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ABSTRACT. After surveying some of the results previously obtained by the
authors which concerns the LP-dissipativity of scalar and metrics partial dif-
ferential operators, we give necessary and, separately, sufficient conditions for
the LP-dissipativity of the “complex oblique derivative” operator. In the case
of real coefficients we provide a necessary and sufficient condition. We prove
also the LP-positivity for a certain class of integral operators.

1. Introduction

In a series of papers [2, 3, 4, 6] we have studied the problem of characterizing
the LP-dissipativity of scalar and metrics partial differential operators. The main
result we have obtained is that the algebraic condition

(L.1) p =2/ [{Im o7 §,§)| < 2/p—1(Ze o £,6)

for any £ € R™, is necessary and sufficient for the LP-dissipativity of the Dirichlet
problem for the scalar differential operator V(& V), where o is a matrix whose en-
tries are complex measures and whose imaginary parts is symmetric. Specifically we
have proved that condition (1.1) is necessary and sufficient for the LP-dissipativity
of the related sesquilinear form

Z(u,v) = /Q@z{ Vu, Vv) .

Such condition characterizes the LP-dissipativity individually, for each p, while
in the literature previous results dealt with the LP-dissipativity for any p € [1,+00).
Later on we have considered more general operators. Our results are described in
the monograph [5].

We remark that, if .#m g7 is symmetric, (1.1) is equivalent to the the condition

(1.2) %%’eﬂf@ +(Regn,n) +2p~  Im o +p 7 Im e ) >0
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for any £, € R™. If the matrix .#m ¢ is not symmetric, condition (1.2) is only
sufficient for the LP-dissipativity of the corresponding form.

Let us consider the class of partial differential operators of the second order
whose principal part is such that the form (1.2) is not merely non-negative, but
strictly positive. This class of operators, which could be called p-strongly elliptic,
was recently considered by Carbonaro and Dragic¢evié¢ [1], and Dindos and Pipher
[7].

In what follows, saying the LP-dissipativity of an operator A, we mean the
LP-dissipativity of the corresponding form ¢, just to simplify the terminology.

In the present paper, after surveying some of our more recent results for systems
which are not contained in [5], we give some new theorems.

The first ones concern the “complex oblique derivative” operator

where A = (1,a1,...,a,—1) and a; are complex valued functions. We give necessary
and, separately, sufficient conditions under which such boundary operator is LP-
dissipative on R™"~!. If the coefficients a; are real valued, we provide a necessary
and sufficient condition.

The last result concerns a class of integral operators which can be written as

(13) [ @) = o) K )

n

where the integral has to be understood as a principal value in the sense of Cauchy
and the kernel K(dx,dy) is a Borel positive measure defined on R™ x R™ satisfying
certain conditions. The class of operators we consider includes the fractional powers
of Laplacian (—A)®, with 0 < s < 1. We establish the LP-positivity of operator
(1.3), extending in this way a result we obtained in [5, p.230-231].

The paper is organized as follows. Section 2 presents a review of our main
results concerning scalar differential operators of the second order.

Section 3 is dedicated to systems. In particular we describe some necessary
and sufficient conditions for the LP-dissipativity of systems of partial differential
operators of the first order, recently obtained in [6].

The topic of Section 4 is elasticity system. After recalling the necessary and
sufficient conditions we previously obtained in the planar case, we describe sufficient
conditions holding in any dimension and proved in [4]. Finding necessary and suffi-
cient conditions for the LP-dissipativity of elasticity system in the three-dimensional
case is still an open problem.

In Sections 5 and 6 we prove the above mentioned results concerning the “com-
plex oblique derivative” operator and the operator (1.3) respectively.

2. The scalar operators

Let © be an open set in R™. Consider the sesquilinear form
L(u,v) = /((,@% Vu, Vv) — (bVu,v) + (u,cVv) — a(u, v))
Q

defined on C§ () x C3(£2). Here o is a n x n matrix function with complex valued
entries a"® € (Cy(Q))*, b = (by,...,b,) and ¢ = (c1,...,c,) are complex valued
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vectors with bj,¢; € (Co(2))* and a is a complex valued scalar distribution in
(C(€Q))*. The symbol (-, -) denotes the inner product either in C" or in C.
In what follows, if p € (1,00), p’ denotes its conjugate exponent p/(p — 1).
The integrals appearing in this definition have to be understood in a proper
way. The entries a"* being measures, the meaning of the first term is

