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Abstract

We identify a class of non-local integro-differential operators K in IR with Dirichlet-to-
Neumann maps in the half-plane R x (0, oo) for appropriate elliptic operators L. More
precisely, we prove a bijective correspondence between Lévy operators K with non-local
kernels of the form v(y — x), where v(x) and v(—x) are completely monotone functions
on (0, c0), and elliptic operators L = a(y)dyx + 2b(y)0xy + 9yy. This extends a number
of previous results in the area, where symmetric operators have been studied: the classical
identification of the Dirichlet-to-Neumann operator for the Laplace operator in IR x (0, 0o)
with —/—0dy, the square root of one-dimensional Laplace operator; the Caffarelli-Silvestre
identification of the Dirichlet-to-Neumann operator for V - (y!=*V) with (—9,,)*/? for
a € (0, 2); and the identification of Dirichlet-to-Neumann maps for operators a(y)dyx + yy
with complete Bernstein functions of —d, due to Mucha and the author. Our results rely on
recent extension of Krein’s spectral theory of strings by Eckhardt and Kostenko.

Mathematics Subject Classification 35R11 (35J25 35J70 35S30 47G20 60J60 60J75)

1 Introduction

The purpose of this work is to characterise the class of non-local operators K that arise as
Dirichlet-to-Neumann maps for certain second-order elliptic operators L in the half-plane
R x (0, 00) (or in a strip R x (0, R), with the Dirichlet boundary condition at y = R).
We assume that L is translation-invariant with respect to the first variable x; that is, the
coefficients of L only depend on the second variable y. Thus, we consider elliptic equations
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of the form

a(y)oyyu(x,y) + 2b(y)8xy“(x7 y) +c(y)dyyulx, y)
+d(y)oyu(x, y) +e(y)dyulx, y) = 0. (L.1)

In general, the Dirichlet-to-Neumann operator associated to Eq. (1.1) is given by a somewhat
non-standard expression

u(x +7(y),y) —ulx,0)
o~ (y)

where u is a solution of (1.1) with boundary values u(x, 0) = f(x), o is an appropriate scale
Junction, and 7 is an appropriate shearing profile; we refer to Sects. 2.1 and 2.3 for further
details. Building upon recent extension of Krein’s spectral theory of strings due to Eckhardt
and Kostenko [13], we prove that such Dirichlet-to-Neumann maps are of the form

Kfx)=af' () +Bf (x) =y fx)
+/ (fGx+2) = f) = Dzl (@)v(2)dz, (1.3)

Kf(x)= lim , (12)
y—>0t

where @ > 0, 8 € R, y > 0 and v(z) and v(—z) are completely monotone functions of
z > 0. Conversely, if we allow for certain irregularities of the coefficients in (1.1), then every
operator K given by (1.3) is the Dirichlet-to-Neumann map for some general elliptic Eq. (1.1).
Furthermore, the corresponding Eq. (1.1) is unique, up to some natural transformations.

In fact, we obtain a bijective identification of operators of the form (1.3) and Dirichlet-to-
Neumann operators corresponding to reduced elliptic equations of the form

a(dy)dyxu(x, y) +2b(y)dxyu(x, y) + dyyu(x, y) =0, (1.4

where, for some R € (0, oo], u is a sufficiently regular function on R x [0, R), a(dy) is a
non-negative, locally finite measure on [0, R), b(y) is a locally square integrable function on
[0, R),and a(dy) — (b (y))2dy is non-negative. If R < oo, we impose the Dirichlet boundary
condition u(x, R) = 0 at y = R. In this case, the Dirichlet-to-Neumann operator takes the
usual form

Kf(x)=0yu(x,0) = lim w;

1.5
i, y (1.5)

that is, we have 7(y) = 0 and o1 (y) =yin (1.2).

A rigorous statement of the above result is given in Theorem 2.7 below, after precise
notions of a solution of (1.4) (Definition 2.2) and the corresponding Dirichlet-to-Neumann
operator (1.5) (Definition 2.4) are introduced. Two variants of Theorem 2.7 are provided in
Theorem 2.10 and Proposition 2.12, where different classes of reduced equations are consid-
ered. A brief and rather informal explanation how the general Eq. (1.1) can be transformed
into the reduced form (1.4) is given in Sect. 2.1.

The operator K given by (1.3) is translation invariant, and hence it is a Fourier multiplier:
the Fourier transform of K f is the product of f , the Fourier transform of f, and K, the
symbol of K; that is, 7(7(“;‘ ) = K &) f (&). Operators K of the form (1.3) are generators
of Lévy processes with completely monotone jumps, introduced by L.C.G. Rogers in [38]
and revisited recently by the author in [28]. The corresponding symbols K are called Rogers
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Sfunctions in [28], and they are closely related to Nevanlinna—Pick functions. For further
discussion, see Proposition 2.8 below, or [28].

