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Spectral Convergence of the Laplace
Operator with Robin Boundary Conditions
on a Small Hole
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Abstract. In this paper, we study a bounded domain with a small hole
removed. Our main result concerns the spectrum of the Laplace operator
with the Robin conditions imposed at the hole boundary. Moreover, we
prove that under some suitable assumptions on the parameter in the
boundary condition, the spectrum of the Laplacian converges in the
Hausdorff distance sense to the spectrum of the Laplacian defined on
the unperturbed domain.
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1. Introduction

It is a common expectation that small perturbations of the physical situation
will lead to only a small change in the spectrum. In the case of domain
perturbations, this is largely true for Dirichlet boundary conditions, while
the Neumann or Robin case is more delicate. In the recent literature, such
questions have already received quite a few answers, starting with the seminal
work of Rauch and Taylor on the spectrum of the Laplace operator of domains
with holes [13].

An excellent shortcut to the recent work on the asymptotic behavior
of the eigenvalues of the Laplace operator on the domain with small spher-
ical obstacles imposing the Neumann condition at their boundary and the
Dirichlet condition at the rest part of the boundary can be found in [11].

Maz’ya, Nazarov and Plamenewskii, see [10, Ch.9, vol.I], have consid-
ered the Laplace operator on the domain with obstacles, imposing the Dirich-
let condition on their boundary and have proved the validity of a complete
asymptotic expansion for the eigenvalues.
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For a survey on more recent research in this subject, we refer the reader
to [4-6] where authors have considered the Dirichlet Laplacians on Euclidean
domains or manifolds with holes and studied the problems of the resolvent
convergence.

The problems with small Neumann obstacles of more general geometry
can cause abrupt changes in the spectrum. For example, such an effect is
observed when the hole has a “split ring” geometry, see [14]. The split ring
(even if very small) can produce additional eigenvalues that have nothing in
common with the eigenvalues of the Neumann Laplacian on the unperturbed
domain. The problems with the Neumann obstacles having more general ge-
ometry have been studied in [5] and later in [2].

The Robin case for general self-adjoint elliptic operators was consid-
ered in [8] but with the restriction that the boundary of the unperturbed
domain is C2- smooth. In the mentioned work shrinking the hole and scaling
properly the parameter in the boundary condition, the authors obtain an
operator family that converges, in the norm-resolvent sense, to an operator
with a point interaction in the domain without the hole. Results on resol-
vent convergence for operators with Robin conditions in domains with small
holes in higher dimensions were also considered in [3], but in this paper, the
original domain must again be C?-smooth and the Robin condition was used
with the coefficient independent of the hole size.

In this paper, we will focus our attention on the spectral properties of a
Laplacian defined on a two-dimensional bounded domain with no additional
assumptions on the smoothness of its boundary with a single hole K. (for a
fixed parameter €) having the Lipschitz boundary. On the boundary of the
original domain, we impose the Dirichlet or Neumann condition, and on the
boundary of the hole, we impose the Robin condition with the coefficient
depending on the size of the hole.

Our main result is the proof of the spectral convergence, in the Hausdorff
distance sense, of the spectrum of the Laplacian defined on the perturbed
domain to the spectrum of the Laplacian defined on the original domain.

Plan of the paper. The paper consists of 6 sections, besides this intro-
duction.

In Sect. 2 we present the main results, and consider a general theorem,
namely Theorem 2.4. We will use Theorem 2.4 in the proof of Theorem 2.1
about the spectral convergence for the Laplacians on 2 and Q \ K..

Section 3 contains the main tools of the spectral convergence of opera-
tors on varying Hilbert spaces

In Sects. 4 and 5, we prove our results to which we already alluded.

In Sect. 6, we give some auxiliary material established in [2].

2. Main Results

In this section, we present our main results. These results are proven in the
following sections.
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Let Q C R? be a bounded domain and K C € be a compact simply
connected set with Lipschitz boundary. We denote Qx := Q \ K. Using
Lemma 4.2, the quadratic forms

q1(u) :/ |Vu|2dxdy+’yK/ |u|%(d,u, uEHl(QK), (2.1)
Qx oK

ol = [ VuPdody o [ Jufiedu, we 1 S) 0 HYO).(2:2)
Qx oK

where p is the measure on 9K related to the arc length and v is a real

number, are closed and semi-bounded from below and hence define unique

self-adjoint operators Hq, (vi) and Hq, (7x) which act as the Laplacian on

their domains. We will study the question of the convergence of the spectrums

of the operators Hq, (vx), Ha, (7x) when the hole K converges to a point.
We start by a rather important results in the following theorem.

