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ANALYTICITY OF DIRICHLET-NEUMANN OPERATORS ON
HOLDER AND LIPSCHITZ DOMAINS*

BEI HUT AND DAVID P. NICHOLLS'

Abstract. In this paper we take up the question of analyticity properties of Dirichlet—Neumann
operators with respect to boundary deformations. In two separate results, we show that if the
deformation is sufficiently small and lies either in the class of C1+< (any o > 0) or Lipschitz functions,
then the Dirichlet—Neumann operator is analytic with respect to this deformation. The proofs of both
results utilize the “domain flattening” change of variables recently advocated by Nicholls and Reitich
for the stable, high-order numerical simulation of Dirichlet—~Neumann operators. We extend their
analyticity results through the use of more specialized function spaces, and our new theorems are
optimal in terms of boundary regularity. In the case of C1*® boundary perturbations the underlying
field also lies in the Holder class C1+% and the theorem follows by appealing to familiar Schauder
theory arguments. In contrast, for Lipschitz deformations the field must lie in an LP-based Sobolev
space (W1'P), so the relevant elliptic estimates come from Sobolev theory. Additionally, in the case
of Lipschitz domains, the Dirichlet—Neumann operator must be reformulated weakly in order to
accommodate the lack of regularity at the boundary which these Sobolev-class fields possess.
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1. Introduction. Many problems of fundamental importance in engineering and
the sciences are posed in terms of partial differential equations formulated on irregu-
lar and/or moving boundaries. In many instances the differential equations are quite
simple (linear and constant coefficient); however, the nonlinearity of the boundary
conditions and/or the geometrical difficulties of the domain usually prevent analytic
solution of these problems. Classical examples of such problems are the free-surface
evolution of an ideal fluid [15], scattering of electromagnetic radiation from an ir-
regular grating [2], and precipitate growth [13]. For these problems a simplification
and reduction in dimension can be achieved by considering surface quantities and,
if applicable, the shape of the boundary as fundamental variables. Then, if desired,
bulk quantities can be recovered from these boundary measurements via appropriate
integral formulas. In general this procedure is complicated by the necessity of normal
derivatives of field quantities at the boundary. Therefore, Dirichlet—Neumann oper-
ators (DNOs), which deliver normal derivatives (“Neumann data”) given boundary
measurements (“Dirichlet data”), play a crucial role.

Among the many ways in which the DNO can be simulated numerically (e.g.,
boundary integrals/elements, finite differences, finite elements, etc.), methods based
upon boundary perturbations are particularly appealing. These approaches view the
shape of the domain as a (small) deformation of a separable geometry (e.g., disk, torus,
infinite strip) and seek solutions as a Taylor series expanded in powers of this small
parameter. Aside from being highly accurate within their domain of applicability,
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a particularly appealing property of these methods is that, in contrast with most
alternative approaches, the spatial dimension of the problem does not affect their
implementation or performance. See [18, 19, 20] for a complete discussion of these
issues and presentation of numerical results.

Since perturbation algorithms play such a crucial role in the study of DNOs
we take up the mathematical question of their analyticity with respect to boundary
perturbations, i.e., with respect to e, which measures the size of the perturbation.
The first results along these lines can be derived from the work of Calderén [4] and of
Coifman and Meyer [6], who showed that if the upper boundary of a two-dimensional
domain is a (one-dimensional) Lipschitz curve, then the DNO maps H! to L? and is
analytic in € (sufficiently small). Next, Craig, Schanz, and Sulem [10] showed that the
DNO maps Wk+1P to Wk for k > 0 and is analytic in e (sufficiently small) for three-
dimensional domains provided that the two-dimensional upper boundary is C'; Craig
and Nicholls [8] extended this result to general d dimensions ((d — 1)-dimensional
upper boundary) by the same techniques but, due to the application at hand, also
required the boundary deformation to be in the class W*+1P for k > 0.

These results are the most general to date but rely heavily on an implicit boundary
integral formulation for the DNO which, from a numerical standpoint, undermines the
computational advantages of boundary perturbation approaches. With this consider-
ation in mind, Nicholls and Reitich studied analyticity through the transformed field
expansion (TFE) approach [18, 19, 20]. While this method did not deliver the sharpest
results from a theoretical standpoint (the boundary deformation was required to be
in the class C%/21 for any 6 > 0), it did produce a new, stabilized, high-order numer-
ical procedure for the approximation of DNOs with all the advantages of boundary
perturbation methods (e.g., ease of implementation, dimension independent perfor-
mance) without the shortcomings of classical implementations (e.g., cancellations and
high-order instability); please see [18, 19, 20] for a complete discussion and [21, 22]
for recent advancements in the setting of acoustic and electromagnetic scattering ap-
plications. Finally, we mention the recent work of Buffoni [3] who, in the setting
of an existence theory for two-dimensional traveling capillary-gravity waves, utilized
the DNO in Zakharov’s formulation [23] of surface water wave evolution. However,
since other techniques prevailed, the analyticity of the DNO with respect to boundary
perturbations was not used.

