Adv. appl. Clifford alg. 17 (2007), 383-393
(© 2007 Birkhauser Verlag Basel/Switzerland .
0188-7009/030383-11, published online June 9, 2007 Advances in

DOI 10.1007/s00006-007-0045-8 Applied Clifford Algebras

Half Dirichlet Problems and Decompositions of
Poisson Kernels



384 R. Delanghe and T. Qian AACA

We adopt the notation of Cli ord algebras from [5]. In particular, a general
element a € Cpy 1 has the form
a = Z apea,
A

where aa € C,A=<j1, -+ ,0,0 < j1 < -+ < ji <m, and where ea = €j, - - - €j,
are the reduced products of basis elements. Furthermore |a| = (ZA|aA|2)1/2 is
the norm a € Cm41. The conjugate @ is defined to be the tensor product of the
conjugation in Ry m+1 and the complex conjugation in C. Of central importance
is the fundamental solution of the Dirac operator (see below) in R™*! denoted by
E(z); it has the expression

1 T
Amr [z[mHt
where A1 is the area of the m-dimensional unit sphere in RM+1,

We introduce the functions

a(x)=%(l+'a¢.(w)), ﬁ(x)=%(l z,aqn(x))’

E(x) =

i _
|0®(2)] |00 (2)|
where 9 is the usual Dirac operator 0 = 6670‘30 + 067191 +.+ %em, and 7 is the

usual imaginary unit in the complex number system. The vector 0®(x)/|0P(z)| is
a unit normal vector of the surface X to the point x on X, denoted by
_ 0%()
Ny = .
|0®(2)|

We assume that the surface is orientable and divides the whole space into two
open regions of which at least one is simply-connected, denoted by Q. Thus ny is
the well defined “outward” or “inward” pointing unit normal of Q. In this note it
is on Q that the Dirichlet problem and half-Dirichlet problems will be studied.

For each fixed z € X, a(x) and ((z) are hermitian orthogonal primitive idem-
potents in Cm1, i.e.

() = a(x), B*(x) = Ba);
a(z)B(x) = B(x)a(z) = 0;
a(z) = a(x), Bx) = B(2).
Moreover,
a(x) + f(z) = 1.

The functions « and 3 give rise to Hardy-space projections as Fourier mul-
tiplier operators, acting on the frequency domain of the functions. The represen-
tations of those projections on the space domain are singular integrals. The study

may be found in [4], [9], [10], and lately in [8]. In this note, however, use of those
functions is made directly in the space domainj3140the function.y
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Holder continuous functions of degree A, or f € LP(X),1 < p < oo, find W (x) such
that

oW (x) =0 z€Q

{ a(@)W(z) = a(z)f(x) z€Z, 1.1
oW () =0 x€Q

{ B)W (z) = B@)f(x) = €3 (1.2)

The cases p = 1 and p = oo require more delicate analysis that will be
omitted in this paper. The following two sections will be devoted to solving the half
Dirichlet problems in the unit ball and in the upper-half space R™*!, respectively.
We will also discuss the Dirichlet problems and the corresponding decompositions
of the Poisson kernels in these contexts. In the third section we will show that balls
and half-spaces are the only cases for which half Dirichlet problems have solutions
of similar structure.

2. Half Dirichlet Problems in the Unit Ball

Denote the open unit ball centered at the origin by B(1) whose closure is B(1). As
boundary of B(1), the unit sphere is denoted by Sm. The unit sphere consists of
the points on the surface ®(x) = 1, where ®(z) = |z|?. Consider the level surfaces
®(x) = r < 1in the closed ball B(1). The idempotent functions o and 3 on the
level surfaces are

1 1
a(r) = (1 +ix), fz) = 5(1 —z).
We have
a(2)(x) = fe)a(r) =1 — [zf*.
If, in particular, x = rw with » = 1, i.e.  is on the unit sphere, then we have
a(w)b(w) = fw)a(w) = 0.