Theorem 2.1. Let §) be an open bounded domain in R?. Suppose that B, C Q
is a ball with center at some point vy € 0 and radius € > 0. Suppose that
K = K. C B, be a bounded simply connected compact set with Lipschitz
boundary. Let HY and HE be the Neumann and Dirichlet Laplacians defined

on the unperturbed domain €2 and Hg,_, HQKE be the operators generated by
(2.1) and (2.2) on Q. with the coefficient yx. > 0 satisfying

VK. = eMe, (2.3)
where M. explodes to infinity under the condition that M. = o (63%) Then,

for sufficiently small e, there exists n(e) > 0 with n(e) — 0 as € — 0, so that
the following spectral convergence occurs

A (0 (Hay.) o0 (HY)) < n(e),
d (o (Hav. ) o0 (HE)) < n(e).

where d is defined in (3.10) and c4(-) denotes either the entire spectrum, the
essential spectrum, or the discrete spectrum. Furthermore, the multiplicity of
the discrete spectrum is preserved.

The previous result motivates the following consequences:

Corollary 2.2. Suppose that HY has purely discrete spectrum denoted by )\ka Q)
(repeated according to multiplicity), and let NP (Q) be the discrete spectrum

of HY. Then the infimum of the essential spectrums of Hay_, PNIQKE tend to
infinity and there exists ni(c) > 0 with ni(e) — 0 as € — 0 such that

AR (Q) = M) < (o),

AR () = Br(Qr. )| < mie(e)
for small enough €. Here, \i,(Qk_.) and By(Qk.) denote the discrete spec-

trum of Hq,_ and Hq,._ (below the essential spectrum) repeated according to
multiplicity.

Corollary 2.3. The Hausdorff distance between the spectra of Hq, _ and HY

and EQKE and HE converges to zero on any compact interval [0, A].
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The proof of Theorem 2.1 is based on Theorem 3.1 and on the following
theorem:

Theorem 2.4. Under the assumptions of Theorem 2.1, the operators HY and
Hq,. are d(e) close of order 2 with 6(¢) — 0 as e — 0. The same is true for

the operators HY and EQKE.

3. Main Tool of the Spectral Convergence of Operators on
Varying Hilbert Spaces

For the convenience of the reader, this section begins by reviewing some
basic facts that ensure spectral convergence for two operators having different
domains. For more information, we refer the reader to [12]. To a Hilbert
space H with inner product (-, ) and norm || || together with a non-negative,
unbounded operator A, we associate the scale of Hilbert spaces

Hy := Dom((A+1)*?), lullp = I(A+D*?ul, k>0,  (3.1)

where I is the identity operator.

We think of (H’, A’) as some perturbation of (H, A) and want to relax
the assumption so that the spectral properties are not the same, but still
close.

Definition 1. (see [12]) Suppose we have linear operators
J:H — H, Jy: H — HY,
J' :H — H, Jy : Hy — Hj.
Let 6 > 0 and k > 1. We say that (H, A) and (H', A’) are d-close of order k
iff the following conditions are fulfilled:
17 f = Jifllo < 6l f]]1, (32
(T f,u) = (f, )| < 6[lflollullo, (3.3
lu— JJ"ullo < 6]Jullx, (34
17 fllo < 2[Ifllo, 17"ullo < 2(ullo, (3.5
ICf = T"TH)llo < Sl £l (3.6
17" = Jiullo < 8full1, (3.7
la(f, Jiu) —a'(Jof, w)] < 0|l fllkllulls, (3.8
for all f,u in the appropriate spaces. Here, a and o’ denote the sesquilinear

forms associated with A and A" and || - || is defined in (3.1).

We denote by digaussdortt (A4, B) the Hausdorff distance for subsets A, B C
R:

dHaussdorfi (A, B) := max {sup d(a,B), supd(b, A) (3.9)

)
acA beB }

where d(a, B) := infpepgla — b|. We set
E(Aa B) = dHausdorH ((A + 1)717 (B + I)il) (310)
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for closed subsets of [0, 00).
For the next result, which comes from the work of O. Post [12], we have
the following spectral convergence theorem in terms of the distance d.

