colocated second-
order linear systems. It is well known that “passivity,” which was introduced in
connection with circuit theory in the 1950s (see [10]), is a very important concept in
control system design. It means that the increase of energy stored in the system does
not exceed the energy that enters from the external world. For such a system, the
transfer function is positive real, and negative output feedback produces a dissipative
system, which is stable in the sense of Lyapunov. For a long time, it has been known
by engineers that a partial differential equation describing a mechanical system, like a
flexible structure in which the power flow into the system is the scalar product (u,y)
(e.g., when w is force and y is velocity), leads to a positive-real system (2.1) in which
U=Y and A*+A <0,C = B" if actuators and sensors are designed in a “colocated”
fashion. The particular case A + A* = 0 corresponds to energy preserving systems.
This means that the measurement and control action are made dual in some sense.
In [11] and [35], an abstract setting of a second-order passive system of the following
type was studied. The state space is X = D(A(l)/ 2) x H, and the input and output
spaces are the same U =Y (see also [2], [37]):

F(t) + Aoz (t) = Bou(t),
(2.10) { y(t) :]B%gb(t), 0
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where

(i) Ag: D(Ao)(C H) — H is an unbounded positive self-adjoint operator in the
Hilbert space H;

(i) Bo € L(U,(D(A)):

(i) B§ € E(D(Aéﬂ), U) is defined as
Ve D(AY?):;

(Bows o = (2, Bou) p 32y (pay/ )y

(iv) an extension Ay € E(D(Aé/Q), (D(Aé/Q))’) of Ay is defined by

(Ao, 2) = (A(l)/2x,A(1)/2z)H Vz,ze D(Aém).

(D(Ay'?)) x D(AY?)

It was found in [11] that if system (2.10) is well-posed, its transfer function is
uniquely determined by the pair (Ao, Bg):

(2.11) H(\) = ABg (A% + Ag) "' By.

Actually, it was indicated in [2] and [37] that, for this system, the boundedness of
the transfer function on some open right half complex plane implies automatically
the admissibility of [, ] for the associated semigroup generated by A = [_9 {]. This
system is closely related (via feedback) to the example in [29].

To end this section, we return to our wave equation (1.1) with control u €
L} .(0,00;U),U = L*Tp). We formulate our problem in the framework of (2.10),
although it is already available in the literature (see, e.g., [1]).

Let H = H7Y(Q) be the dual space of the usual Sobolev space H}(Q) (with
respect to the pivot space L?(€2)). Let Ag be the positive self-adjoint operator in H
induced by the bilinear form a(-,-) defined by

(2.12) (Ao 9) -1 )xmi (@) = alf,9) = /QVf(:r,)Vg(:v)dx vV f,g9 € Hy().

By means of the Lax—Milgram theorem, Ajg is a canonical isomorphism from D(Ag) =

H}(Q) to H. If we introduce the Laplacian —A : H2(Q) N H(Q) — L%*(Q), then it

is easy to show that Agf = —Af for f € H2(Q)N H}(Q) and that Aj'g = (-A)"lg

for any g € L*(Q2). Hence, Ap is an extension of usual Laplacian to the space Hg ().
It is well known that D(A(l)/z) = L?(Q). Define the Dirichlet map

T € L(L*(To), L*(2)),
i.e., Yu =v by

(2.13) { Av=0 in Q,

vlp, =0, vlp, = u.
Using the Dirichlet map, we can rewrite the first three equations in (1.1) as
(2.14) W+ Aog(w — Tu) = 0.

We identify H with its dual H’'. Then the following relations hold:

D(Ay?) — H — (D(Ay?))'.
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An extension Aj € E(D(A(l)/Z), (D(Aé/Q))’) of Ag is defined by
(215)  (Aof.9) (parayypparrs = (A2 1A Pg)n ¥ g € D(AY).
Hence, (2.14) can be rewritten in H_; as
(2.16) W + Agw = By,
where By C L(U, (D(Aé/Q))’) is given by
(2.17) Bou= AgYu Yuel.
Define B} € L(D(AY?),U) by
(Bifw)u = (F. Bow) pgriay poary ¥ € DIAY).
Then for any f € D(Aém) and u € C§°(Ty), we have
2 Bot) pagrsyoiay/y = (Ao A Boud p sy pgay/)y
= (A" £, AP A B = (Ag Ay £, A7 A6 A Bow) gy o
= (Aal/zﬁ Aal/QTU)Hg(sz) = (f, TU)L2(Q)