Our main result has an appealing probabilistic interpretation: jump processes that arise
as boundary traces of two-dimensional diffusions in a half-plane are Lévy processes with
completely monotone jumps, and every Lévy process with completely monotone jumps can
be realised as a boundary trace in an essentially unique way, up to natural transformations.
Here we assume that diffusions are invariant under translations parallel to the boundary of
the half-plane. For a detailed discussion, we refer to a companion paper [29].

In the remaining part of the introduction, we briefly discuss the existing literature. The
classical Dirichlet-to-Neumann operator K in the half-plane R x (0, oo) (or, more generally,
in half-space R x (0, 00)) is defined for the Laplace equation dyyu(x, y) + dyyu(x, y) =0
(for the half-space, we understand that 9, denotes the usual d-dimensional Laplace operator).
This corresponds to a(y) = 1 and b(y) = 0 in our notation. For over a century it is well-
known that K is a non-positive definite unbounded operator on .¥ 2(R) (or £%(RY)), which
satisfies K2 = —dy,. Thus, K = —(—0x,)!/? in the sense of spectral theory.

A similar representation for an arbitrary fractional power K = —(—0dy Y2 (with o €
(0, 2)) of the Laplace operator 9, is obtained by setting a(y) = C,y*/*~2 and b(y) = 0 for
an appropriate constant C . That is, fractional powers of the Laplace operator are Dirichlet-
to-Neumann operators corresponding to the equation

Coy?/* 29 u(x, y) + dyyu(x, y) = 0.

By a simple change of variable z = ¢, y*, one can transform this equation into an equation
in divergence form

Vi 27V u)(x,2) =0,

more suitable for most application and thus more commonly found in literature. This repre-
sentation of fractional powers of the Laplace operator was studied already in 1960s (see [35,
36]), and was definitely stated in the above form by Caffarelli and Silvestre in [7]. We refer
to Sect. 10 in the survey article [16] for further discussion.

The Caffarelli-Silvestre extension technique has been extended in various directions,
which include, among others, replacing dy, with a more general operator and studying
solutions in more general function spaces (see, for example, [2, 5, 15, 16, 27, 32, 43]).
A different approach was taken in [30], where d,, was replaced by a general elliptic oper-
ator (a(dy))~! dyy in the half-line. Using Krein’s spectral theory of strings, corresponding
Dirichlet-to-Neumann operators K have been identified with a certain class of Fourier multi-
pliers: the main result of [30] asserts that K = —(—0,,) for a complete Bernstein function
Y, and the correspondence between a and  is bijective. With our notation, this corresponds
to elliptic Eq. (1.4) with b(y) = 0, and symmetric Dirichlet-to-Neumann operators K given
by (1.3) with 8 = 0 and v(—z) = v(z) in (2.7).

Here we would like to mention that the result of [30] is a consequence of Krein’s spectral
theory of strings, developed in the middle of 20th century. In a similar way, as already
mentioned above, our main result builds upon the recent extension of Krein’s theory developed
by Eckhardt and Kostenko [13].

The relation between the coefficients a and b of the elliptic Eq. (1.4) and the coefficients
o, B, y and v of the corresponding Dirichlet-to-Neumann operator K given by (1.3) is,
unfortunately, very inexplicit, and the author is not aware of any results that would link
regularity or asymptotics of a and b with similar properties of the parameters of the Dirichlet-
to-Neumann operator K . The picture is not much different in the symmetric case (b = 8 =0
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and v(—z) = v(z)) studied in [30], where the rare examples of such results include asymptotic
relations between the parameter a and the symbol of K in [8, 22, 25]; see also [12] for a
detailed treatment of Krein’s theory, and [42] for a more recent overview and historical
remarks.

Within the probabilistic context, our results are closely related to (singular) integrals of the
local time of the Brownian motion. For further discussion, we refer to [29]; here we mention
the fundamental work of Biane and Yor [6], as well as more recent [9]. We also stress that the
elliptic operator L generates a diffusion in the half-plane, and the corresponding Dirichlet-to-
Neumann operator is the generator of the trace of this diffusion on the boundary. A detailed
discussion is again given in [29], and here we only refer to [4, 23, 24, 33, 34] for a sample of
related research.

Finally, we comment on the more general case, when the coefficients of the elliptic operator
L are allowed to depend on both x and y. Although a lot is known about the corresponding
Dirichlet-to-Neumann operators when the coefficients are sufficiently regular (see [18] and
the references therein for a sample of such results), to the best knowledge of the author, in
this generality, a complete description of the class of corresponding Dirichlet-to-Neumann
operators is an open problem.

This question for symmetric elliptic operators, that is, operators of the form Lu = Vy y -
(A(x, y)Vy yu),is closely related to the famous Calderén’s question whether the conductivity
A(x,y) can be reconstructed by measuring the resistance between different parts of the
boundary; this is also known as the electrical impedance tomography or electrical resistivity
tomography, and A(x, y) here can be either a scalar or a symmetric matrix. For a solution of
Calderdn’s question in dimension two, we refer to [37]; see [3, 44] for a general overview and
further references. Nevertheless, even in this restricted setting of symmetric elliptic equations,
apparently no characterisation is known for the corresponding class of Dirichlet-to-Neumann
operators. A natural conjecture is given in [20] in terms of a condition on signs of certain
determinants, very similar to the concept of total positivity. In the same paper it is proved
that this condition is indeed satisfied, given appropriate regularity of the coefficients. We also
refer to [19] for a result closely related to the extension technique developed in [30].