The goal of this paper is to show that the TFE approach can, in addition to pro-
viding a stabilized numerical approach, be used to realize the most general analyticity
results possible (in terms of boundary regularity) in arbitrary dimension. Concerning
smoothness of the boundary, this matches the theorems of Calderén [4] and Coifman
and Meyer [6] in two dimensions. However, the underlying function spaces are quite
different being based upon LP-Sobolev spaces rather than L2-Sobolev spaces. Our
results extend those of Craig, Schanz, and Sulem [10] and Craig and Nicholls [8] in
higher dimensions. Of course, our method can be extended to spaces with higher reg-
ularity if greater smoothness is assumed on the boundary deformation and Dirichlet
data. We begin by showing that the TFE method analyzed with Schauder theory in
Holder spaces gives a simple and elegant analyticity theorem for surface deformations
in the class C'*® for any o > 0. We then follow this analysis with a more involved
calculation in W*P spaces using Sobolev theory and demonstrate that, in fact, the
regularity of the surface shape can be reduced to Lipschitz.

The paper is organized as follows: In section 2 we introduce the TFE change of
variables and state our main results. In section 3.1 we work in the classical Holder
spaces via Schauder theory and conclude analyticity for boundary deformations of
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class C1T@ for any o > 0, and we show that the DNO will map C'™® Dirichlet data
to C'* Neumann data and is uniformly analytic in €. In section 3.2 we utilize the
Sobolev theory of W*P spaces and show that, in fact, the regularity of the boundary
deformation can be reduced to Lipschitz in any spatial dimension; in this case, the
DNO is analytic in & and maps W'~/?? Dirichlet data to W~!/?? Neumann data
(see section 2 for the precise definition of W~/7?). In Appendix A, we review the
key elliptic estimates which enable our analysis of the DNO.

2. Problem statement and change of variables. To focus upon a particular
problem we consider the classical free-boundary problem of the evolution of a d-
dimensional ideal fluid under the effects of gravity. The fluid sits above the bottom
of a flat ocean bed at mean depth h and is bounded above by the free surface n(z,t),
giving the domain

Shp={(z,y) ER"'xR| —h<y<n}

The fundamental variables for this problem are the shape of the free surface, n, and
the velocity potential ¢(x,y,t) which gives the velocity of the fluid from ¥ = V. The
equations of motion are [15]

(2.1a) Ap=0 mn Spy,

(2.1b) Dol —h) =0,

(2.1c) O + Ve - Van —0yp =0 aty=m,
1

(2.1d) O + 3 Veol> +gn=0 at y = .

These equations must be supplemented with initial conditions and lateral boundary
conditions, which we discuss later.

In a fundamental paper on stability of free-surface ocean waves, Zakharov [23]
noted that the Euler equations, (2.1), could be stated as a Hamiltonian system in
terms of the canonical variables (n(z,t),&(x,t) = p(z,n(x,t),t)). This observation,
coupled with the solvability of Laplace’s equation on the domain S}, ,, given &, leads
to the realization that (2.1) can be equivalently stated at the surface of the domain
Sh,n- The restatement was first made by Craig and Sulem [11] as

(2.2a) O =Gn) &,

1
D= gy —
T 1 V)

(22b) _2(G(77) g)vmg : vzn + |vm€|2 |vw77|2 - (vmg : vwn)ﬂ )

V€12 = (G(n) €)?

where G(n) £ is the DNO. This set of equations, (2.2), has been useful in a variety of
analytical [8, 7] and numerical [16, 17, 9, 14] treatments of the Euler equations, and
clearly a detailed understanding of the DNO is at the heart of these analyses.
Inspired by the geometry of the Euler equations (2.1) and the reduction of Craig
and Sulem, we study the DNO, G(7), and its associated boundary value problem:

(2.3a) Av(z,y) =0 in Sk,
(2.3b) Oyv(z,—h) =0,
(2.3¢) (e, n(r)) = ().



ANALYTICITY OF DNO ON HOLDER AND LIPSCHITZ DOMAINS 305

Upon the solution of (2.3) the DNO is defined as
(2.4) G(n) &€ = Vuly—y - Ny = [-Van - Vv + 0y0]

y=n’

where the normal N = (—=V,n,1)T (not of unit length) is chosen to simplify the
restatement of the kinematic condition (2.1¢) as (2.2a). Regarding lateral boundary
conditions, it is well known that bounded solutions to (2.3) are unique. Thus, v(z,y)
is periodic in z if n(x) and £(z) are periodic in z; similarly, the behavior of v(x) as
& — £oo will be uniquely determined by the behavior of £(x) near infinity. In this
way we incorporate quite general boundary conditions into the definition of the DNO.

In order to work with more general Lipschitz boundaries, we now derive a weak
formulation of the DNO: Take any test function ¢ € T}(Sh ), where

Ti(Shy) = {f €C'(Shy) | f=0o0n {|z| > R} for some large R} .
Then

0= /S o av

= / O,0) dS — [ (Vo - Vatb + dyv 9y1b) AV
() Shon

(x 1+ |V, d;v—/ (Vav - Vo) + 0yv 0
/Rdl (@) /14 [Van| 5., Y ) dV.
\/1—|—|an d

Thus

@5 [ (G 9uteae)de= [ o Veo 00 00 av

Sh’!”}
For any 1 € Th(Sh,,) we can always approximate ¢ with 1; € C*(S}, ;) such that

WV — Y strongly in C(m),
Vip; — Vi weak™ in Lw(sh,n)d'

Using this approximation, we find that (2.5) also extends to functions ¢ € Tlg’l(Shm),
where

T (Shy) = {feC*(Shy) | f=0o0n {|z| > R} for some large R} .