Theorem 3.1. [12] There exists n(0) > 0 with n(6) — 0 as 6 — 0 such that

d(ou(A), 7a(A)) < 0(0) (3.11)
for all pairs of non-negative operators and Hilbert spaces (H, A) and (H', A”)
that are §-close. Here, 04(A) denotes either the entire spectrum, the essential
or the discrete spectrum of A. Also, the multiplicity of the discrete spectrum,
Odisc, 18 preserved, i.e., if X € oqisc(A) has multiplicity p > 0, then there exist
u eigenvalues (not necessarily all distinct) of the operator A’ belonging to the

interval (A —n(d), A + n(9)).

We now turn to the proof of Theorem 2.4. Since the proof is almost the
same for both the Dirichlet and Neumann cases, we will restrict ourselves to
the Neumann case. The only difference is Lemma 6.3, but its validity for the
Dirichlet case can be easily checked from [2].

4. Proof of Theorem 2.4

At this stage, we divide the proof into two steps.

Step 1. Construction of the mappings J, J', J1, Jj.
We can apply the technique of [2]. It is easy to see that H = L*(Q), H' =
L?(Qg.), A= A" = —A, Hy, H] correspond to Sobolev spaces H!'(Q2) and
H(Qg,.) and Hy = Dom(HQ'). The norm || - [|o corresponds with the L?
norm,

1/2
IIUII1=<IIU3+IVUII3+W<E/ |u2du) , for weH (Qk.),

KE
1/2
ulls = (lulls + Vulg) ™, for ueH (),

and [|fll2 = [I = Af + fllo-

Let J and J; be the restriction operators Ju = Jiu = u [q,_ for all
u € H and J'u = uxq,_ forall uc H'.

Now let us construct the mapping J; : H{ — H;. Without loss of
generality, assume that the ball B, mentioned in Theorems 2.1 and 2.4 is
centered at the origin. Let € € (g, 2¢) be a number to be chosen later and let
B. D B. be the ball again centered on the origin and radius €, ¢ := Q\B..

We will first construct the mapping Jj first for smooth functions. For
each v € C*°(Qk_), we define

) Q?
PO L
EU(€7@)7 on B,

where 0(r, ) = v(r cos ¢, 7 sin p).
Now let us construct the mapping Jju for any v € Hj. Using the ap-
proximation method described in [7, Thm.2, 5.3.2], for the fixed sequence



304 Page 6 of 18 D. Barseghyan and B. Schneider MJOM

{nk}32, converging to zero we construct the sequence v,, € C*°(Q_) which
satisfies

/ IV (u— vy, ) ddy + / = vg P dedy <y Jul?. (4.12)
QKE QKE

To deal with [, |u|* dp we will use the trace inequality [7]. We present
it immediately after an auxiliary result on Lipschitz bounds [7].

Lemma 4.1. Let w be a bounded two-dimensional open set with a Lipschitz
boundary. Then, there exist 6 > 0 and p € C*°(w) such that

w-v>9, ae on Ow,

where v is the normal to Ow.

Lemma 4.2. Let v € H'(w), where w is a two-dimensional domain with Lip-
schitz boundary. Then, there exists a constant K > 0 depending on w such

that
1
/ lv]2dp < K/ (5|V1}|2 + 5U|2> dz dy,
Ow w

where K depends only on the norm of p in C1(Q) and & € (0,1).

Combining the above lemma with § = § and the inequality (4.12), we

get
| o du
OK.
<2K (/ \V(u—vnk)|2dxdy+/ |u—vnk2dxdy>
QKE QKE
< 2K |Jullf.
Therefore,

lu = vy, ln < V(14 2K, ) i [l (4.13)

Let us mention that in view of the inequalities (4.20) and (4.26), which
will be proved later, and the construction of the function Jj, it follows that for
any smooth function v the integrals [, [VJ{v|* dzdy and [, |J{v|*dx dy can
be estimated from above by ||v||? multiplied by some constant. Combining
this with the Lemma 4.2, we get

1730117 < C(e)llvll3, (4.14)
where C(e) is some constant.
Due to the positivity of the coefficient vx. and Lemma 4.2 the com-

pleteness of the space H;p is equivalent to the completeness of the Sobolev
space H'. Thus, using (4.13) and (4.14), we can define

Jiu= lim Jjvy,. (4.15)
k—o00

Step 2. The conditions (3.2)—(3.8) hold for the mappings J, J', Jy, J;.
Indeed, we have that the estimates (3.2)—(3.5) are satisfied with § = 0.
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We now prove (3.6), i.e., under the assumptions stated in Theorem 2.4,

inequality (3.6) is satisfied with § = O (, /Wi + s) for small enough . Thus,

given (2.3), 0 converges to zero as e — 0.