/(42% Vu, Vo) = / Opu O,T da™* .
Q Q

Similar meanings have the terms involving b and c. Finally, the last term is the
action of the distribution a € (C}(Q))* on the functions uv belonging to C{(£2).
We say that the form . is LP-dissipative (1 < p < 00) if for all u € C}(9)

(2.1) Fe L (u, |ulP~2u) >0 if p>2;
(2.2) Fe L(uP 2uu) >0 ifl<p<?2

(we use here that |u|?"?u € C§(Q) for ¢ > 2 and u € C}()).
The form .Z is related to the operator

(2.3) Au = div(e/ Vu) + bVu + div(cu) + au.

where div denotes the divergence operator. The operator A acts from Cg(Q) to
(C3(€Q))* through the relation

3@@=—AM%@

for any u,v € C}(Q). The integration is understood in the sense of distributions.
As we already remarked, saying the LP-dissipativity of the operator A, we mean
the LP-dissipativity of the form #.
The following Lemma provides a necessary and sufficient condition for the LP-
dissipativity of the form #.

LEMMA 2.1 ([2]). The operator A is LP-dissipative if and only if for all v €
Co(9)

e [ [t 90,90) = (1= 2/p)(s7 = o)V (0] o] "0V
Q
(1= 2/p e V(ol). V(o) + [ (Fmllo +). Sm(o) +

/Q%e(div(b/p —c/p') —a)|v)* > 0.

Here and in what follows the integrand is extended by zero on the set where v
vanishes.

This result has several consequences. The first one is a necessary condition for
the LP-dissipativity.

COROLLARY 2.2 ([2]). If the operator A is LP-dissipative, we have
(2.4) (Ze . &,€) =0
(in the sense of measures) for any £ € R™.

Obviously condition (2.4) is not sufficient for the LP-dissipativity of the form
Z.



4 A. CIALDEA AND V. MAZ’YA

COROLLARY 2.3 ([2]). Let o, 8 two real constants. If
4

(25) (Sm(b+ c),n) — 2(Ze(ab/p — Be/p), )+
Aeldiv((1 —a)b/p—(1-pB)e/p’) —a] >0
for any &, € R™, the operator A is LP-dissipative.

(Re o £,€) + (Re ot n.n) +2((p" Im oz +p' ™" Imor*)E n)+

Generally speaking, conditions (2.5) are not necessary, as the following example
shows.

EXAMPLE 2.4. let n = 2 and

_( L
ﬁ_(—w 1)

where ~ is a real constant, b = ¢ = a = 0. In this case polynomial (2.5) is given by

(m —~€2)* + (12 — 7v&1)* — (v* — 4/ (wp"))[€]*.
Taking 72 > 4/(pp’), condition (2.5) is not satisfied, while we have the LP-
dissipativity, because the corresponding operator A is the Laplacian.

Note that in this example the matrix .-#m o7 is not symmetric. Later we give
another example showing that, even for symmetric matrices £ m o7, conditions (2.5)
are not necessary for LP-dissipativity (see Example 2.11). Nevertheless in the next
section we show that the conditions are necessary for the LP-dissipativity, provided
the operator A has no lower order terms and the matrix #m o7 is symmetric (see
Theorem 2.5 and Remark 2.6).

In the case of an operator (2.3) without lower order terms:

(2.6) Au = div(er Vu)

with the coefficients a* € (Cy(Q2))*, we can give an algebraic necessary and suffi-
cient condition for the LP-dissipativity.

THEOREM 2.5 ([2]). Let the matriv S m o/ be symmetric, i.e. Imgot =
Imof. The form

#u,0) = [ o V. 70)
Q
is LP-dissipative if and only if

(2.7) p=2[[{Ima §,&)| <2/p—1(%e o {€)
for any & € R™, where | -| denotes the total variation.

REMARK 2.6. One can prove that condition (2.7) holds if and only if

(2.8) p‘; (e of €,€) + (e ot mym) — 21— 2/p) (I m of Em) > 0

for any £, n € R™. This means that conditions (2.5) are necessary and sufficient for
the operators considered in Theorem 2.5.