The Cauchy transform of a given boundary data f is given by
CN@ = [ TL s

where
1 T —w
w
|z — w|m+1

C(z,w) =

Ami1
is the Cauchy kernel on the sphere.
Throughout the paper we will adopt the inner product notation for the above
integral, viz.
C(f) =< OX) va

while in general we define

<gfn= /E () f()ds(w).
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To solve the half Dirichlet problem in relation to «, for instance, one considers
the Cauchy integral C'(f) = Cs,,, (f) of the function 2a(w) f (w) inside the unit ball,
where f(w) is the boundary data given in (1.1), i.e.

1 T —w
CQaf)(x) mrrwa(w) f(w)lds(w)
m 12 *

Am+1 —w|

X

B 1 /Sm |z — ;|Lr:1+1w(1 +iw) f(w)ds(w).

Amir

Set
W% z) = CQRaf)(x).
Write x = ¢, we have
(i) W9(x) is (left-) monogenic in B(1);
(i)
rirp_ We(re) = W() (as definition)

= % [2a(&) (&) + HRaf)(E)],

where H is the Hilbert transformation on C*(Sm) and LP(Sm). (ii) is the so called
Plemelj-Sokhotzki formula. The Hilbert transform of a general function f on the
sphere is defined to be the principal value integral

_ §-w
@ = po— [ e @)

The fact that H maps C*(Sm) to C*(Sm) as a bounded operator is traced
back to [11]; and that H maps LP(Sm) to LP(Sm), is based, for p = 2, on the
Plancherel theorem on the sphere; for p # 2 we refer to [2] or [4]. The validity of the
Plemelj-Sokhotzki formula for functions in LP is a consequence of the boundedness
of H in the LP spaces (see [12] or [14]).

Note that the use of the terminology Hilbert transformation is not uniform
among analysts. Some authors call the above defined H the Cauchy singular in-
tegral on the sphere. They instead use the terminology Hilbert transformation for
the mapping that maps the real part to the imaginary part of the boundary value
of a (left-) monogenic function in Q (see, for instance, [1]). On the upper-half space
the two concepts coincide but this does not happen for general domains including
balls.

Now consider the function a(z)W%(z). Taking the limit to the boundary, we
have

(W)

(€ f(©) + a(OH(af)(E)
a(§) f(€) + Y H(uf)(€)-

r&rP_ a(x)W(x)

But, as
QL+ — w)w(@ +iw) =0, 2.1)
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we obtain
a(Q)H(af)(€) = 0.
Consequently,
lim a@W* (@) = a9 ()
Therefore, W solves the problem (1.1). Similarly,

WP(z) = CBf) ()
solves the problem (1.2).

The above solutions W and W® to the problems (1.1) and (1.2), respectively,
give rise to the solutions of the classical Dirichlet problem: Given boundary data
feCMZ),0<A<lorfeLP(X),1<p< oo, findU(z) such that

{ AU@)=0 x € B(1) 2.2)
Ulsm(@) = f(z) @ € Sm, '

We recall the following facts.

(i) W< and WP are left-monogenic in B(1); and

(ii) For any (left-) monogenic function f in the open set Q ¢ R™*! the
function x f(x) is harmonic in Q (see, for instance, [5]).

We therefore have that a(z)W%(z) and 3(z)WP(z) both are harmonic in
B(1). Hence

U(z) = a(z)W () + Bx)WP (z) (2.3)
is harmonic in B(1). Moreover,
lim U@g) = a(QW©) +BEOWPE)
a(§)f (&) + B f(©)
f(©-

Consequently, U(z) solves the Dirichlet problem (2.2).

The solutions W< and W# to the problems (1.1) and (1.2) also give rise to a
decomposition of the Poisson kernel on the sphere. Note that the solution of (2.2)
is given by

U@ = [ Paw)f@)ds),
Sm
where
1 1—|z)?
Am1 Jo — @M+
is the Poisson kernel on the sphere. The solutions W< and WP now motivate to
define the functions

P(w,w)Z .’EGB(].), gEva

€T —

w
) = g o

wol\w
Ami1 ©)

and
Tz —

CBw) = - W|ﬁ+1wﬁ(w).