Given our construction, we have

Hf*JUf%::KﬂffJVMQFdx@r:AﬂfffMMJ%wdy

= [ 1Paray< [ 1rpaay (4.16)
1= IBE

To complete the proof of (3.6), we use the following lemma, applied with
n=cand ' ={:

Lemma 4.3. Let Q be an open bounded domain in R?. Suppose that B, C Q
is a ball with center at some point xo € Q and radius € > 0. Suppose that
I' C B, be a bounded simply connected compact set with Lipschitz boundary.
Then for any function u € HY(B. \ T), the following inequality holds

/ muw%mwsa<e+ﬁwm
BT r

where C1 > 0 is a constant that depends on the distance between the boundary
of Be and the boundary of 2, and vyr is a positive number.

Let us pass to (3.7), i.e., under the assumptions given in Theorem 2.4

inequality (3.7) is satisfied with 6 = O (1 /5 + 5) for small enough €. Thus,

in view of (2.3), § converges to zero as e — 0.

Using the construction of J’ and J; and the completeness of C*° (k)
in space Hj, it is sufficient to prove (3.7) for u € C*(Qk,).

Considering that J'u = 0 on K., J'u = v on Qk_, and Jju = u on
'\ B, one has

||J/u—J{u||(2):/ |u—J{u|2dxdy—|—/K |Jjul? d dy

QKE

:/ |u—J{u|2dxdy+/ | Jjul? da dy
B\K. K.

§2/ \u|2dxdy+2/
B\ K- B

To estimate the first integral on the right-hand side of (4.17), we use
the Lemma 4.3 with n =€ and I' = K..

|J{u|2dxdy+/ |Jju|? dz dy. (4.17)
K.

€
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Now let us examine the second term. Passing to polar coordinates, we

2
/|J1u|2dxdy—// egp drdgo
2m 2m
// T|ueg0|2drd<p<e// (e, )| drdp

—6/0 |a(e, )| dep.

Taking into account that e fo% la(e, 0)|? de coincides with the curvilinear
integral [, |ul?dpu, the above bound leads to

get

/ | Jiul? dedy < e/ lu|? dpu. (4.18)
B, OB,

In view of Lemma 4.2 applied with § = , one estimates from above
the right-hand side of (4.18) by 2Ke fQ\B |Vu\2 + |u|?) dx dy. Then, use the
following obvious bound which holds due to the positivity of vyx._:

/ (VP + gP) dedy < [lg2, forall geH (), (4.19)
Q\

3

and the fact that € < 2¢ we have

/ Tl dedy < AKe|Jul|2. (4.20)

€

Indeed, we have

[ Vil o dy < el

e

since
/ |J{u|2dxdy§/ |J]u|? da dy.
K. Be

Combining the above inequality together with (4.20), the right-hand
side of (4.17) can be estimated as follows

T — Jjul|2 < <201 (75 —i—s) + 12K5> [lul|?,
K

€

which proves (3.7) with 6 = O (‘ /5 ) for small enough e.

We now give the proof of the estimate (3.8), i.e., under the assump-
tions given in Theorem 2.4, the inequality (3.8) holds with k = 2 and § =

@) (61/6 +’Y}(/5251/4) for sufficiently small . Thus, in view of (2.3), § con-
verges to zero as e — 0.
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As before without loss of generality suppose that u € C*°(§2k_). Since
Jiu =wu on Qp, and Jyu = u on Qk_, we have

‘a’(fa J{U) - a‘/(Jlfv U)‘

— | [ VIS dvdy - [ V) Vadedy - [ (nyud

OK.

QKE

Vfﬁdmder/ VfV(Jiu)dx dy — V(J1f)Vudz dy

Oz, Be Qx,

—VKE/ (J1f)Ud,u‘ = ‘/ VfV(J{u)dzdy—/ V fVudzdy
5] B ]Be\Ks

KE

_’YKE/ (Jlf)UdM‘ < ‘/B VfV(Jiu) dmdy‘ +

€

/ VfVudzdy
B\ K.

+VK.

(J1f)udu‘ . (4.21)
oK.