REMARK 2.7. Let us assume that either A has lower order terms or they are
absent and .#'m ¢f is not symmetric. Using the same arguments as in Theorem 2.5,
one could prove that (2.7) (or, equivalenty, (2.8)) is still a necessary condition for
A to be LP-dissipative. However, in general, it is not sufficient. This is shown by
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the next example (see also Theorem 2.9 below for the particular case of constant
coefficients).

EXAMPLE 2.8. Let n =2 and let 2 be a bounded domain. Denote by ¢ a not
identically vanishing real function in C2(£2) and let A € R. Consider operator (2.6)

with
o 1 M@l (0'2)
A = ( (0?1
ie.
Au = 01(01u + 1M1 (0%) Do) + Do (—iND1 (0?) Oru + Dau),
where 0; = 0/0z; (i = 1,2).

By definition, we have L2-dissipativity if and only if
He /Q(((’?lu + 01 (0?) Oau) 01T + (—iND1(0%) D1 + Do) Do) da > 0
for any u € C}(Q), i.e. if and only if
/Q |Vul2dz — 2 /Q 01(0%) Im (017 Oou) dz > 0

for any u € C}(Q). Taking u = o exp(itxrs) (t € R), we obtain, in particular,

(2.9) t2/ anx—tA/(al(az)FdH/ |Vo|?dz > 0.
Q Q Q
Since
/(31(02))%: >0,
Q

we can choose A € R so that (2.9) is impossible for all £ € R. Thus A is not
L2-dissipative, although (2.7) is satisfied.
Since A can be written as

Au = Au — i)\(821(0'2) 81u — 611(0’2) ag’u),

the same example shows that (2.7) is not sufficient for the L2-dissipativity in the
presence of lower order terms, even if #m ¢ is symmetric.

Generally speaking, it is impossible to obtain an algebraic characterization for
an operator with lower order terms. Indeed, let us consider, for example, the
operator

Au = Au + a(x)u
in a bounded domain 2 C R™ with zero Dirichlet boundary data. Denote by A; the
first eigenvalue of the Dirichlet problem for the Laplace equation in Q. A sufficient
condition for the L2-dissipativity of A has the form Rea < A;, and we cannot give
an algebraic characterization of Ap.

Consider, as another example, the operator

A=A+p

where p is a nonnegative Radon measure on 2. The operator A is LP-dissipative if
and only if

4
(2.10) /|w|2du§ —// |Vw|?dx
Q ppr Ja
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for any w € Cp> () (cf. Lemma 2.1). Maz’ya [9, 10, 11] proved that the following
condition is sufficient for (2.10):

pE) 1
capq(F) ~ pp'
for all compact set F' C 2 and the following condition is necessary:
pE) 4
capq(F) ~ pp'
for all compact set F' C Q. Here, capqg(F') is the capacity of F' with respect to €,
ie.,

(2.11)

(2.12)

(2.13) capq(F) = inf {/ |Vul|?dz : uw e Co™(Q), u>1on F}.
Q

The condition (2.11) is not necessary and the condition (2.12) is not sufficient.
However, it is possible to find necessary and sufficient conditions in the case of
constant coefficients. Namely, let A be the differential operator

Au = V' (o7 Vu) + bVu + au
with constant complex coefficients. Without loss of generality we assume that the

matrix o7 is symmetric.

THEOREM 2.9 ([2]). Let Q be an open set in R™ which contains balls of arbi-
trarily large radius. The operator A is LP-dissipative if and only if there exists a
real constant vector V' such that

2%e oV + Imb=0
Fea+ (FHea V,V) <0
and the inequality

(2.14) p—2[[{(Ima §,€)| < 2v/p—1(%ea )
holds for any £ € R™.

COROLLARY 2.10 ([2]). Let Q be an open set in R™ which contains balls of
arbitrarily large radius. Let us suppose that the matriz Ze of is not singular. The
operator A is LP-dissipative if and only if (2.14) holds and

(2.15) 4Fea < —((Zeot)™ Imb, Fmb).
EXAMPLE 2.11. Let n = 1 and Q = R!. Consider the operator

N
<1+2p2i

) u” + 2’ — u,

where p # 2 is fixed. Conditions (2.14) and (2.15) are satisfied and this operator is
LP-dissipative, in view of Corollary 2.10.
On the other hand, the polynomial considered in Corollary 2.3 is

Q) = (2=

p
which is not nonnegative for any £,n € R. This shows that, in general, condi-
tion (2.5) is not necessary for the LP-dissipativity, even if the matrix S m o is
symmetric.