Noteworthy, a similar question for symmetric elliptic operators on planar graphs with
boundaries has been answered by Colin de Verdiere: a complete characterisation of the
corresponding discrete Dirichlet-to-Neumann maps is given in [10].

The remaining part of the article consists of four sections and an appendix. In Sect. 2 we
present the main result of the paper. This begins with a discussion of the relation between
general Eq. (1.1) with corresponding Dirichlet-to-Neumann operators (1.2), and reduced
Eq. (1.4) with Dirichlet-to-Neumann operators given by (1.5); see Sect. 2.1. Then, in Sect. 2.2,
we state our main theorems, alongside with the necessary assumptions and definitions. Two
alternative forms of reduced equations are proposed in Sect. 2.3. Finally, Sect. 2.4 contains
auxiliary results.

The main tool used in the present paper is the result by Eckhardt and Kostenko from [13]
on spectral theory for a certain ordinary differential equation. In Sect. 3, we discuss a variant
of this ODE which is more suitable for our needs. The corresponding reformulation of the
main result of [13] is given in Theorem 3.1. After the statement of this result, we prove that it
is indeed equivalent with the version given in [13]. For readers’ benefit, a proof of the direct
part of Theorem 3.1 is provided in Appendix A. Although very close to the argument of [13],
the proof given here is more explicit and avoids certain technical issues.

Our main result is proved in Sect. 4. Finally, Sect. 5 lists several classes of more or less
explicit examples of elliptic problems and the corresponding Dirichlet-to-Neumann opera-
tors. In particular, we provide an extension problem for asymmetric fractional derivatives
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of order between 0 and 2. We stress that even in this simplest and most natural asymmetric
example, our results seem to be new. We hope this will stimulate the development of the
theory of asymmetric non-local operators, which has emerged recently; we refer to [11, 21,
39]. Lack of appropriate harmonic extension technique seems to have been a major obstacle
in this area.

2 Main results
2.1 Reduction

Before we rigorously state our main result, Theorem 2.7, we explain how a general elliptic
equation (1.1) can be transformed into a reduced elliptic equation of the form (1.4). In other
words, we show that with no loss of generality we may assume that in the general Eq. (1.1)
the linear term is missing (d(y) = e(y) = 0), and that the coefficient c(y) at 9y, is equal to 1.
Within this class the correspondence between the associated Dirichlet-to-Neumann operators
K defined by (1.5) and operators given by (1.3) is bijective.

For simplicity, in this section we ignore completely all regularity issues. These are dis-
cussed in detail in Sect. 2.2 for the class of reduced elliptic Eq. (1.4), and only briefly in
Sect. 2.3 for other special cases of (1.1).

We begin with a general elliptic equation of the form (1.1). To be specific, we consider
the equation Loug = 0 for a function ug defined on R x (0, Rp), where the operator L is
given by

Lo =ap(y)oxx + 2[70()7)3)6)1 + CO(Y)ayy +do(y)0x + eO(Y)ay'

The reduction is divided into three steps.

Step 1. Our first transformation is change of scale. Let o (y) be an increasing solution
of the ordinary differential equation co(y)o”(y) + eo(y)o’(y) = 0 in (0, Ry), satisfying
o (0%) = 0; this function o is unique up to multiplication by a positive constant. Setting
up(x,y) =ui(x,o(y)), we find that

Loug(x, y) = ag(y)dxxtt1 (x, 0 () + 2bo ()0’ () dxyu1 (x, 0 (1))

+ o () dyyuer (x, 0 (1)) + do(3)dur (x, o (¥)).
The right-hand side is equal to L u1(x, o (y)), where
Ly = a1(y)dxx +2b1(y)dxy + c1(y)dyy + di(y)x
and
ai(o(y) = ao(y), bi(o () = bo(y)o' (),
c1(o () = co(y)(@' (y)?, di(o(y)) = do(y).