Using the notation
(a,b) = / a(z) b(zx) dx,
Rd-1
we restate (2.5) as follows: For any 1 € Tp"' (Sh.,),

(2.6) (G () & b(zn(2))) = /S (V- Vb + Oy 0,) AV,

It is clear that the right-hand side of this equality requires v only to be W, loc (Shm)
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It has been discovered [18, 19, 20] that an effective technique for establishing the
analyticity of DNOs is to make a “domain flattening” change of variables

2.7 r=z, o =h2T
(2.7) e 4 h+n

which maps S}, to Sp,0. Considering the transformed field
(2.8) u(@',y') = v, (h+n)y' /h+n),

the change of variables induces the formulas

(2.9a) (h+mVa = (h+n)Va = (h+y)(Van)dy,
(2.9b) (h+mn) divy = (h+n) dive — (h+y')(Varn) - Oy,
(29(1) (h + n)ay = hay/,

which include a prefactor of (h+ n) in order to realize transformed equations with no
quotients involving . Upon making this transformation, (2.3) becomes

(2.10a) Au(x',y') = F(2',y) in Sh.0,

(2.10b) dyu(z’,—h) =0,

(2.100) uli,0) = (),

where

(2.11) F(2',y) = divy [F(l)(x', y')} + 0, FO ) + FO ).

The form for F' can be found most easily from the following calculation:

0= (h+n)?*{A0+djv}
= (h+n)*Agv + (h+n)*0)v
= (4 n)dive [(h+ 1)Vl = Ven - (b +n)Vev + (b +n0)0y [(h+1)8y0].-
Using (2.9) it is straightforward to show that
0=h*ALu+h*0u
+n divy [AWVpu] + b divy [nVeu] + 1 divy [nVpu] — h divy [(h+ y) Verndy ul
—n divy [(h 4+ y)Vendyu] — (h 4+ y)Van - 0y [RV )
—(h+y)Varn - 0y MVeru] + (b +y)Varn - Oy [(h+ ') VarnOy ul
~hVun - Vo = nVom - Vou+ (h+y') [Vonl* 8y u.

From this point, several manipulations can be effected to realize the divergence struc-
ture of F. Upon dropping primes, this results in

2 1 h+y h+y
(2.12a) FO = —Envmu — ﬁnQun + Tvxnﬁyu + ( 32 )annaym
h+y (h+y) (h+y)* 2
2
(2.12b) F@ = van -Veu + 02 nVaen - Veu — o |Van|” 0yu,

1 1 (h + y) 2
3)
(2.12¢) F® = 5 Van Vot + 15nVan - Vou — =—5 Vn|? dyu,
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where F(U, F)and F®) are all O(n). At this point we note that, as claimed above,
the right-hand side of (2.10a) contains no quotients involving 7.

Of course, we are primarily concerned with the DNO; formula (2.4) transforms
as

(h+mG(n) ¢
(2.13) = {=Van- (bt Vv + (A 0By}

= {hdyu — hV o - Vo = Vo - Vou+ (A +y') [Varn|” Oyu} =0’
Therefore, again dropping primes,
(2.14) G(n) &(x) = dyu(z,0) + J(z),
where
J = =1G() €~ Van- Vou(s,0)
— Ve V(. 0) + [Vl Oyu(z, 0),

and clearly J = O(n). The weak statement of the DNO, (2.6), transforms as

(Gn) & (i, 0))
. -/ {(w - m(vmayu) ~ (vzw - ZLZ;ww)ayw)

h+n

for any ¢ € Tg’l(Sh,o). Finally, we point out that sometimes it is more convenient to
write the DNO in the following form:

h(l + |va:77|2>

(2.16) G(n) &(x) = =Van- Vi€ + ht

)

Oyu

y=0

where we have used the fact that u(z,0) = £(x).

In the spirit of the boundary perturbation methods we alluded to in the Intro-
duction, we now suppose that we are considering 1 to be a small perturbation of a
flat geometry, i.e., n(x) = ef(z). In this case, for future reference, (2.16) becomes

h(1+ eV f1?)

(2.17) Gn) &(z) = =eVaf - Vol 4 =

Oyu

y=0

We show the following theorem in section 3.1.
THEOREM 2.1. Let f,& € CF(R471), 0 < a < 1. Let v(z,y) be the solution of
(2.3) in the region Sp, withn =cf and define

h
u(a:,y,s)zv(:c,“lj‘f)%/—i-ef), —co<r<oo,—h<y<0
(cf- (2.8)). Define the DNO G(ef) by (2.14) with n = ef. Then both the solution
u(z,y, ) and the DNO G(ef) are analytic as functions of €; i.e., they can be expressed
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as the convergent series
(2.18) u(z,y,e) = Zun(x,y) e, G(ef) = Z Gn(f) €,
n=0 n=0

for small e, where u, and G,(f) satisfy, for some constants B and C independent

of g,
|un|cl+a(sh'0) < cB" ‘§|Cl+a(Rd—1) ’ |Gn(f)‘[:(Cl+a(Rd—1),Ca(Rd—1)) < cB".

This theorem implies that the DNO maps C'T® Dirichlet data to C® Neumann
data.