2
§—T]> +2n+1
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3. LP-dissipativity for systems

In this Section we describe criteria we have obtained for some systems of partial
differential equations.

3.1. Systems of the first order. Let " and ¥ (h=1,...,n) be m x m
matrices whith complex-valued entries bf}, ¢l € (Co(Q))* (1 < i,j < m). Let 9
stand for a matrix whose elements d;; are complex-valued distributions in (C}(£2))*.

Let #(u,v) be the sesquilinear form

(3.1) Zu,v) = /QL@h O, v) — (€1 u, ) + (P u,v)

defined in (C}(2))™ x (C3(Q))™, where 9, = 9/0xp,.
The form _# is related to the system of partial differential operators of the first
order:

(3.2) Eu = 2" 0pu+ (6" u) + 2 u

As in the scalar case, we say that the form & is LP-dissipative if (2.1)-(2.2)
hold for all u € (C3(Q))™.
We have found necessary and sufficient conditions for the LP-dissipativity when

Eu:%hahu—i—@u

and the entries of the matrices %", 2 are locally integrable functions. Moreover we
suppose that also dj, 2" (where the derivatives are in the sense of distributions) is
a matrix with locally integrable entries.

THEOREM 3.1 ([6]). The form

L(u,v) = A(%’h Ohu, v) + (P u,v)

is LP — dissipative if, and only if, the following conditions are satisfied:

(1)

(3.3) B () =bu(2) I,  ifp#2
(3.4) B"(z) = (#") (), ifp=2
for almost any x € Q and h =1,...,n. Here by, are real locally integrable

functions (1 <h <mn).
(2)
(3.5) Re{(p™' 0 B" (x) = 2(x))¢,¢) > 0
for any ¢ € C™, |¢| =1 and for almost any x € Q.

As far as the more general operator (3.2) is concerned, we have the following
result, under the assumption that ", €", 9, 9, #" and 0), €" are matrices with
complex locally integrable entries.

THEOREM 3.2 ([6]). The form (3.1) is LP-dissipative if, and only if, the fol-
lowing conditions are satisfied

(1)
B(x) + " (x) =bu(x) I,  ifp#2,
B (x)+¢"(x) = (B") (@) + (") (x), ifp=2
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for almost any x € Q and h =1,...,n. Here by, are real locally integrable
functions (1 <h <mn).
(2)
Re((p~ O B"(x) — P On " () — 2(2))¢, () > 0
for any ¢ € C™, |¢| =1 and for almost any x € Q.

3.2. Systems of the second order. In this section we consider the class of
systems of partial differential equations of the form

(3.6) Bu = 0, (/" (x)0pu) + B"(2)0hu + 2(2)u,

where o7", 2" and @ are m x m matrices with complex locally integrable entries.
If the operator (3.6) has no lower order terms, we have necessary and sufficient
conditions:

THEOREM 3.3 ([3]). The operator
On (7™ (z)Opu)
is LP-dissipative if and only if
Zelat" (@), X) — (1 = 2/p)* Be(ar" (v)w, w)(Re(A, w))?
—(1 = 2/p) Ze((" (2)w, N) — (& (x)\,w)) Ze(A,w) = 0

for almost every x € Q and for every \,w € C™, |w|=1, h=1,...,n.

(3.7)

Combining this result with Theorem 3.1 we find

THEOREM 3.4 ([6]). Let E be the operator (3.6), where o7 are m x m matrices
with complex locally integrable entries and the matrices B"(x), 9(x) satisfy the
hypothesis of Theorem 3.1. If (3.7) holds for almost every x € Q and for every
AMw € C™, |w] =1, h = 1,...,n, and if conditions (3.3)-(3.4) and (3.5) are
satisfied, the operator E is LP-dissipative.