In particular, Loug(x, y) = 0 for (x,y) € R x (0, Rp) if and only if Liu;(x,y) = 0O for
(x,y) € R x (0, Ry), where R; = o (Ry)).
Step 2. In the next stage, we replace L by
1

L =
2T a0
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Clearly, these two operators correspond to the same class of harmonic functions: if we write
ur(x,y) = uy(x,y) and R» = Ry, then Liuj(x,y) = 0 for (x,y) € R x (0, Ry) if and
only if Lous(x, y) = 0 for (x, y) € R x (0, R2). We have

Ly = ax(y)0xx + 2b2(y)dxy + dyy + da(y)0x,

where

a(y) b1 (y) dy(y)
, b = , d = .
c1(y) 2(9) c1(y) 20) c1(y)

Step 3. The final step of reduction is shearing. Let T be a solution of the ordinary differential
equation T (y) +da(y) = 0 for y € (0, Ry) satisfying (0™) = 0; this solution is unique up
to addition by a linear term. If we set uz(x, y) = u3(x + t(y), y), then we find that

Loua(x, y) = (@2(y) + 22()T' () + (T () etz (x + (), ¥)
+2(b2(y) 4+ T (1) Bxyus (x +T(¥), ) + dyyuz(x + (), ¥).

ax(y) =

The right-hand side is now equal to L3u3(x + t(y), y), where
L3 = a3(y)dxx + 2b3(y)dxy + dyy.
and
a3(y) = ax(y) + 2b,(0) 7' (y) + (7' (1), b3(y) = ba(y) + 7' ().

Once again, Louz(x,y) = 0 for (x,y) € R x (0, Ry) if and only if L3uz(x,y) = 0 for
(x,y) € R x (0, R3), where R3 = R».

By the above identification, we see that u( is harmonic with respect to L if and only if
u3 is harmonic with respect to L3. Furthermore,

uo(x, y) = ui(x,o(y)) = uz(x,0(y) =uz(x + (0 (y), o (y).
Recall that we assume that 6 (07) = 0 and 7(0") = 0. Thus,

M3()C, )’) - u3(x, O)

dyu3(x,0) = lim

y—0t y

— lim up(x + (o (y)), o (y)) —uo(x,0)
y—0F y

— lim up(x +7(2), 2) — uo(x, 0)'
=0+ o~ (z)

Therefore, the rather non-standard definition (1.2) of the Dirichlet-to-Neumann operator K¢
associated to the equation Loug = 0 agrees with the Dirichlet-to-Neumann operator K3 that
corresponds to the equation L3u3 = 0 via the usual formula K3 f(x) = 9dyu3(x, 0); here
uo(x, 0) = uz(x,0) = f(x).

We stress again that in the above reduction we did not discuss the question of regularity
of coefficients and solutions, and this is not merely a technicality. We come back briefly to
this question in Sect. 2.3.

2.2 Assumptions and main result

In the following part we first give a rigorous definition of the class of reduced elliptic Eq. (1.4)
(Definition 2.1) and we carefully define the notion of a solution u of (1.4) (Definition 2.2).
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Then we prove that every boundary value f corresponds to a unique solution u (Proposi-
tion 2.3). This is used to define the Dirichlet-to-Neumann operator (Definition 2.4). Next, we
give a rigorous meaning to the non-local operator K given by (1.3) (Definitions 2.5 and 2.6).
Only then we are ready to state our main result, Theorem 2.7. Finally, in Proposition 2.8 we
list some equivalent definitions of the class of operators K given by (1.3).

We consider the following class L of operators L corresponding to reduced equations of
the form (1.4).

Definition 2.1 We say that L is an operator of class L if and only if, formally,
L = a(dy)dyx + 2b(y)0xy + 0yy 2.1)
on R x [0, R), where

(@) R € (0,00];

(b) a(dy) is a non-negative, locally finite measure on [0, R);

(c) b(y) is a Borel, real-valued function on [0, R) such that (b(y))? is locally integrable on
[0, R);

(d) a(dy) — (b(y))zdy is non-negative on [0, R).

We say that L is of class L* if additionally a({0}) = 0.

We understand formula (2.1) purely formally: it does not define neither the domain, nor
the action of L. In Definition 2.2 below, a rigorous meaning is given to the equation Lu = 0
for L € L.

Note that we do not assume strict ellipticity of L: when a(dy) = (b(y))2dy on some
interval, then L becomes degenerate in the corresponding strip.

As usual, in Definition 2.1 we identify coefficients b which agree almost everywhere.
Whenever we say that L is an operator of class L, we use a(dy), b(y) and R for the cor-
responding parameters described in Definition 2.1. We additionally denote the auxiliary
parameters

y
a(dy) = a(dy) — (b(y))’dy and B(y)Z/O b(r)dt

for y € [0, R).

In this general setting the notion of a solution of the equation Lu = 0 (or, in other words,
a harmonic function for L) requires a careful formulation. Note that the value « = a({0}) has
no effect on the following definition, and that the definition automatically requires harmonic
functions to be sufficiently regular at infinity.