By working in LP-based Sobolev spaces, WP (p > d), we can refine this result
by requiring the boundary to be only Lipschitz continuous. In dealing with these
Sobolev spaces, we must appeal to the trace operator and its mapping properties (see
[1, Chapter 7 (e.g., Theorem 7.53)] for trace theorems); in particular, if 9Q € C¥,
then the trace operator WH?(Q) — Wk=1/PP(99) is continuous and surjective.

To state the next result with complete accuracy we first define a pair of function
spaces. We denote by B, (z*) the ball of radius r centered at z*, and for p > 1 define

XP ={¢| & e WYPP(B (%)) for any z* € R4}
For £ € X? we define

[Ellxr = sup [[Ellwi-1/pp(By(2%))
z*cRd-1
Recall that [1, Chapter 7]

€llwa-1/0 (5, (@ny) = WE[CHwan By @y =m0 »

where the infimum is taken over all functions ¢ € WY?(By(z*) x [—h,0]) such that
¢(x,0) = &(x) in the trace sense; i.e., for any C* function v(z,y) such that v = 0 on
{0B1(27) x [=h, 0]} U{Bi(2") x {y = —h}},

Y(¢ =€) € Wy P((Bi(z*) x (=h,0))). Tt is clear that with this definition

1€l x» < sup | I€llwr-1/00 (B @)y < 26=D/P g o, .

r*e

We also define
ykp — {u|ue kaP(Bl(x*) X [=h,0]) for any z* € Rd_l}
and

[ullyr, = sup
Rd

x*

» lwllwin By @)% [—h.0]) -
In the case of boundary data in X?, the solution u(z,y,e) will only be in the space
WLP in the domain. Therefore, the first order derivative Vu will only be an LP
function in the domain and the trace operator in (2.14) is not well defined. Thus
we shall use the weak formulation (2.15). Since the DNO is local in nature, we shall
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discuss the DNO only in a neighborhood of an arbitrarily fixed point # € R~1. We
will establish the following in section 3.2.

THEOREM 2.2. If f € COY(R™Y), € € XP, p > d. Let v(z,y) be the solution of
(2.3) in the region Sp, withn =cf and define

h
u(z,y,¢€) :v<x,(+hgf)y+8f>, —co<r<oo,—h<y<0
(cf- (2.8)). Define the DNO G(ef) by (2.15) with n = ef. Then both the solution
u(zx,y,e) and the DNO G(ef) are analytic as functions of €; i.e., they can be expressed
as the convergent series

u(x,y,g) = Zun('r’y) e”, G(&‘f) = ZGn(f) e”,
n=0 n=0

for small €, where u,, and Gy (f) satisfy, for some constants B and C independent

of €,
(2.19) [unllyrr S CB" [l€llxp s NGn(Hllixr,(xea))) < CB"

for any fizred 2 € R4~L. In these formulas, q is the conjugate of p, i.e., ¢ = p/(p—1),
and (X3(2))* is the dual space of X1(Z):

X3(#) ={p € XU | ¢ =0 for |x—&| > 1}
= W, V(B ().

Remark. Roughly speaking, XP behaves like W1=1/7P and X9 behaves like
Wl-1/a4, Thus, the dual space of W'~1/94 behaves locally like W—(-1/a»r —
W —1/P»_ Therefore, the above theorem states that the DNO “loses one spatial deriva-
tive” and is analytic in €. This is the optimal regularity that one can expect for the
DNO.

Remark. Theorem 2.2 concerns a field, v, in WP with boundary trace, &, in
W1i=1/p»  Such assumptions were made to enable a proof which demands the weak-
est possible regularity on the boundary perturbation. Of course, if the boundary
deformation and Dirichlet data are more regular, then the field and DNO will be
smoother as well. Results mentioned in the Introduction (e.g., Calderén [4], Coifman
and Meyer [6], Craig, Schanz, and Sulem [10], Craig and Nicholls [8], and Nicholls
and Reitich [18, 20]) provide such results in a wide array of function spaces.

Remark. We introduced the spaces X? and Y*? in order to include quite general
behavior at infinity. For instance, we can accommodate periodicity or convergence (at
infinity) to a constant. If we specialize to periodic boundary conditions, say on the
period cell Q € R%™!, we can simplify the statements of the theorem by replacing XP
with W1=V/PP(Q), Y'P with WHP(Q x [~h,0]), and B; (&) with Q in Theorem 2.2.

Remark. Finally, a direct, “method of majorants” approach could be pursued to
derive these results; cf. [18, 19, 20]. This would involve (for Theorem 2.1) inserting
the expansions (2.18) into (2.10) and (2.14), finding equations satisfied by the w,, and
G, and then estimating them directly in an appropriate function space. Since our
purpose is to simply establish analyticity in € (rather than joint analyticity in x, y,
and €; cf. [20]), we have found that a complezification approach greatly simplifies the
argument while delivering the most general result possible.
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3. Analyticity. In this section we establish analyticity of u(x,y,¢) in € via a
complexification argument. Of course, in the original system (2.3) we cannot allow &
to be complex-valued as € measures the magnitude of the (real) deformation of the
domain. On the other hand, in the transformed system (2.10) ¢ has no such interpre-
tation and we are free to allow ¢ = €1 +igo € C and to look for complezr solutions, u.
The advantage of this approach is the availability of the formulas of complex analysis
which readily deliver analyticity provided that straightforward estimates are estab-
lished. Once this is accomplished we may set e2 = 0 and obtain the series expansion
for « which must be real-valued.