Let us estimate each term of (4.21). Starting with the first term, we get

dedy\

Be
1/2 1/2
< </B |Vf|2do:dy> (/B |V(J;u)|2dxdy> . (4.22)

Since f € HE (), then using Lemma 6.1 (see Appendix) applied with
domain Q' such that @/ C Q and B, C €, and the fact that e < 2¢, the first
term on the right-hand side of (4.22) can be estimated as follows

/B IV fI? dady < 24/3Coe/3 N | — Af + fI? dady < 24303 f||2.

(4.23)

To proceed further with the proof of an upper bound of (4.22), we need
to estimate the integral [ |V(J{u)|? dz dy. Passing to polar coordinates, we

get
) J/ 2 2
/ \VJ{uFdxdy:/ (’ (a;“) )dxdy
B.

//2” L 10 2

—u(e, p) COSL,O—E%(G,QD)SHIQD dr de
//271'

//%Quew +[ 5w
—4/0 |<€,¢>|d¢+4/02” o

%(67 90)

’8(J{u)
dy

2

1 1 0u
ot drdep

—u(e, ) sinp + *%(6,@) cos @

e
> drdy

2
de. (4.24)
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As in the proof of (3.7), we find that

2T
N 1
/ (e, )2 dp = © / Jul? d.
0 € JoB.

Thus, using Lemma 4.2 applied with § = % and inequality (4.19), we
have

2
- 2K
| it ae < 25l (1.25)

Now, we come to the second term of (4.24). Given the Lemma 6.2 (see
Appendix) used for g = u, there exists a number 7 € (g, 2¢) such that

/271' au
0

% (T’ 90)

2
do<a [ (VuP s+ fuP)dedy,
IB25\BE

where 4(r, p) := u(r cos g, rsiny) and 7 € (e, 2¢) is some number.

If 7 belongs to the interval (e, 3¢/2], then we take € as the supremum of
all such numbers in (g,3¢/2]. In the opposite case if 7 € (32/2,2¢), then let
€ be the infimum of such numbers. Since u is a smooth function, the above
inequality is satisfied with 7 = e.

Combining this together with (4.19), we get
2

dip < 4|ull3.

/27r ou
0

%(67 SD)
Thus, by virtue of (4.24), (4.25), the above estimate and using the fact
that € > ¢, we have

SK
/B |V Jjul? da dy < (6 + 16) [|w||3. (4.26)

Finally, using the above bound and inequality (4.23), we estimate the
right-hand side of (4.22) as follows

[ Vv dwdy\ < 2/9(Cy(K +20)) VO fllaljulla.  (4.27)
Be

Let us now consider the second term in (4.21). By virtue of (4.19) and

(4.23), we get
1/2
< </ ik da:dy> / |Vul? dz dy
B. B\ K-

< 223(Co) 22| f 1ol (4.28)

1/2

/ VfVudz dy
B\ K.

Finally, we move on to the third term in (4.21). We have

1/2 1/2
_ 2 2
/aKEulf)udu‘ < (/MEIJJI du) (/{)K [ du)
1/2 1/2
([ wra) ([ wEa) . e
0K, 0K,
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Let us first find the appropriate estimate for the first integral on in the
right-hand side of (4.29).

Let II(d) = (—d,d)?, d > 0, be the maximum square belonging to 2
and containing K.. For almost all zy belonging to the projection of K. on
the axis X, let y(x¢) € (—d, d) be the point such that

d

| f (w0, y(z0))* < é/ |f (20, t)|* dt .

—d
Let us fix any y € (—d,d). Without loss of generality suppose that
y > y(zo). Then,

|f (o, y)* = |f(xo,y(xo)) +/ylo) %(xo,t) dt 2
< 2 f(xo, y(x0))|* + 2 /:wo) %{(moyt) dt 2
<2 [ o0+ 20— st | e K
< Z/i|f(a:o,t)|2dt+4d/dd %:(zo,t) ’ dt. (4.30)

Without loss of generality assume that the boundary of the unperturbed
set which is 1 K. is parametrized as (z,y1()), € (—1,1), where y; is some
C'-smooth function. Then, the parameterization of the boundary of K, co-
incides with (z,ey1(x/¢)), x € (—¢,¢).