Definition 2.2 For an operator L of class L, a Borel function u(x, y) on R x [0, R) is said
to be harmonic with respect to L if:

(a) forevery y € [0, R) the function u(-, y) is in Z2(R), and it depends continuously (with
respect to the £2(R) norm) on y € [0, R);if R = oo, then the Z2(R) norm of u(-, y)is
assumed to be a bounded function of y € [0, 0o), while if R < oo, then we additionally
require that u(-, y) converges to zero in #>(R) as y — R™;

(b) the function u(x,y) = u(x + B(y), y) is weakly differentiable with respect to y on
R x (0, R), with the weak derivative denoted by 9, (x, y), and (9, (x, y))2 is integrable
over R x (y1, y2) whenever 0 < y; < y» < R;

(c) the equation Lu(x, y) = 0 is satisfied in the weak sense in R x (0, R).
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The last item of the above definition requires clarification. If u is sufficiently regular, we
can use the usual weak (or distributional) formulation of the equation Lu = 0, namely, we
require that for every smooth, compactly supported function v(x, y) on R x (0, R) we have

/ (/ u(x, y)oxxv(x, y)dx> a(dy)
(0,R) \J—o0
R 00
— 2/ (/ Oyu(x, y)oyv(x, y)dx) b(y)dy
0 —00

R o)
- / (/ Oyu(x, y)dyv(x, y)dx) dy =0. 2.2)
0 -0

However, in the general case, dyu may fail to exist: we only know that 9, is well-defined,
where i1 (x, y) = u(x + B(y), y). Therefore, in the general case we understand condition (c)

as
/ (/OO M(X’y)axxv(xv)’)dx> a(dy)
0,R) \J—o0

R fee)
2 /0 ( f ayﬁ(x—B<y>,y>axv<x,y>dx>b<y>dy

—0o0

R 00
+ / (/ u(x, y)oyyv(x, y)dx) dy=0 (2.3)
0

—00
for every smooth, compactly supported function v(x, y) on R x (0, R). If u is regular enough,
it is straightforward to see that conditions (2.2) and (2.3) are equivalent.
We also clarify that the weak differentiability condition (b) for the #%(R)-valued function
y +— u(-,y) is understood in the usual way: there is a locally integrable Borel function
dyii(x, y) on R x (0, R) such that for every smooth, compactly supported function v on
R x (0, R), we have

R 00 R 00
/ / Oyt (x, y)v(x, y)dxdy = —/ / u(x, y)oyv(x, y)dxdy. 2.4
0 —00 0 —00

Again we identify all functions # which are equal almost everywhere; however, we always
require continuity of the .#%(IR)-valued function y > u(-, y).

The following preliminary result is needed for the definition of the Dirichlet-to-Neumann
operator.

Proposition 2.3 Suppose that L is an operator of class L. Then for every f € £*(R) there
is a unique function u harmonic with respect to L (in the sense of Definition 2.2) such that
u(x,0) = f(x) for almost all x € R.

Proposition 2.3 is proved in Sect. 4.

Definition 2.4 For an operator L of class L*, the Dirichlet-to-Neumann operator K associated
to the equation Lu = 0 is an unbounded operator on .#%(RR), defined by the formula

Kf(0) = dyu(x.0) = lim “&:2) =400 2.5)

y—>0T y

where u is a harmonic function for L described in Proposition 2.3, with boundary values
u(x,0) = f(x). Here the limit in (2.5) is understood in the #2(R) sense, and f is in the
domain 2(K) of the operator K if and only if f € .Z 2(IR) and the limit in (2.5) exists.
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If L is an operator of class L with « = a({0}) > 0, then we use the definition

K00 = af"(6) + dyu(e,0) =a () + lim. M 2.6)
y—

and we say that f is in the domain Z(K) if and only if £, f', f” € £?(R) (with the second
derivative understood in the weak sense) and the limit in (2.6) exists.

Our main result identifies Dirichlet-to-Neumann operators associated to elliptic equations
Lu = 0 for L € L with the following class of non-local operators.

Definition 2.5 We say that an operator K is of class K if and only if
Kf) =af’'(x)+Bf () —yfx)
+f (f+2) = fO) = f0)zL-1,n(@)v(2)dz 2.7

for every smooth, compactly supported function f(x) on IR, where:

@ a=>0,peRandy > 0;
(b) v(z) is areal-valued function on R\{0} such that v(z) and v(—z) are completely mono-
tone functions of z > 0, and ffooo min{1, z2}v(z)dz < 0.

We say that K is of class K* if « = 0.

Whenever we consider an operator K of class K, we use the notation «, 8, y and v(z)
introduced above. Additionally, we always extend K to a closed unbounded operator on
Z2(R), as described below.

It is well-known that every operator K of class K is a Fourier multiplier with symbol

KE) = —a&® +ipe —y + f (€ — 1 —i&z1 <11y ()v(2)dz (2.8)
R

for £ € R; see, for example, [1, 41]. By this we mean that if f is a §mootAh, compactly
supported function on R, then the Fourier transform of K f is given by K (£) f ().

Definition 2.6 Every operator K of class K is automatically extended to an unbounded oper-
ator on . 2(]R), with domain

2K ={f € L2R): K - | € Z2R)), (2.9)
and defined by
Kf @) =K@® /. (2.10)
We are now ready to state our main result.

Theorem 2.7 (a) If L is an operator of class L, then the Dirichlet-to-Neumann operator K
associated to the equation Lu = 0 is an operator of class K.