= (AoAalf, T’LL)L2(Q) = — (a(_gy)_lf7u> .
U

In the last step, we used the fact that
/ VoVe =0 V¢cHNQ)
Q

holds for any classical solution v of (2.13). Since C§°(Ty) is dense in L?(T), we obtain

d(—A)~

(2.18) Bj=-——

To

Now, we have formulated system (1.1) into an abstract form of the second-order
system (2.10) in the state space H:

(2.19) { ;D((tg) + glggft) — Bou(t),

where By and By are defined by (2.17) and (2.18), respectively.
The main contribution of this paper is to show that system (2.19) is regular with
feedthrough operator D = 1.

3. Proof of Theorem 1.2. From (2.19), we see that system (1.1) is in the
framework of form (2.10) discussed in section 2. Since system (1.1) is well-posed, it
follows from (2.11) that the transfer function of system (1.1) is

(3.1) H(\) = AB; (M + Ag) "' By,
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where Ay, By, and B} are given by (2.15), (2.17), and (2.18), respectively. Moreover,
from the well-posedness and (2.5), it follows that there exists a positive number « > 0
such that

(3.2) sup [HO @) = M < .
ReA>a

To begin, we show the following proposition.
PROPOSITION 3.1. Theorem 1.2 is valid if for any u € C§°(Ty) the solution u
to the equation

us(z) — e2Aus(x) =0, z€Q,

(3.3) us(z) =0, z eIy,
us(z) = u(x), z el
satisfies
. Aue (x) 2
(3.4) &11_1’% /FO N u(z)| dz =0,

where € are real and positive numbers.
Proof. In light of the equivalence between (2.6) and (2.7), in order to prove
Theorem 1.2 we need only to show that

(3.5) H(Nu=u

lim
AER, A o0
for any u € L?(T'g) = U in the strong topology of U, where H()) is given by (3.1).
We claim that in order to show (3.5), it suffices to show that (3.5) is satisfied for all
u € C3°(Ty). Indeed, for any v € U and any given § > 0, since C§°(I'g) is dense in
L3(Ty), if (3.5) is valid for u € C§°(Ty), then one can find ug € C§°(Tp) and the real
number 8 > « such that

6 0 1
—uly <min{ —, < b, H(Nug — <2,
o —ul <min{ gz 5 b s HOW0—wl < §

where M and « are given in (3.2). Therefore,

sup  ||[HMN)u—ully = sup ||[HNug —ug+ HA)(u —ug) —u+ uglly < 6.
AER, A> 8 AER, A> [

This shows that (3.5) is valid for any u € U.
Now assume that u € C§°(T'y), and put

wx(@) = (A% + Ag) ™' Bou)(x).
Then w), satisfies

ANwy (1) — Awy(z) =0, x€Q,
(3.6) wx(z) =0, x €Ty,
wy(z) = u(x), x €Iy,
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Since u € C§°(T), there exists a unique classical solution to (3.6). Take a function
v € H?(Q) such that

Av(z) =0, x € Q,
(3.8) v(z) =0, zely,
v(x) =u(z), zely

Then (3.6) can be written as

(3.9) { Nwy(z) — A(wy(z) —v(2)) =0, z€Q,

(wy — v)|aQ =0,
or equivalently
A2 ((=A) " wy)(2) = wa(z) — v(2).

Hence (3.7) becomes

1 0wx(z) 10v(x)
(3.10) (HMu)(x) = X o X o
Letting u.(z) = wy(z) with ¢ = A~! and noting that ag(f) is independent of A, we
conclude the required result. |

The rest of this section is devoted to proving that the solution u. of (3.3) with
u € C§°(Ty) satisfies (3.4). We shall go a little bit further. Indeed, we will show that
there exists a constant C' > 0 such that for all € € (0, 1), any solution u. € H*(Q) of

(?A=1)u(z)=0, z€Q,

satisfies the following inequality:

2

2
< Cellue|lpa/2(a0) -
£2(09)

— Ug

ou,
‘ ov

This will be performed by estimating the Dirichlet—Neumann map by means of
easy Fourier analysis tools after applying a diffeomorphism to reduce locally our ge-
ometry to the half-space. Notice that the Dirichlet—-Neumann map for the Laplacian
in a manifold was more precisely computed in [18] by using symbolic calculus of
pseudodifferential operators.