Consider now the operator (3.6) in the scalar case (i.e. m = 1)
o (a"(x)Opu) + b (2)0hu + d(z)u

(a",b" and d being scalar functions). In this case such an operator can be written
in the form

(3.8) Eu = div(«Z(z)Vu) + Z(x)Vu + d(x) u
where o7 = {cn1}, chn = a”, cpr, = 0if h # k and 2 = {b"}. For such an operator
one can show that (3.7) is equivalent to

(3.9) %@6 o (2)§, &) + (Zeof (x)n,m) — 2(1 = 2/p)(Im o/ (x)§,n) = 0

for almost any € Q and for any &, € R™ (see [5, Remark 4.21, p.115]). Condition

(3.9) is in turn equivalent to the inequality:

(3.10) lp = 2| [{(Im o (2)€,€)] < 2¢/p— 1(Ze o/ ()¢, )

for almost any « € Q and for any £ € R™ (see [5, Remark 2.8, p.42]). We have then
THEOREM 3.5 ([6]). Let E be the scalar operator (3.8) where of is a diagonal

matriz. If inequality (3.10) and conditions (3.3)-(3.4) and (3.5) are satisfied, the
operator E is LP-dissipative.
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More generally, consider the scalar operator (3.8) with a matrix o = {anr}
not necessarily diagonal. The following result holds true.

THEOREM 3.6 ([6]). Let the matriz S m of be symmetric. If inequality (3.10)
and conditions (3.3)-(3.4) and (3.5) are satisfied, the operator (3.8) is LP-dissipative.
4. The LP-dissipativity of the Lamé operator

Let us consider the classical operator of linear elasticity
(4.1) Fu=Au+(1-2v)"'Vdivu

where v is the Poisson ratio. We assume that either v > 1 or v < 1/2. It is well
known that E is strongly elliptic if and only if this condition is satisfied.

We remark that the elasticity system is not of the form considered in the
subsection 3.2.

Let % be the bilinear form associated with operator (4.1), i.e.

Z(u,v) = — /Q(<Vu, Vo) + (1 —2v) " tdivu dive) dz,

The following lemma holds in any dimensions:

LEMMA 4.1 ([3]). Let Q be a domain of R™. The operator (4.1) is LP-dissipative
if and only if

2
/[Cplv\vll2 = > IV 4 Cp o P ondnlolP — v |divel*]dz < 0
Q

j=1
for any v € (C$(2))?, where
(42) Cy=(-2/p,  4=(1-2)"

More precise results are known in the case of planar elasticity. At first we have
an algebraic necessary condition:

LEMMA 4.2 ([3]). Let Q be a domain of R%. If the operator (4.1) is LP-
dissipative, we have
Cplle]* + 7 (€, w)?IA, w)? = [EPIA2 = 7 (€, N)? <0
for any &, A\, w € R?, |w| =1 (the constants C, and vy being given by (4.2)).

Hinging on Lemmas 4.1 and 4.2, we proved

THEOREM 4.3 ([3]). Let Q be a domain of R®. The operator (4.1) is LP-
dissipative if and only if

1 1\° _ 2w-1)@2v-1)
. (273) =" atur

Concerning the elasticity system in any dimension, the next Theorem shows
that condition (4.3) is necessary, even in the case of a non constant Poisson ratio.
Here Q is a bounded domain in R™ whose boundary is in the class C?.

THEOREM 4.4 ([4]). Suppose v = v(x) is a continuos function defined in €
such that

inf |2v(z) — 1| > 0.
€N
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If the operator (4.1) is LP-dissipative in ), then

1 1\ . 2w(@) - 1)) —1)
( - ) e Y P CR

2 p
We do not know if condition (4.3) is sufficient for the LP-dissipativity of the n-
dimensional elasticity. The next Theorem provides a more strict sufficient condition.

THEOREM 4.5 ([4]). Let Q be a domain in R™. If

1-2
(1-2/p)?* <
% if v > 1.

the operator (4.1) is LP-dissipative.

We have also a kind of weighted LP-negativity of elasticity system defined on
rotationally symmetric vector functions.

Let ® be a point on the (n — 2)—dimensional unit sphere S™~2 with spherical
coordinates {¥;};=1, . n—3 and ¢, where ¥; € (0,7) and ¢ € [0,27). A point z € R
is represented as a triple (o, 9, ®), where ¢ > 0 and ¢ € [0, 7]. Correspondingly, a
vector u can be written as u = (up, Uy, us) with ue = (uy, 4, ..., uy,,u,). We call
Up, Uy, Up the spherical components of the vector u.