(b) Every operator K of class K is the Dirichlet-to-Neumann operator associated to the
equation Lu = 0 for a unique operator L of class L.

Theorem 2.7 is proved in Sect. 4. Here we observe that it is sufficient to prove Theorem 2.7
for classes L* and K* rather than L and K. Indeed, suppose that L is an operator of class
L such that « = a({0}), and let L* be the corresponding operator of class LL*, obtained
by replacing a(dy) by a*(dy) = 1(0,00)(y)a(dy). The operators L and L* share the same
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class of harmonic functions. Thus, if K and K* are the corresponding Dirichlet-to-Neumann
operators, then K f = K* f + o f” (see Definition 2.4).

We note that very few explicit pairs of associated operators L and K are known; see Sect. 5
for examples and further discussion. We also remark that if f is in the domain of K and u is
the harmonic extension of f, then the weak derivative d,u is well-defined, and formula (2.5)
in the definition of the Dirichlet-to-Neumann operator (Definition 2.4) can be equivalently
written as

Kf(x)= lim dyu(x,y), (2.11)
y—0t

with the limit in 22 (RR). This follows from Theorem 3.1(c) and Lemma 4.1 by an argument
used in the proof of Theorem 4.3 in [30]; we omit the details.

In [28], Fourier symbols K of operators of class K are called Rogers functions, and a
number of equivalent characterisations of this class of functions is given therein. For com-
pleteness, we list them in the following statement.

Proposition 2.8 (Theorem 3.3 in [28]) Suppose that k(£€) is a continuous function on R,
satisfying k(—&) = k(&) for all & € R. The following conditions are equivalent:

(@) —k is the FouIier symbol of some operator K of class K, that is, k(§) = —I%(?,—‘)for all
& € R, with K given by (2.8);
(b) forall & € R we have

(2.12)

k(E)=a$2—i,§§+y+l ( § iSsigns> w(ds)
T JR\(0)

E4is  14s] Is|

for some 3 € R and some non-negative measure  on R\{0} such that f]R\{O} min
{IsI=", IsI 7 h(ds) < oo;
(c) either k(§) =0 forall ¢ € R orforall & € R we have

_ i © & _ 1 D (s)
k(é)_cexp<ﬂ /;OO (S-i—is 1+|s|> 5] ds) (2.13)

for some ¢ > 0 and some Borel function ¥ on R with values in [0, ];

(d) k extends to a holomorphic function in the right complex half-plane {£ € C : Re & > 0}
and Re(k(&§)/&) > 0 whenever Re & > O (that is, k(£) /& is a Nevanlinna—Pick function
in the right complex half-plane).

2.3 Variants

Our main result is stated for the reduced elliptic equation Lu = 0, with operator L of the
form

L = a(dy)dyx + 2b(y)0xy + 0yy (2.14)

in R x (0, R), where R € (0, oo], a(dy) is a non-negative, locally finite measure, and b(y)
is a real-valued function such that (b(y))? is locally integrable and a(dy) — (b(y))?dy > 0.
We choose this variant, because it leads to relatively few technical difficulties, and it is well-
suited for a probabilistic interpretation. However, various reformulations of our result are
possible, two of which are discussed below. More precisely, first we rephrase our main result
for the operators of the form

L = a(dy)dex + dyy +d()ds, (2.15)
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and then we specialise our theorem to the class of operators
L = dxx + @) 72 @()dy = b(»)3:) @)y +b()dy), (2.16)

for appropriate coefficients @, d, & and b. We will refer to the operator L of the form (2.14),
or the corresponding reduced elliptic equation Lu = 0, as an operator or an equation in the
standard form. Similarly, the terms Eckhardt—Kostenko form, and divergence-like form, will
be used in reference to operators L of the form (2.15), and operators L of the form (2.16),
respectively.

Let us stress that, in principle, it is possible to reverse completely the reduction in Sect. 2.1
and state a result for general equations of the form (1.1). However, a complete description
of the class of coefficients a, b, ¢, d, e, for which the corresponding Dirichlet-to-Neumann
operator is well-defined, is somewhat problematic. Additionally, one loses the bijective cor-
respondence between coefficients and Dirichlet-to-Neumann operators. For these reasons,
we take a different perspective, and we focus on operators given by (2.15) and (2.16).

2.3.1 Eckhardt-Kostenko form

With L and L defined by (2.14) and (2.15), the equations Lu = 0 and Lii = 0 are found to
be equivalent by choosing another shearing in Step 3 of reduction. Indeed, let us define

a(dy) = a(dy) — (b(y))*dy,  d(y) = —b'(y), (2.17)

and let # and u be related one to the other by the formula

y
u(x,y) =u(x+ B(y),y), with B(y)=/ b(s)ds.
0

Given enough regularity of a, b and u, it is now straightforward to show that Ly = 0 in
R x (0, R) if and only if Lii =0in R x (0, R). In the general case, however, some care
is needed, as it was the case with Definition 2.2: d is the derivative of an arbitrary locally
square-integrable function.