The complexification approach requires us to simply show that u(z,y,¢) is dif-
ferentiable in e = e; + ieg for || sufficiently small. To this end we define the finite
difference operator as follows:

1
T5[u](x,y,5) = E[U(‘r,y,f + 6) - u(x,y,s)], b= 61 + 1(52

A simple computation shows that
(31) T§[u . w](x, Y, E) = T5[U](.’I}, Y, 8) ' U)(.’I,‘, Y, 5) + U(Z‘, Yy, e+ 6) ' Tﬁ[w](l‘v Y, E)'

In the next two subsections we show that Ts[u](x,y,e) converges as 6 — 0, for ¢
in a small disk. This is done in Holder spaces in section 3.1 and in W*P spaces in
section 3.2.

3.1. Holder estimates. To begin this section we recall the following well-known
algebra property of the space C.

LEMMA 3.1. Let 0 < a < 1. For f € C*(R¥1Y), u € C%(Shy), the product
fue C*(Sho), and

‘fu|ca < ‘f|ca |u‘ca .

For convenience, we often use CK*® to denote either CF *(RI~!) or
C*+2(S}, 0); the meaning should be clear from the context. Now, recalling that since
¢ € C, solutions u of (2.10) will generally be complex-valued (with the real and imag-
inary parts individually satisfying (2.10)), we establish the following lemma regarding
existence and uniqueness of solutions.

LEMMA 3.2. Given f,6 € C*** for any a € (0,1), there exists co > 0 such
that (2.10) (with the right-hand side of (2.10) given by (2.12)) has a unique solution
u € CYT for all € in the disk |e| < co. Furthermore,

(3.2) [u|isa < ClE|or+a,

where the constant C' is independent of €.
Proof. The contraction mapping principle will be utilized. Consider the space

X ={ue ™ | u(x,0) =& dyu(x,—h) = 0}

and the map @, defined by the following steps: For v € X, compute R(z,y) =
F(z,y,u(z,y)) from (2.11) and (2.12), and find the solution of

Aw(z,y) = R(z,y) in Sh,0,

w(z,0) = &(x),
Oyw(z, —h) =0,
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guaranteed by Theorem A.2. Setting n = f, we note that if u € C'*®, then

2 1 h+y
1 2 £2
O], < el Vatleo + 43P Vaul o + ]he(vxfwyu N
h+y
4! =2 Je21(9, p)o,u
Cu
2le el? Yle
< L | flee lulcrra + % |f éa Ulgrsa + g |floisa [U]oita

h h h
Vie|?

+ 72 |f|ca |f|cl+a U|cl+a

2
< lelKia | floira [ulgira + |5|2K1,2 |florsa [Ulgrsa s
where we have used Lemma 3.1, and Y is defined by

|(h+y)u

Co S Y ‘u|ca .
Similarly, it can be shown that

[FO| < lelKan|floni llora + €22z | fEncn lulousa

c
[FO| < el Flen tulor + [P K 12 fulen

so that from (A.1) of Theorem A.2, w € C*T. Thus, ® : X — X defined by w = du
is well-defined.
Now, if we choose u,u € X, this will generate w,w € X, respectively. Further-
more,
o dlgnen < . [[R RO+ [R® 50| 1[0 59| ]
o = ce ce Lo
< le[Kaa|florta U —tlgipa + |5|2K4,2 |f|2(;1+a [u — | cisa

<v ‘U - mcu—a

for y < 1if

le] < co Emax{

Y Nal
2K41 | flensa /2K4o |floisa

Clearly the estimate is uniformly valid for all € in the disk |¢| < ¢y, and thus the
contraction mapping principle gives existence and uniqueness of solutions. Repeating
the above estimation procedure we find that (3.2) is valid. a

We next establish differentiability of u in e.

LEMMA 3.3. By shrinking the constant cg in Lemma 3.2 if necessary, we have
(3.3) Ts[ullgrva < C  for || < co, 6] < co,
where the constant C is independent of € and 6.

Proof. We begin by applying the difference operator Ts to (2.10) as follows:

(3.4) ATs[u] = div, [:ns [F<1>]} + 9, Ts[FP] + T5[F)].
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The product rule (3.1) can be used to derive
Ts| F(l)]

2
_ —%5 FYLTs[l(e) — % PV eule +8) — =5 PV Tolul(e) - % F2V,u(e + 6)

(€)
(3:5) —%fngu(s 1oy + TG ra ) + Z v

h
2
w‘fvxﬁ’ﬂ s[ul(e) + WM fO,u(e +6)

+vazf5yu(s +6).

Estimating this in C'* we find

Vafoyu(e +6)

+

TP < {Kslel flgnse + Koole |f e }IT5[ ) lonsn
+Ko {|florisa T el [florsa + 16 [florsa} luls e+ 6)|crta s

similar expressions for |T5[F®]| . and |T5[F®)]|, . can be found. These results
coupled with Theorem A.2 imply that

Tlulleara < Ce |
2 2
< Co [{Kralel Iflgnra + Krz el [FEna | Tolullgren

K {Iflora + el £ s + 18] 2v } lulorea]

TEO o, + B+ [TF ]

Clearly, if € and ¢ are chosen sufficiently small, then |Ts[u]| 1+ is bounded indepen-
dently of € and 6. 0

In the next step we show that this difference quotient converges to the derivative
of u with respect to €.