THEOREM 4.6 ([4]). Let the spherical components ug and ug of the vector u
vanish, i.e. u = (u,,0,0), and let u, depend only on the variable p. Then, if
a>n—2, we have

d
/ (Au+ (1 =2v) ' Vdivu) [ulP?u ﬁ <0
for any u € (C§°(R™\ {0}))™ satisfying the aforesaid symmetric conditions, if and
only if
—(p—-1D(n+p -2)<a<n+p-2.

If « < n — 2 the same result holds replacing (C5°(R™ \ {0}))™ by (Cg°(R™))".

5. The LP-dissipativity of the “complex oblique derivative” operator

In this section we consider the LP-dissipativity of the “complex oblique deriv-
ative” operator, i.e. of the boundary operator

du = u

the coefficients a; being L> complex valued functions defined on R™~!.

We start with a Lemma, in which we use the concept of multiplier (see [12]).
In particular we consider the space - we denote by .# - of the multipliers acting
form H'/2(R"~!) into itself. Necessary and sufficient conditions for a function to
be a multiplier and equivalent expressions for the relevant norms are given in [12]
(see, in particular, Theorem 4.1.1, p.134).
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LEMMA 5.1. Let a = (ay,...,a,—1) be a vector multiplier belonging to 4. We
have

/ aj f 0;9da’

forany f,g € Hl(Ri), j=1,...,n—1. Here the derivatives are understood in the
sense of distributions.

< lall.a IV fllz2@y) IVl L2 )

PROOF. Let us denote by A the operator v/—A and write
/ aj f0;9dx’ = / AY2(a; £)A=Y2(9;9) da’
Rn—1 Rn—1
We have
[ rosgar| < 1AV D)lliaee ) 1A 2(0i9) | zqae s <

lall.a|A2 fll 2 n 1) [AY 2 gl 2 n 1y < NlallalIV f ]2 e

O

The next Theorem provides a sufficient condition for the LP-dissipativity of
operator (5.1) under the assumption that

4
5.2 Imall g < —.
(5.2) | [ T

THEOREM 5.2. Suppose condition (5.2) is satisfied. If there exists a real vector
I'e L? (R"™) such that

p [ 4 .
63 oReay i) < b (o0 - | Smale ) (@vT - TP

in R™, in the sense of distributions, then the operator (5.1) is LP-dissipative.

PRrROOF. It is well known that —9/9,,, u(z’,0) = A(u) where, as in the previous
Lemma, A = v/—A. This permits us to introduce the sesquilinear form

(5.4) ZL(u,v) = —/]R 71<A1/2u7A1/2 ) dx’ —|—/R » Zajau v

We say that the operator A - V is LP-dissipative if conditions (2.1) and (2.2)
are satisfied for any u € C§(R"™1), the form % being given by (5.4).
Suppose p > 2. Denote by U the harmonic extension of u, i.e.

2 x
Uz, z,) = —/ u(y’ o dy’
) = G Saes " Ty ey @
wy, being the measure of the unit sphere in R™.
Integrating by parts we get

Fe £ (u, |uP~2u) =
%e/ﬂ{{ni1 887(1 |u\p*26d:c'+%e/ Za] |u|p uds’ =

—%e/ VU - V(|[UP~ 2U)dx+92e/ Zajfluv’ “uds’
n J
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Therefore, for p > 2, the operator A\ -V is LP-dissipative if and only if
(5.5) %e/ Z aj |u\p Yude’ < Re | VU-V(U|P2U)dx
Rt R
for any u € Cj(R"™1), U being the harmonic extension of u to R’..
Setting V = |U|?=2)/2U and v = |u|?~2)/2u, we get
luP~ 2 0;u = —(1 — 2/p) |v| 8;|v| + T,v
and then
1
Fe(|ulP~*uoju) = —(1 —2/p) |v| 9;|v| + Ze(vO;v) = 581-(\1)\2).

With similar computations we find
Ze(VU -V(UP~20)) = [VV [ — (1 -2/p)*| VIV |?
Inequality (5.5) becomes
71/ 0j(%e aj) |v|* da’ — Imaj Im(vojv)dx’ <
P Jrrn—1 Rn—1
(5.6)
[ (9VE = (=22 VIV da
"

Lemma 5.1 implies that

(5.7) Ima; Im(vo;v)da’

Rn—1

<| fmaH%/ VYV Pde
Ry

On the other hand, inequality (5.3) is the necessary and sufficient condition for
the validity of the inequality
4