Definition 2.9 Suppose that R € (0, 00), a is a locally finite, non-negative measure on [0, R),
and d is the distributional derivative of a locally square-integrable function on [0, R). We
say that a function #(x, y) is harmonic with respect to the operator L given by (2.15) if:

(a) forevery y € [0, R) the function (-, y) is in Z2(R), and it depends continuously (with
respect to the Z2(R) norm)on y € [0, R); if R = oo, then the £%(R) norm of ii (-, y) is
assumed to be a bounded function of y € [0, co), while if R < oo, then we additionally
require that ii(-, y) converges to zero in .Z>(R) as y — R™;

(b) the function #(x, y) is weakly differentiable on R x (0, R) with respect to y, and
(9yu(-, y))?is integrable over R x (y1, y2) whenever 0 < y; < y» < R;

(c) theequation Lii = 0is satisfied in the weak sense in R x (0, R), thatis, for every smooth,
compactly supported function v on R x (0, R),

/ (/OO u(x, y)oyxv(x, y)dX> a(dy)
(O,R) —00
R 00
—I—/ (/ u(x, y)dyyv(x, y)dx) dy
0 —0

R [e9)
— f (/ i(x, y)dcv(x, y)dx) d(y)dy = 0. (2.18)
0

—0o0
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We clarify that if d = —b/, then the last integral in (2.18) should be understood as

R o0

/0 (/ (Byit (x, V)3 (x, y) + (x, )3y v(x, ) dx) b(y)dy,
—00

and in particular this is why weak differentiability of # with respect to y is needed.

It is somewhat technical, but relatively straightforward to prove that u is harmonic with
respect to L in the sense of Definition 2.2 if and only if & is harmonic with respect to L in
the sense of Definition 2.9. In fact, the only difficulty lies in the proof that conditions (2.3)
and (2.18) are equivalent. We omit the details.

If ti(x, y) = u(x + B(y), y) is a harmonic function for L with boundary values f(x) =
u(x, 0), then, according to Definition 2.4, the corresponding Dirichlet-to-Neumann operator
K is given by

u(x — B(y),y) —u(x,0)

Kf(x)=af"(x)+ lim , (2.19)
y—>0T y

with @ = a({0}) and with the limit in .# 2(R). Note that given only L (that is, the coefficients
@ and d), there is some ambiguity in the above definition: the function B is defined up to
addition by a linear term only, and thus K f is only defined up to addition by a first-order
term Cf’ for some C € R.

As an immediate corollary of Theorem 2.7, we obtain the following result.

Theorem 2.10 (a) Under the assumptions listed in Definition 2.9, the Dirichlet-to-Neumann
operator K associated to the equation Liu = 0, with L given by (2.15), is an operator of

class K.
(b) Every operator K of class K is the Dirichlet-to-Neumann operator associated to the
equation Li = 0 for a unique triplet of parameters R, a and d=—b satisfying the

conditions listed in Definition 2.9.

Compared to the equation Lu = 0 in standard form, studied in Sect. 2.2, the Eckhardt—
Kostenko form Lii = 0 is much more closely related to the ODE studied in [13]; see Sect. 3
for further discussion. Additionally, the definition of a solution of the elliptic equation Lii = 0
is somewhat simpler. On the other hand, the Eckhardt—Kostenko form presents a number of
additional technical difficulties. First of all, one has to work with distributional derivatives
of square-integrable functions, that is, with elements of the Sobolev space ngcl ([0, R)) of
negative index; again see Sect. 3. Furthermore, the definition (2.19) of the Dirichlet-to-
Neumann operator is less natural for the Eckhardt—Kostenko form. In fact, as described
above, formula (2.19) is ambiguous: it depends on the function B, which is not uniquely
determined by the coefficient d (this is the reason why we write d = —b’ rather than simply
d in Theorem 2.10). Finally, the equation in standard form turns out to be more convenient
than the Eckhardt—Kostenko variant in probabilistic applications, to be discussed in [29].

With the above arguments in mind, in this article we focus on the standard form (2.14)
considered in Sect. 2.2, and we limit our discussion of the Eq. (2.15) in Eckhardt—Kostenko
form to this section. Note, however, that finding an operator L which corresponds to a given
operator Z,, or vice versa, presents no difficulties; see formula (2.17).

2.3.2 Divergence-like form

We now move to the variant given by (2.16). In the symmetric case (corresponding to b(y) =
0), discussed in detail in [30], it is often convenient to work with the equation in the divergence
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form: Vy y - (a(y)Vy,yit) = 0, rather than the standard form: a(dy)dy u + dyyu = 0. Both
equations are equivalent by an appropriate change of scale, which corresponds to a different
choice of o in Step 1 of the reduction. The equation in the divergence form, however, is less
general: not every measure a(dy) corresponds to some coefficient a(y). We refer to [30] for
a detailed discussion.