LEMMA 3.4. There exists a small positive constant co such that, in the disk {|e] <
co}, the complexified solution w of (2.10) is differentiable in the complex variable € in
the space CY*B for any 8 € (0,a), i.e.,

Ts[u] — O.u  as |6] — 0.

Proof. For any 3 € (0,a), we can use the compactness of C**¢ to conclude that
there exists a subsequence 6,, — 0 such that

Ts,[u] —w in CYP(Sy, n{|z| < K})
for any K > 1. By passing 6,, to 0 in the equation, we find that w satisfies
Aw = div, [HV] + 0,78 + HE,
where

2
HO = 2efV,0 - 2 fVou— o PPV~ 22 Y

h
(h ;Lr Y) V. foyu

2e(h+y)
72

+€(h7h+y)v$ o0+

e2(h+
+%fvxfayw +

fVafoyu,
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and similar expressions hold for H® and H®). Similar to the proof of Lemma 3.2,
the C'*# solution w to such a system is unique. This uniqueness implies that the
convergence is independent of the subsequence of §,,. a

At this point we can prove Theorem 2.1.

Proof of Theorem 2.1. By Cauchy’s formula, for |g| < ¢y,

ulz, ) 1/C U0 46 = 3 un(ay) ",
=¢co n=0

" 2mi (—e¢

where

1 u(z,y, ¢)
u (l‘7y):7./ ——7 d¢
! 270 Jigj=ey  C"HY
From this formula, we obtain the estimates on u,, from the estimates for u as follows:

1
|u”|Cl+“ < CnT éﬂ@f |u(-, '7<)|cl+a <CB" |f‘cl+a )
0 —Co

where B = 1/¢g. Since G(ef) &(x) is expressed in terms of u and its first order
derivatives (see (2.17)), we can extend G(ef) £(x) to complex e. Using the (complex)
analyticity of u in £, we immediately have the differentiability of G(ef) & with respect
to € and

|G(ef) 5|ca <C \“|01+a <C \f|01+a :

Thus, for |e] < co,

1 GCHE, n
G(ef) €= i e ﬁ d¢ = ;(Gn(f) £ e,
where
Goulf) €= = GUNE 4

2 g, O

From this, we obtain

1 C "
|Gn(f) §|Ca < praat Hllﬂx |G(Cf) §|ca < praat max |U('7'7O|(11+w <CB |f‘cl+a .
0 =co 0

I< I¢l=co

This implies

|Gn(f)|£(C1+a(Rd71)7ca(R471)) < CB".
The theorem is proved. O

3.2. WP estimates. Using W'P(S}, ,,) (W'~1/PP on the boundary) estimates,
we will extend the result of the previous section to Lipschitz boundaries; i.e., we will
assume

fec®, tex? (p>ad),

and approximate f and £ by smooth functions where necessary. The key result which
allows the estimation of Lipschitz boundaries is the following.
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LEMMA 3.5. For f € C%, u € YOP, the product (V,f)u € YOP, and

(Ve Pullyor < [flgoa lullyos -

Given this result we can prove the following lemma.
LEMMA 3.6. Given f € C%' ¢ € XP (p > d), there exists co > 0 such that (2.10)
has a unique solution u € Y*P for all € in the disk || < co. Furthermore,

(3.6) lullyre < ClElxr

where the constant C' is independent of €.

Proof. The proof is the same as in Lemma 3.2, with the C'T® Holder esti-
mate (Theorem A.2) replaced by the WP estimate (Theorem A.3) given in Appen-
dix A. For instance, the key estimate which guaranteed the contraction property in
Lemma 3.2 now reads

2 1 h+y
1 2 r2
[0, < 31 Tatllon + 5 1252l + [ L eVarOn|
h +
%8 F(Vof)dyu
h YoO0.p
2le g|?
< 29 s Nl + B 110 Ty,

Vel Ve o
+ 5 flgon Nullyrs + =2 £ 20 Nellyrs

: 5 2
< lel&r1 [ flon lullyrn + lePKiz | flgon llully

where Y is defined by
(A 4 y)ullyo, < Y lullyo.p -

From this calculation, using Lemma 3.5, we see the explicit appearance of the Lipschitz
norm on the boundary deformation f(z). 0

To establish the differentiability in complex e, we apply the finite difference op-
erator, Ts[-].

LEMMA 3.7. By shrinking the positive constant cq in Lemma 3.6 if necessary, we
have

(3.7) ITs[ulllyrr < C  for|e] < co,|é] < co,

where the constant C' is independent of €.

Proof. Again, the proof is essentially the same as for Lemma 3.3 with the C1+¢
Hélder estimate (Theorem A.2) replaced by the WP estimate (Theorem A.3) given
in Appendix A. 1]

Now we are ready to establish the differentiability in complex e.

LEMMA 3.8. If |e| < ¢o and u is the solution of (2.10), then u is differentiable
in € as a complex function almost everywhere; i.e.,

Ts[u] — O as |6] — 0.