(5.8) 7/ 0;(%ea;) |v|?da’ < L (,|| ﬂma|//l>/ IVV |2 d
Rn-1 2 \pp R®

for any V € C§°(R™), v being the restriction of V on R"~! (see [8, Th. 5.1]). In
particular, we find

4
(5.9) —/ 0j(%eaj) |v*da’ <p (/ — | fma”,;;) / \VV|? dx
Rn 1 pp R%

for any function V' € C§°(R™) which is even with respect to z,. Since |V|V|| <
|[VV|and 1 — (1 —2/p)? =4/(pp’), we have also

4 2 2 2 2
= [ IvEdr< [ (VP - 0= 2R VIR da
+

by Jrn
This inequality, together with (5.7) and (5.9), show that (5.6) holds and the
operator A -V is LP-dissipative.
If 1 < p < 2 we have to show that
Fe 2 (|ul’ "2u,u) <0

for any u € CJ(R™1).
Arguing as for (5.5) we find that the operator -V is LP-dissipative if and only
if

p'—2 , __
,%’e/ Z a; |“| W g ads' < %e | V(U[P2U) VU dz.
Rn—1 " Ri
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Setting V = [V[?' =2V and v = |u|?’ ~2v, we have
’
_ _ _ 1
Ze(|ulP ~ud;u) = (1 - 2/p') [v| 0jlv] + Ze(v 9;7) = ;3j(|v|2)7

Ae(V(|UPP'~20) - VU) = |V = (1 - 2/p)*| VIV]|*.
Therefore the operator A -V is LP-dissipative if and only if (5.6) holds and the

proof proceeds as in the case p > 2. (I

The next Theorem provides a necessary condition, similar to the previous one,
but which contains a different constant. We remark that in the next Theorem we
do not require the smallness of || #mal|_x.

THEOREM 5.3. If the operator X\ -V is LP-dissipative, then there exists a real
vector I' € L2 _(R™) such that we have the inequality

loc
~0y(eay)b(ra) < & (14 | Fmal ) (@ivT — 1)
in the sense of distributions.

PrROOF. If A -V is LP-dissipative, we have the inequality (5.5). Keeping in
mind (5.7) we find

1
[ aean il < [ (VVE - (1= 2P VIVIP) dot
D Jrn-1 R7
Sma; ImTd)da < (1+ | fmaH/”)/ YV de.
Rnfl R

+

Let us now consider V' € C§°(R™) and write V =V, + V., where V, and V, are
odd and even respectively. The last inequality we have written leads to

1 1 54
—7/ 0;(eay) ol de' < 2 NTmallae [ Gy 2 4, o
P Jrn—-1 2 R
1+ .7
1+ Smal.e IVV|? d
2 an

and the thesis follows from the already quoted result [8, Th. 5.1].
([

A different sufficient condition can be obtained by using the concept of capacity
(see (2.13)).

THEOREM 5.4. Suppose condition (5.2) is satisfied. If

1 p 4
" capo (F) 9j(%ea; dx’§<_ Imall. )
capg (F) /FmRn—l i i) 8 \pp/ | Il

for all compact sets F' C R™, then the operator \ -V is LP-dissipative.

(5.10)

Proor. We know that inequality (2.10) holds for any test function w if con-
dition (2.11) is satisfied for all compact sets F' C 2. As remarked in [11, Remark
5.2], (2.11) implies (2.10) even without the requirement that p > 0, i.e. p can be
an arbitrary locally finite real valued charge.

Therefore, condition (5.10) implies inequality (5.8) and, as in Theorem 5.2, the
result follows. O
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In the case of the real oblique derivative problem we have a necessary and
sufficient condition.

THEOREM 5.5. Let us suppose that the coefficients a; in (5.1) are real valued
(3 =1,...,n—1). The operator -V is LP-dissipative if and only if there ezists a
real vector I' € L2 (R™) such that

loc
2

(5.11) —0;(Zeaj)d(xy) < p’

(divD — |T'|?)

in the sense of distributions.