Integrating | f(z,y)|* over K. and using the inequality (4.30) we get

/aK |f(%y)\2du=/8 (e (/)P (1+yP(a/e) ' do

—E€

1/2 € 2 d d af 2
< /112 = 2 ZJ
< (1+ ||y1|\Lm(_171)) /E<d/df(:c,t)| dt+4d1d 5t (x,1) dt) dx
/12 1/2 2 2
< 2max {1/, 2d} (1+ 13~ _1.1)) /Q (If2+ V2 dady, — (431)

where €, 1= (—¢,¢) x (—d, d).
To proceed with a proof, we need the following auxiliary result [9]:

Lemma 4.4. Let II' C R™ be a conver set and let G and Q be arbitrary mea-
surable sets in I with u(G) # 0. Then, for all v € HY(I'), the following
inequality holds:

/ lv|? dz dy < 2 (Q)/ |v|? dz dy
Q 1(G) Ja
(n)(d(I))" ! (e (Q)) /" / 2
Voul*dx dy, (4.32
4 (@) wl 432
where d(II') is the parameter of I, 1 is the Lebesque measure on R™, and
the constant C'(n) depends only on the dimension of R™.
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Let G = II' = TI(d) and @ = Q.. Then using the Lemma 4.4 for the
function f, we get

/ |fI? da dy
Q

s sy 20@)AQ) Ve -
= L) /md)'f B ) /w) IV de dy,
[ 1vs2 dzdy

8ed
- V{12 dzd
S W <d>>/n(d>' fI" de dy

11
20(2)(d(€))3Vzd aof
* p(IL(d)) /H(d) (’V (330)
8ed 9
) /n(d) (V11" dedy
L 20)(AR)*V=d
p(IL(d)) T1(d)

2 of
*\V(ay)

o°f
Oy?

2

>dazdy

2
)dwdy.

With the above bounds, one can show that sufficiently small values of
e, the following is true

2

2
8f+

0x?

0 f
dxdy

2
+2]

/ (VS + 1712) de dy < évE | flle ), (4.33)

QE
where

20(2)(d(Q)*Vd _ C(2)(d())°
p(Ii(d) — 2dVd

and || f |42 (11(a)) means the Sobolev H?(II(d)) norm of f.
Next, we need the following interior regularity theorem [1]:

¢ =

Theorem 4.5. (Interior Regularity Theorem.) Suppose that h € H(Q2) is a
weak solution of —Ah = w. Then, h € HE () and for each Qo C Q there
exists a constant ¢ = ¢(Qp) independent of h and w such that:

[1Bll3¢2(00) < € (I7llz2(0) + [[wllL2(e)) - (4.34)

In view of the above theorem, the right-hand side of (4.33) can be esti-
mated as follows

/Q (VA2 + 1) dedy < cé e /Q (f12 + |AfP) dedy,  (4.35)

with some constant ¢ = ¢(d) does not depend on ¢.
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By virtue of inequalities (4.31), (4.35) and Lemma 6.3 (see Appendix),
we have

/ 1, y)? dp
OK.

- 1/2
< 2ccmac (1/d 24} (14 Wil 1) VE [ (57 +IAFE) dady

~ 1/2
< 2cemax {1/d, 24} (1+ [yl (o) VEISIZ

The above combined the fact that

Y&, /a ful? dp < [u?

KE

estimates the right-hand side of the inequality (4.29) as follows

/ (Jlf)udu‘
0K,

2cémax {1/d,2d} \ /2 1/4
S( i ) (L I ay) el

By virtue of (4.27), (4.28) and the above inequality the right-hand side
of inequality (4.21) satisfies

rhs(4.21) = O (/0 + 24 ) | flla fully, = =0,

which ends the proof. O

5. Proof of Lemma 4.3

Let M. be the subset of B, \T" such that for every point (z,yo) € M. the line
ly, = {x = xo} intersects the boundary of I" at least once. Let (g, y1(z0)) be
the point of intersection of I,, with OI' and let (xq, y2(zg)) € 2 be the point
such that the open interval connecting (xo,y1(zo,%0)) and (xo,y2(z0,0))
belongs to 2 and has an empty intersection with I'. Without loss of generality
suppose that y1(zo) < y2(zo). Then for any u € H!(B. \ ') and almost all
(20,Y0) € M. we have
ou

Y
u(z0,y0) = u(zo, y1(z0, Yo)) +/ E(xoﬂf) dt.
y1(zo,y0)

Let P. denote the projection of M, onto the axis X. We get

/ (e, y) 2 de dy
M.