B(x)

Am+1 |x
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Due to the simple relation
1 +iz)(r — w)w(l +iw) + (1 —iz) (@ — w)w(l —iw) = 2(1 — |z[?),
we obtain the decomposition

P(z,w) = CF(w) + CE (W), (2.4)
and hence the solutions a(z)W%(z) and 8(z)WP(z) are given, respectively, by
a(z)W(z) = /S . O (W) f (W)ds(w) (2.5)
and
W@ = [ R, (26)
Remarks

(i) The solutions of (1.1) and (1.2) for the unit ball case are already discussed
in the paper [7].
(i) Formula (2.3), together with (2.5) and (2.6), may be written as

U(x) = afx) /S C@)@af)(w)ds(w) + A(x) /S C(@) (26 (@)ds(w).

thus indicating the fact that the classical Dirichlet problem (2.2) for the unit ball
may be solved by using the Cauchy transformation only.

(iii) It is based on the splitting (2.4) that we obtain the decomposition (2.3).
Indeed, apart from the decomposition (2.4) all the other results may already be
found in [7]. The latter paper uses the splitting

P(z,w) = P%(z,w) + PP(z,w),
where
PY(z,w) = a(@)P(z,w), PP =p(@)P(z,0).
The observation that the Dirichlet problem for A in B(1) can thus be solved by
using the Cauchy transformation was not explicitly made, although it is implicitly
presented in [7] Theorem 3.2 (i).
(iv) In [6], it is proved that the unique solution to the problem (2.2) reads

U(z) = Fi(z) + 2 F3(x), (2.7)

where
Fi(z) =< Sx(w), f(w)sm

and

Fy(z) =< Sx(w), wf(@)sm,
and Sx(w) is the Szego kernel for the ball. Note that for the ball, Sx(w) = Cx(w).

We thus have that F; and F; both are (left-) monogenic in B(1). If f is square-
integrable, then F, F, belong to the Hardy space H?(B(1)) with

lim Fi(r§) = Pf()
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and
lim_Fy(r€) = P@F)(©),

where P is the orthogonal projection operator of L2(Sp) onto H2(Sm).
Notice that the decomposition (2.7) was obtained by using the following
decomposition of P(z,w) :

P(z,w) = Sx(w) + 2Sx(W)w, =€ B(),w € Sm.

Since for the ball Sx(w) = Cx(w), this again shows that the classical Dirichlet
problem may be solved by merely using the Cauchy transformation.

(v) Notice that (2.7) generalizes to R™*! the following result concerning the
Dirichlet problem for the unit disc in the complex plane C (see [2]).

Given f € L?(S;), the solution v to

Au(x) =0 rz € B(1
{ (= 1) e (28)
is given by L
u(z) = h(z) + H(?),
where
h(z) = (S/)(2)
and

H(z)=25C
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where H is the Hilbert transformation on R™. Note that in the present case
‘H maps the real part to the imaginary part of the boundary value of a (left-)
monogenic function in the upper-half space RT“. The boundedness of the Hilbert
transformation is referred to that of the Riesz transformations ([14]).

We now solve the corresponding half Dirichlet problems in the upper-half
space with the idempotent functions

ot = %(112’60).

Note that they are just the functions a(z) and §(x) defined in §1 and they are
constant functions. The half Dirichlet problems are posed as follows.
Given v € LP(R™),1 < p < oo, find W in RT“ such that (1.1) and (1.2)
hold respectively for a(z) = ot and 8(z) = o, where f = u,Q = RT“, Z=R™M
We claim that the half Dirichlet problems are solved by
WE(z) = CQo*u)(x).

Indeed, we have OxW*(z) = 0, and, as a matter of fact, W+ € H>(RT™"). As for
the boundary conditions, let us show that

lim 0" W* (29, 2) = 0" u(z),
Xo—0+

the case for W~ being similar.
The boundedness of the Riesz transforms imply the Plemelj-Sokhotzki for-
mula. We therefore have

lim W(xg,z)= %[20+u(g) + H(20 T u)(x)].