PROOF. The operator A - V being real, we consider the conditions (2.1) and
(2.2) for real valued functions. We remark that, if V' is a real valued function, we
have |VV| = |V|V|| and then

4
[ wvE = =2 vviPyde = = [ vy,
R™ pp R7

+

Therefore the LP-dissipativity of A -V occurs if and only if
1

4
.12 —*/ 0j(%Zea; UQdﬂU/Sf/ VV [*dz .
(5.12) D Jens i ( i) [l pp/ Ril |

Arguing as in the proof of Theorem 5.2, we find that (5.12) holds if and only if

—/ 0;(Ze aj) |v|* da’ < 2,/ VV|%dx .
Rn—1 P Jrn

for any V € C}(R™). Appealing again to [8, Th. 5.1], we see that this inequality
holds if and only if condition (5.11) is satisfied. O

6. LP-positivity of certain integral operators

The aim of this section is to prove the LP-positivity of the operator

(6.1) Tu(B) = [ [ fute) ~ uto)] s ay).

Here E is a Borel set in R™, K(dz, dy) is a nonnegative Borel measure on R™ x R™,
locally finite outside the diagonal {(z,y) € R™ x R™ | x = y} and the function u
belongs to C(R™).

The integral in (6.1) has to be understood as a principal value in the sense of

Cauchy
lim / / lu(z) — u(y)] K (de, dy)
e—0t Jg n\ B, (z)

and we assume that such singular integral does exist for any u € C§(R™).
In what follows we shall make also the following assumptions on the kernel
K(dz,dy):
(i) K(E,F) = K(F,FE) for any Borel sets E, F C R";
(ii) for any compact set E C R™ we have

/ / & — ylPK (de, dy) < oo;
ExXFE
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(iii) for any R > 0 we have

/ / K(dz,dy) < o0.
lz|<R J|y—z|>2R

As an example, consider the measure K (dz, dy) = |z—y| " 2*dady (0 < s < 1);
it satisfies all the previous conditions and in this case the operator T coincides, up to
a constant factor, to the fractional power of Laplacian (—A)® (see, e.g., [5, p.230]).

As in (2.1)-(2.2), we say that T' is LP-positive if

[ @i =0, it
(6.2) !
/ (T(JulP ~2u),u) >0, ifl<p<?2,
for any u € C}(R™).

THEOREM 6.1. Let K(dx,dy) be a kernel satisfying the previous conditions.
Then the operator (6.1) is LP-positive. More precisely we have the inequalities
(6.3)

_ 4 ,
/ (T, [u|P~?u) > e //R . (Ju(y)|P? = Ju(@) /)2 K (dz, dy) , if p > 2;
n ’IL>< n

L@ =w. = = [ qul = @)y 2K e d) i 1< <2
PROOF. Let us observe that, in view of (i), we may write
6 [ en=5 [ e - ule - o) K (ded)

for any u,v € C¢(R™). In fact, since u and v have compact support and thanks
to conditions (ii) and (iii), the integral in the right hand side of (6.4) is absolutely
convergent. Now we may appeal to the dominated convergence Theorem to obtain
(6.4).

Let p > 2 and consider

1 . .
3 [ @) — @) ule) = )l 2u)] K (. dy)
e
for any u € C}(R™). Note that in this case [u[P~2u € C}(R"). Since
. ) 1
(@ = y)(al" 2 = "y 2 — (Jz[P/? — yl?/?)?

for any x,y € R (see [5, p.231]), we have that (6.2) holds for any u € C(R™).
If 1 < p < 2, the second condition in (6.2) can be written as

/ (Tv, [ ~v) >0

for any v € C}(R™) and the result follows as in the case p > 2 already considered.
O

As a Corollary, we have that under an additional condition, we have a lower
estimate involving a Besov semi-norm.
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COROLLARY 6.2. Let the kernel K(dx,dy) satisfy the conditions of Theorem

6.1. Moreover suppose that there exist C > 0 and s € (0,1) such that

dxdy n "
Then we have
_ 2C .
/ <TU" u> |u|p 2 Z M H ‘u|p/2‘|%s,2(Rn) 5 pr Z 2,
p'—2 20 p'/2)2 :
(Tul” = ), w) = 25 Ml Plzeagny . 1 <p<2,
where
dxdy 1/2
2
V|| gs2rn) = // v(y) —v(z ) .
follsaen = ([ o) - ol
PRrROOF. The result follows immediately from (6.3) and (6.5). O

We conclude with a remark. In Sections 5 and 6, the space Cg(R"™) was the

class of admissible functions. Actually, in these cases, we could extend this class and
consider more general functions like, for example, compactly supported Lipschitz
functions or even bounded functions in proper Sobolev spaces.
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