2
y
/ %(x, t)dt| dxdy
y

L () OF

< z/ |u<x,y1<x,y>>|2dxdy+z/
M, M.

€

- / / (41 () dee dy
P, {y: (x,y)el\/fe}
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2
voo9
+2 / / / Xz, t)dt
P My (wyyem.y |y ot

1(z,y)

<2 / / s ()2 do dy
{y: (z,y) €M}
+2/ / (y—w(x ))/
{y: (z.y)EM.} y1(z)
y2(z)
<4e/ lu(z, y1(x |dx+8€//
y1(x)
9 9 ou
de [ |u(z,y1(x))|* dz + 8e
P, B

5 —(z, t)
2 210,112
46L€ lu(z, y1(z))|* dx + 8€||ull7. (5.1)

dx dy

ou

5 — (x, t)

dt dx dy

2

(z,t)| dxdt

dx dt

Since the set {(z,y1(2))}, x € P, is the part of " then

/ Ju(z, y1 ()2 da < / (1491 (@)2) " u(w, y1 ()] da
P. P,

/ P di < [ P an.
I'n{(z,y):z€P} r

Returning to the inequality (5.1) and combining the above bound to-
gether with the fact that

1
/ ul dp < —||ul?,
r iy

we get

| P dedy <4 (; " 2&’) Jull? (5.2)
. r
Now, let us go to the subset (B, \T') \ M,. For any (xg,y0) € (B \T') \ M.,
let (zo,ys(zo)) with y3(xo) < yo, be a point of intersection of line I, with
the boundary of 2. One can easily check that there is ya(zo) € (y3(x0), y0)
such that

| I07y4 / IO, | dz.
\/ yO - y3 1‘0 y3(zo)
Therefore,
9 Yo au
i o) ? = (oo, yaCoo)) + [ G o, 2)d
ya(zo) 9%
y 9 2
9 U
< 2fuan. ya(ao)) P+ 200 - alao)) [ |G| dy
ya(z) | 97
2 /yo ) Yo ou 2
< - |u(zo, 2)|* dz + 2(yo — yg(xo))/ —(x0,2)| dz
Yo —ys(ﬂﬂo) y3(zo0) y3(zo0) 0z
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Yo

2 Yo
< — u(xg, z 2dz—|—2diaqu/
dist((zo, o), 00) /ys(mo)| (w0, 2)] (@)

ys(zo)
_ Yo Yo b 2
<C / |u(x07z)|2dz+/ v dz |,
y3(zo) y3 (o)

E (3307 Z)
where diam(2) is the diameter of Q and dist((xg,yo), Q) is the distance
between (xg,yo) and the boundary of €2, and

1
dist((zo, y0), 09)

C = 2max { , diam(Q)} :

Let P! be the projection of (B\I") \ M, onto axis X. So, we get

/ (e, y)? dee dy
(BAT)\ M.

~ Yy
<C / / @(z,z)
BAP\M, Jys(z) \ |02
~ Yy
o Lo (2
P! J{ys(@p)eBAD\M} Jys (@) \ | 97

Then, finally

2

+ |u(x, z)|2> dzdz dy

2

+ |u(x, z)|2> dz dx dy.

/ )P dedy < 2Ce [ (Fu + fuf?) dedy < 2Ceul?.
(B\T)\ M. Q\l

This together (5.2) proves the lemma with

C = max{2C + 8¢,4} < max{2C + 8,4}.
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6. Appendix

In this section, we mention several useful lemmas proved in [2].

Lemma 6.1. Let Q' be an open bounded domain in R? and let p € €)' be some
fized point. Suppose that B, C Q' is a ball with center at p and radius € > 0.
For any function g € H*(Q'), the following estimate takes place

/ IVglzdmdySCze“/?‘/ | — Ag+ g dz dy,
B. Q

with the constant Cy depending on €.

Lemma 6.2. Let Bo. and B, be the balls centered on the origin and the radii
e and 2¢. Let g € H'(Ba. \ Be). Then, there exists T € (g,2¢) such that

2w
/0

where g(r, @) = g(r cos @, rsin ).

2

G
9, (1, 9)

ds0§4/ (IVgl? + lgP?) da dy.
BZE\]BE

Lemma 6.3. For any » € Dom(HY') the following estimate is valid

/Q | — Az + 2|2 dxdy > /Q(|Az|2 + |2|?) dx dy.
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