Proof of Theorem 1.2. By Proposition 3.1, we need only to show that the solution
ue of (3.3) with u € C§°(I'y) satisfies (3.4) . We assume 0 < ¢ < 1 throughout the
proof.

For any xg € 052, suppose without loss of generality that in an open neighborhood
Vo CR™ of zg,

Ve NQ ={(2',2,) = (x1,%2, ... ,Tn—1,%n) € Vay, Tp — (') > 0}

for some ¢ € C3(R"~1). Then the unit outward normal vector to V,,,NOQ at (', p(z"))
is defined by

(Bmlzb(x’)7 vy Op (), —1) .
1+|Vo(a")

v(z') =
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Let us use the geodesic normal coordinates as follows. Let
(h,s) = (hi,ha,... ,hy_1,8) € R™
We introduce a diffeomorphism by
U(h,s) = (h,¢(h)) — sv(h)

such that

() (Quy) = By = {(h,s) € R, |(h,s)| < 1}

(i) v=4(Q,, NQ) =B} ={(h,s) € By,s >0};

(iii) U1y, NON) = {(h,s) € B,,s =0} = {|h| < r} x {0}
for some r > 0 and an open neighborhood €2, (C V,) of xg, where | - | denotes the
Euclidean norm. Using the diffeomorphism ¥ : B, — €, the normal derivative on
the boundary becomes

0
5 - _857

and the operator in the first equation of (3.3) can be written in the form

1 . 1
A — ? = 83 + P(h,s, 7Zah) +£(h, 5)35 - ?7
where 0y, = (Opyy...,0n,_,), £ is a continuous function, and P is a second-order

elliptic differential operator in the h variables only.

The proof is now divided into three steps.

Step 1. Flattening and localization. We first flatten the local domain €., N Q)
with the above diffeomorphism ¥ and set

(3.11) de(hys) = ue(U(h,s),  alh) = uc(¥(h,0)).

Then 4. satisfies

n—1
0Ztic(h,s) + Y aij(h, $)0n, 0, fic(h, s) + Qiic(h, s) — izu(h 5)=0,
(3.12) ij=1 <
(h,s) € B,
Gc(h,0) = a(h), |h| <

where () is a linear differential operator of order 1 with continuous coefficients in
B, and (a;j)1<i j<n—1 is & strictly positive definite symmetric matrix of continuous
functions of (h, s) in B,. Assume that Ao > 0 is a constant such that

n—1

(3.13) > aij(h, )& = Molé]® VE=(&,&, ... &nm1) ER™TY, (h,s) € B,

i,j=1

Let pg > 0 be such that pg < (n’_\i"l)z Since a;; is continuous in B, one can find
a scalar p € (0,7) such that

(3.14) la;;(h,s) — a;;(0,0)] < po Vi,j=1,2,...,n—1, (h,s) € Bf.
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Second, we introduce a cutoff function ¢ = ¢(h, s) € C§°(B,) such that 0 < ¢ <1
and ¢ =1 in B,/s. Set, for all (h,s) € R"™1 x R,

(3.15) Xe(h,s) = @(h,s)uc(h,s),  f(h) = @(h,0)u(h).

Then one can check that x. € H?(R"™! x RT) and x.(h,s) = 0 in R*~! x {s > p}.
By (3.12), x. satisfies

n—1
1
02x=(h.s) + > aij(0,0)0h,0n, X< (h, s) — S Xe(hs5)

3.16 =1
(3.16) = Gxc(h,s) + Li.(h, s), (h,s) € R*~1 x R,

Xe(h,0) = f(h), h € Rnilv

where
n—1
Gxe(h,s) = > [ai;(0,0) — aij(h, $)10n,0n, e (h, 5),
i,j=1
(3.17) Lic(h,s) = —p(h,s)Qiu.(h,s)+ [02, ¢|ic(h,s)
n—1
+ Z aij(ha S)[ahiahj 5 30]125(}7/, 8)
ij=1
with

[8?, 90]1]5 = 2859085725 + 85290718a [6hiahj ) Qp]ae = 8h¢ 908}”’(15 + 8hj Wahi'ae + 6hi8hj @a@

Clearly, G and L are two linear differential operators of order 2 and order 1, respec-
tively.