Xo—0+
Notice that for z,y € R™,

(1 +1&0)(z — y)eo(l +iep) =0, (3.1)
whence

otH(eTu) =0.
Together with the fact that 072 = o™, we get

lim o™ W™ (z0,2) = o u(x).
X0—>0+

Analogously,
lim o~ W™ (zo,2) = 0~ u(x).
Xo—0+

Now we consider a similar decomposition of the Poisson kernel in terms of the
Cauchy kernel and the corresponding solution of the classical Dirichlet problem.
Define, for (z,y) € RT“ x R™M, the kernel functions
2 s Ty oy
g |x_g|m+1ega .

Cxlw) = Ami1

A straightforward computation shows that
4rg = (1 +i€)(z — y)eo(l +igp) + (1 — 7€p)(x — y)eo(1 — i€p),
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which then leads to the following decomposition of the Poisson kernel P(z,y) for
R

2 i)

P(x,y) = =Ci(y) +Cx (y),z € RTTHy e R

Ama [z —y|™H

Consequently, for v € LP(R™) given,

| reawiy = [ crouma [ oy
= oTWT(2)+ o W (2).
As o* W and o~ W~ both are harmonic in RT*', and

lim (0+W+(x0, z) + o W™ (x, @) = u(z),
Xo—0-+

it follows that the (unique) solution to the classical Dirichlet problem

{ AU(z) =0 zeRTH

Urm(z) =u(z) = €R™, (3.2)

is given by
U(x) =otWH(z) + o~ W™ ().

This shows that the Dirichlet problem may be solved by using the Cauchy trans-
formation.

As in the unit ball case we now cite the decomposition of the Poisson kernel
and the corresponding decomposition of the solution of the Dirichlet problem (3.2)
in relation to the Szegd kernel in the upper half space.

For the half-space case the Szegd kernel, as in the ball case, is the same as
the Cauchy kernel (see [3]):

1 T—y
SX(Q) =

€0 |z — g|;‘+1 = Ox(y)-

Amt1
Due to the elementary relation
(z — y)eo + & ((z — y)eo) eg = 2z,
we obtain
P(z,y) = Sx(y) + 8 Sx(y)eo. (3.3)

Correspondingly, we have the decomposition of the solution of the Dirichlet prob-
lem:

U(x) = Fy +&F,, zeRIM 3.4
where
Fi(z) =< Sx,u, Fa(x) =< Sx,epu.

Note that for u € L2(R™), I} and F, both belong to the Hardy space H2(RT).
The decomposition (3.4) was already obtained in [6].
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4. Half Dirichlet Problems for General Domains

Let the boundary surface > of a general domain Q be given by ®(z) = 0. We recall
that the primitive idempotents are defined by

1 . 0P(x) 1 . 00(x)
)= (L igey) %0 =3 (1 iigagy )
where the vector 0®(x)/|0®(z)| is a unit normal vector to the surface X at the
point x € X, denoted by

- od(x)
“joe(@)]

For the ball case ®(z) = ka:() xk2 — 1 and for the upper half space case
®(x) = xg. For these cases ny = ﬁ and nyx = €y, respectively. In the former two
sections the crucial relations for developing the theories in the two contexts are
(2.1) and (3.1), respectively. If the half Dirichlet problems (1.1) and (1.2) were

solvable in the same pattern, then the following relation should hold
1 +iny)(z — y)ny(1 +iny) = 0.

Through simple computation, taking into account nf, = —1, there then would hold

[(z — y)ny + nx(z — )] + ilnx(z — y)ny — (z —y)] =0,
or
(—yny+nx(x—y) =0 and nx(z—y)ny — (@ —y)=0.
By multiplying nx to both sides of the second equation, it becomes the same as
the first, and they further reduce to the relations

<z—ynyt<zr—ynx=0, and (—-y)Any—(—y)Anx=0,
or
(z—y) L(nx+ny) and (z—1y) || (nx —ny).
The last two conditions imply that the surface must be a sphere or an m-dimen-
sional hyperplane, which are exactly the two cases studied in the previous two

sections. We thus could not expect to have an analogous theory on the surfaces
other than spheres and half-spaces.
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