Proof. The proof is similar to that of Lemma 3.4. However, since we no longer
have compactness for the first order derivatives, the subsequential convergence as
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0, — 0 must be replaced by the following:

Ts, [u] — w  strongly in C°({|z| < K} x [~h,0]) for any K > 1,
(Va, ) Ts, [u] — (Vi 8y)w  weakly in [LP({|z| < K} x [~h,0])]¢ for any K > 1.

We note that T [u] satisfies equation (3.4) from Lemma 3.3. The terms in (3.5) are
all linear in T, [u] and its first order of derivatives; furthermore, all the coefficients
are in L*° since we assume that f is Lipschitz continuous. These key facts allow us
to use weak convergence to take the limit 6,, — 0. Thus we obtain the equation for
w. The rest of the proof remains the same as that of Lemma 3.4. O

Proof of Theorem 2.2. The analyticity of u(x,y,¢) in €, and the corresponding
estimate for wu, in Y'P, can be obtained in the same manner as in the proof of
Theorem 2.1. However, the estimates on G(ef) must be modified since we are only
permitted the weak formulation of the DNO in this case. It is clear that this weak
formulation, (2.15), allows the complexification in €. To use this definition, however,
we have to show that (2.15) defines a DNO in the appropriate space also for complex e.
Namely, we have to show that the value on the right-hand side of (2.15) is independent
of the way the function ¥ (x,0) is extended to R4~ x [—h,0].

Since

TR (Sho) = {f € C®(Sho) | f=0on {|z| > R} for some large R}

is dense in Tg’l(Shﬁo), we only need to show that the right-hand side of (2.15) is
independent of the extension for such ; namely, we need to show

' 2

h h+n _

(3.8)

for any 1 € C™(Sh.) such that ¥(z,0) = 0 for all z € R and ¢(z,y) = 0 for
|z| > R for some R > 1. Under our assumptions, all boundary terms vanish upon
utilization of integration by parts in (3.8), so we can establish (3.8) by using the weak
formulation of the complexified equation for wu.

We next proceed to establish the estimates for G(ef). As in the proof of Theo-
rem 2.1,

GEn &vtn o) = 5 [ CEREHED ac= S 6,0 w0 e

2mi

where 9(z,0) € C%1(R41), and

(OGN & ptx.0) o

(Gl &t 0)) = o [

[¢l=co

Thus the conclusion of our theorem will follow if we can establish the estimate
(3.9) IGEN zixr,x2@) < C

for some C, independent of ¢, and for all |¢] < ¢g.
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For any U € XJ(&), we use the definition of XJ(Z) to extend ¥ to a function
¥ € WEYRI! x [~h,0]) such that

oc

(3.10a) ¥(x,0) = ¥(z) in the trace sense,
(3.10b) Y(x,y) =0 for|z—2|>1, —-h<y<D0,
(3.10¢) \lelwl,qu@)X(,h,o)) <O xa -

Since we have already established a WP (B (%) x (—h,0)) estimate for u, we can
approximate 1 with C%! functions so that its first order derivatives converge weakly
in L4(B1(Z) x (—h,0)). Thus the test function defined in (3.10) can be used in (2.15).
Using (2.15) we find that, for all ¥ € XJ(%),

(G(ef) &) [ < Cllullwrr s, @)x (=r0) IV La(B, )% (=n,0))
< Ol xo ¥ xa -

This implies that

1G(ef) fH(XQ!(gz))* < Clléllxr s
i.e., the estimate (3.9) is valid. d

Appendix A. Elliptic estimates. In this appendix we present the statements
(together with brief proofs) of the elliptic estimates which are at the heart of the
analyticity results, Theorems 2.1 and 2.2. Of course, the great simplification of our
approach was the use of the “domain flattening” change of variables, (2.7), which
maps the domain Sy, to the strip Sp . Consequently, it is sufficient to analyze
(inhomogeneous) elliptic equations on a much simpler geometry. This, in turn, allows
the simple establishment of the following results which, we point out, are true on
much more general domains (e.g., see [5]).

We begin with the “comparison principle” on a domain, which implies the unique-
ness of bounded solutions.

THEOREM A.l. If w is bounded and satisfies (in the weak sense)

—Aw(z,y) >0 in Sh.0,
—0yw(x,—h) >0,
w(z,0) >0,
then
w(z,y) >0 in Sh,o.

Proof. Since we can only use weak comparison in the bounded domain, we choose
M = |w|; o and let

2d—1) ,  jxi+--+xi,  (y+h)? A2
o= M[ - L
R 2(d— 1) y Tt
It is clear that
~A® >0 in Sp.0,
—0y®(z,—h) >0,

®>0 on {y=0}uU{2?+ - +23 , = R?*}.
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We can now apply the comparison principle on the bounded domain {z | 2% + --- +
z2_ | < R%*} x (—h,0) to conclude that ® > 0 there. If we fix (z,y) and let M — oo,
we obtain w > 0 on S, 0. O

We next state the Holder estimate used in section 3.1.