Step 2. Partial Fourier transform. Fix s, for any x(-,s) € L2(R"~1). From now
on, we denote by X(&,s) the partial Fourier transform of x(h,s) with respect to h,
ie.,

X(&,8) = / x(h, s)e_“h’@dh.
Rn—1

Applying the above partial Fourier transform to system (3.16), it becomes

PR ) — (€T AE+ VTE, ) = Tral6y5) + Li(E ),
(3.18) (¢,5) e R"1 x RT,

o~

X=(6,0) = f(&), geR"

where A = {a;;(0,0)}1<i j<n—1 is a positive definite symmetric matrix. Notice that
(3.19) X:(&,8) =0 V(¢ 5) e R x [p,+00).

To analyze the solution of (3.18) satisfying (3.19), we decompose X: (&, s) as fol-
lows. Let

(3.20) Xe(,8) = we(€,s) +ve(€5),  (€5) eR"T xR,
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where w, satisfies

D*we(€,8) — é(sggTAf + Dwe(&,s) =0, (€,5) e R"I x RT,

(321) ’LUE(§>O) = f(f), e Rn—l7
GEI_POO w5(€7 5) = O’ § c Rn_17

and v, satisfies
020u(6,9) — 5 (2T AE + (6, ) = GXe(6, ) + a6, 9),

(&,5) eR*I x RY,

(3.22)
’Us(gv 0) = 07 g € Rn_lv
vel6,8) = —J(©Oe T (6,5) € R x [p, +00).

The validity of the last equality comes from (3.19) and the following explicit expression
of the solution of (3.21):

(3.23) we(€,5) = F(e)e—s =

We claim that there exists a constant C' > 0 such that for all € € (0, 1)
(324) [ (6.0 + el )P < Ol oy
Indeed, by (3.23), we get

2 TA
[ et 0) + el 0)Pds = ot 2
Rn—1 Re—1 \ \/e26TAE+1+1
< [ 2 adRep

and (3.24) follows easily.

Now we need to bound the quantity [p, , [€0sv-(§,0) + v<(£,0)[*d¢ uniformly
with respect to €. This will be done in the next step.

Step 3. Estimate of €0sv¢(+,0) + ve(-,0). We will estimate 0sv(-,0) by means
of a classical trace theorem. This requires the computation of 9%v. and 9sv.. To do

2
) |F()|2de

it, we estimate l//a\g and CF)E first. Throughout the proof, C' denotes several positive
constants independent of ¢.
(a) Estimate of Lu. and Gx.. Clearly, we have

(3.25) Hfa\

L2(Rn—1xRT) =¢ HUEHHI(Q) '

By (3.14) and the Plancherel formula, it follows that

— n—1
IGxXellL2@n-1xrty = (2m) 7 |GXellL2(Rr -1 xR4)
n—1
no1
(3.26) < (27)°7 po Z 10, On, Xe |l L2 (n—1 xR +)
ig—1

—

< po(n — 1) [|[€1PXzl L2 (mn -1 xr+)-
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From (3.26) and noting (3.20), we find

(3.27) IGXe L2 qn 1 x4y < po(n = 1) [[1€7we | L gnos gy
+:u’0(n - 1)2 H|£|2v6||L2(Rn—l XR+) .

On the other hand, multiplying (3.22) by —|£|*vz and then integrating by parts
over R"~! x R, taking (3.13) and the last equality of (3.22) into account, we have

(3.28) Ao H|§|2U5HL2(R"*1XR+) < ||GXE||L2(R"’1 xR+) + ||La€||L2(Rn71XR+).
Substituting (3.28) into (3.27), we get

(1 _ MD(KO_I)2> H(?X\s

< poln = 1)? 1€ w.

(3.29) LQ(R"’_1XR+)

to(n—1)* ‘
L2(Rn—1xR+) Ao

“Nr2@n-1xr+)

Moreover, from (3.23) and (3.13), we have

(3.30)
2 2 2 |? +ee —254€2€TA§+1d d 1/2
R I O B G T A O Ty
9~
H 2§TA§+1 |€| f L2(Rn—1)
3/2
< Q\ﬁ / f’L2 Rn-1) C'||u5||H3/2 (09).

Finally, it follows from (3.29), (3.30), and (3.25) that

(3:31) lox: < O (Iluellroraomy + el ey ) -

L2(R"—1xR+)

(b) Estimate of O?v.. Multiplying (3.22) by 02v. and then integrating by parts
over R"~! x RT, we obtain, noticing the last equality of (3.22),

10203z -1 iy < (16X p2nte) + 1Dkl gmn-1xme) ) 1920l 2qan -t xme):
This together with (3.25) and (3.31) gives

(3.32) 102ve | 22 rn-1 xm) < Cllluellmsrzoa) + luellm @)

(¢) Estimate of Osv.. Noticing the last equality of (3.22), multiplying (3.22) by
—7;, and integrating by parts over R" ! x R*, we also have

1
||85’U5||%2(Rn71><]R+) + 7””6”%2 (R*—1xR+)

Ve

< [le(Gxe + L) || L2 (n-1 x2+ L*Rh-1xRY)

Thus

)

||8S’UE||L2(R7L71 xRT) <e (HGXEHLZ(Rnfl xR+) + HL'&E”LQ(Rnfl ><]R+)) .
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This together with (3.25) and (3.31) gives

(3.33) 10s5ve |l 2 (mn—1xr+) < Cllluel gsrz o0y + el m(@)]-

(d) Estimate of Osv:(-,0). We use the following standard inequality:

(3:34) /RW1 050 (€,0)[2 de = —Q/RH /0+°° Re (asva(g,s)@(g,s)) dsd¢
3.34

2 2
< 105wl @n-1 xRty + 1070 | Lo nr xrry
This together with (3.32) and (3.33) gives the desired estimate for v,:

(3.35) / 10,0.(6,0) + (€, 0)dE < Ceel ooy + 1t

Here we used the fact that v.(-,0) = 0 given by the second equation of (3.22).
Combining (3.20), the estimates (3.24) and (3.35) imply

6360 [ 1R 0) + T 0P < O luclsom + el o)

and hence by the Parseval formula, we obtain

631 [ Je0oxe(5.0) e 0) s < Cellu s oy + o)
By (3.15), we deduce from (3.37) that

(3.38) /|S<p/2 |€0sic (5, 0) + e (5, 0) [*ds < Ce?[||uell7ps 2 a0y + lucllin @),

which implies by the change of coordinates involving ¥ that

(3.39) /
QugNOQ

where on C 1, is an open neighborhood of xzy € 0. Since xg is arbitrarily chosen,
one easily deduces from (3.39) that

2

Oue(x
c(z) dx < C€2H|Ue||i{3/2(ag) + ||u€||§_11(9)},

€5, — ue(x)

2
(3.40)

— Ug

ou
H < < Ce?[||uclFsrzany + luellin g)-

E81/

L2(69)
Now, multiplying (3.3) by u. and integrating by parts, we find

Oue(x)
e A e T

Hence, using the Cauchy—-Schwarz inequality, we get

Ou,
E—— — U

ov

luclling) <e ( + ||us||L2(89)> [[ue |l L2 o0

L2(8Q)

2
C
+ <1 + 2) elluclZz(o0)-
)

L2(0Q
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Substituting the above formula into (3.40), we have finally proved that there exists a
constant C' > 0 such that for all € € (0,1) any solution u. € H?(Q) of

(52A - 1) us(z) =0, x € Q,

satisfies
Oug 2
3.41 € —u < Cellugl|Zs ) .
(3.41) |5 - oy S Colaan
Therefore,
lim ||e Ye _ u =0.
e—0 ov L2(To)

This completes the proof of Theorem 1.2. 0
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