THEOREM A.2. For any a € (0,1) there exists a constant C, such that for any
RW . R® e Cc*, R®) € L>®, and £ € C'* there exists a unique solution w(z,y) of

Aw = div, [Rm] +8,R® + R® in Sh.o,
Oyw(z,—h) =0,
w(z,0) = {(z),

which satisfies

(A1) wenra < C{[RD| | +|RD|_ +[RP| _+lelora }-

Proof. The uniqueness is a corollary of the comparison principle. The existence
can be proved using a continuation argument once we obtain the estimate, (A.1), in
this theorem. This estimate is a special case of the general C'T® theory for elliptic
systems in divergence form which is established using Campanato spaces LP** (see [5,
Theorems 2.6 and 2.7, pp. 152-154]).

Since our system is of constant coefficients and in a special domain, we provide a
short proof here. We write

d—1
w=Y 0, w§,1> + 0,w? +w® 4 w® 4 ),
Jj=1

where

(A.2a) Aw( = RV in Sh,o,
(A.2b) dyw'? (z,—h) =0,

(A.2¢) wj(-l)(x,O) =0;

(A.3a) Aw® = R in Sho,
(A.3b) dyw(x,—h) =0,

(A.3c) w® (z,0) = 0;

(A,4a) Aw®) = R§3) in Sh,07
(A.4b) dyw® (x,—h) =0,

(A.4c) w® (z,0) =

(A.5a) Aw™ =0 in Sh o,
(A.5D) dyw® (x,—h) =0,
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and, finally,

(A.6a) Aw® =0 in Sho,

(A.6b) dyw® (z, —h) = =9y, w? (x,~h) = —R® (x, —h),
(A.6¢) w® (z,0) = 0.

We can apply standard Schauder theory [12] to w® and w® to obtain C?** estimates
for w™M) and w?). We can apply W?2? estimates to w®® for p > d/(1 — a) and then
use an embedding theorem to obtain the C'T¢ estimate for w(®). Since the Dirichlet
boundary data for w®) is C1**, we obtain C'T¢ estimates for w*). Finally, if we let

Yy

—h
then
Az = w?(f)(:v, —h) = —R@(z, —h) in Sho,
Oyz(z,—h) =0,
z(x,0) = 0.

Since R® is in C®, we can apply the Schauder C?+? estimate for z and obtain an
C'F estimate for w® = 0, 2. 0

Finally, we state the WW*? estimate used in section 3.2.

THEOREM A.3. For any p > d there exists a constant C. such that for any
RW R® RG) e YOP and & € XP there exists a unique solution w(z,y) of

(A.7a) Aw = div,RY + 9,{(h 4+ y)R?P} + R®) in Sh.o,
(A.7b) Oyw(z,—h) =0,
(A.7c) w(z,0) = &(x),
which satisfies
L < C 1) (2 3) )
Hw”Y T Ce {HR HYU«P + HR ‘ YO.» + HR ‘ YO.» + ”g”Xp}

Proof. This estimate is a special case of the general LP theory for elliptic systems
in divergence form which is established in [5] (see page 157, Theorem 2.2 for interior
estimates; the boundary estimates can be done in a similar way). In this short proof
for our special system, we will assume that the involved functions are smooth since
we can always approximate them with smooth functions. The estimate is valid as
long as the constants involved are independent of the smoothness. We use the ideas
of the earlier proof (Theorem A.2) and divide the proof into two cases.

Case 1: &(x) = 0. The proof is similar to the proof of Theorem A.2. For any
x* € R471, it suffices to establish estimates on Bj(2*) x (—h,0) in terms of norms of
RM R and R®) on By(z*) x (—h,0). We decompose w into w") (j = 1,2,3,4,5)
as before, and we can then apply the standard W?2P interior-boundary estimates to
w®, w® | and w®. Since we have a factor (h + y) on the right-hand side of (A.7)
in the R® term, w® vanishes. Since we have assumed, in this case, that & = 0,
w® also vanishes and the estimate is established.

Case 2: General case. We need only estimate w*); by the maximum principle,

(4)‘ < .
’w Lo = |f‘Lo<>
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Since p > d, we have, by embedding, ||, < C||{||x»- Thus we can use the standard
elliptic regularity estimates to derive

@] C 1€l

C2(Ba(z*)x[—h,—h/2])

For any z* € R%!, we use the definition of X? to extend the function £ to a function
®(z,y) € WoP(B (x*) X [=h,0]) N C%(Ba(x*) x [~h, —h/2]) so that

(A8) 12010 (s ey oy < C €l -

where we understand that ®(-,0) = £(+) in the trace sense. By using a cut-off function
if necessary, we may assume, without loss of generality, that

—h
O(x,y) = w(4)(z,y) for x € Ba(z*),—h <y < -

It is clear that w® satisfies

A - @) = ~div, [ (1)V,0] -0, (1 + W2 H0,8) in 51

0y (w® — @)(z,—h) =0,
w (z,0) — ®(x,0) =0,

where
_h _
w(y) =1 fo1r7§y<07 wi(y) =0 for —h<y<—;

we point out that, in fact, w®) —® =0 for —h <y < —h/2. Using (A.8), we have

i (y) 2
| < 210,80y oy < C €l

(h+y)*

LP(Bz(z*)x(—h,0))

and

111 () Va@ll Lo By o0y x (—n0y) < ClIEllx -

We can now apply Case 1 to obtain

<4>H .
Hw WLp (B (%) x (= hO)) Clielle

Combining all the estimates for w() (j =1,2,3,4,5) and taking the supremum over
all z* € R%!, we conclude the theorem. 0
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