Below we implement a similar strategy in the non-symmetric case, and again we need to
impose additional restrictions on the coefficients a(dy) and b(y); in other words, this approach
leads to the representation as Dirichlet-to-Neumann operators for a class of operators K
strictly smaller than K.

We study the elliptic equation Lit = 0, where L is given by (2.16). More precisely, we
consider the equation

(@(y)*uxii(x, y) + @(3)dy — b)) @)y + b()dit(x, y) =0, (2.20)

which, strictly speaking, corresponds to the equation (¢ ( y))ZLLi(x, y) = 0 with the notation
of (2.16). Given enough regularity of the coefficients, Eq. (2.20) takes form

((@()* = BY)?) duexti (x, ¥) + (@(3))*dyyii(x, y)
+a(b' ()deu(x, y) + a(y)a' (»)dyulx, y) = 0.

This equation again corresponds to an equation Lu = 0 for an appropriate operator L in the
standard form (2.14). Before we discuss this relation in detail, however, let us first give a
rigorous meaning to (2.20).

Definition 2.11 Let R € (0, o), and suppose th:’:lt & and b are functions on [Q, R) such that
a and 1/a are locally integrable on [0, R),‘and |b(y)| < a(y) forall y € [0, R). We say that
1 is a harmonic function for the operator L given by (2.16) if:

(a) forevery y € [0, R) the function (-, y) is in .#%(RR), and it depends continuously (with
respect to the #2(R) norm) on y € [0, R); if 1/a is not integrable over [0, R), then
the #2(IR) norm of (-, y) is assumed to be a bounded function of y € [0, R), while if
the integral of 1/a is finite, then we additionally require that i (-, y) converges to zero in
L2(R)asy — R~;

(b) the function u(x, y) is weakly differentiable on R x (0, R) with respect to y, and
a(y)(dyu(x, y))2 is integrable over R x (y, y2) whenever 0 < y; < y2 < R;

(c) the equation Li = 0 is satisfied in the weak sense in R x O, R) with weight (a(y))~ L
that is, for every suitable test function v on R x (0, R), we have

R 00
/(; (/ L't(X,)’)axxi)(xvy)dx>d(y)dy

R [e'9)
+/O (/ (x, ¥) (@) D(x, y) — b(y)dxxv(x, y))dX>

—00

(y)
a(y )

R 00
— /0 (/ Ayt (x, y) (@(3)dy0(x, y) — b(y)dci(x, y)) dx> dy=0. (20

By a suitable test function in item (c) we understand a compactly supported continuous
function v(x, y) on R x (0, R) which is twice continuously differentiable with respect to x,
such that v and 9, v are weakly differentiable with respect to y, and such that a(y)d,v(x, y)
and a(y)dxyv(x, y) are essentially bounded on R x (0, R). These conditions assert that the
integrals in (2.21) make sense. If @ and bare sufficiently regular (for example, locally bounded
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on (0, R)), then every smooth, compactly supported function is a suitable test function. We
will shortly see that also under our more general assumptions on @ and b, the class of suitable
test functions for (2.21) is sufficiently rich.

Given the parameters R, & and b of L, we first construct the parameters R, a and d of the
corresponding equation Li = 0 in the Eckhardt—Kostenko form. This involves an appropriate
change of scale. Only later we switch to the standard form Lu = 0, with appropriately chosen
coefficients a and b.

The change of scale is determined by the function

a(y) = / ’ .Ldr. (2.22)
o a(r)
We define
R=6(R), a6 (y) = @())?* — b(»)?,
ii(x,6(y) =u(x,y), A6 () =b'(y), (2.23)

and we suppose that i is a harmonic function for L. Note that @(s) > 0 forall s € [0, R), and
that a(s)ds is alocally finite measure on [0, R). As in [30], one shows that the . 2(IR)-valued
function y — (-, y) is weakly differentiable on (0, R), and

ayu(-, o (y)) = a(y)dyul-, y)

for almost all y € [0, R). Let v be a smooth, compactly supported function on R x (0, R),
and define v by the formula v(x, y) = v(x, 6(y)). It is easy to see that v is a suitable test
function for (2.21) (so that, in particular, the class of suitable test functions is rich: it is dense
in the space of compactly supported, continuous functions), and, with the above notation,
formula (2.21) reads

R o0
/0 ( / (x, 6 (1) (a, d(y))dx) a(y)dy

R . : . b(y)
+ i1(x,6() (deyv(x, 6 () = b(»)dexv(x, 5 () dx | == dy
0 00 a(y)

R 00 . 1
- / (/ dyii(x, 6 () (dyv(x, 6 () — b(»)dv(x, 6 (y))) dX) ——dy=0
0 00 a(y)

Substituting s = & (y) and noting that ds = (1/a(y))dy, we find that, with y = 6 1(s),

R [e%s}
/ (/ i(x, §)0c v(x, s)dx) (a(y))?ds
0 —00

R 00
+/ (/ i(x,5) (deyv(x, 5) — b(y)dxrv(x, s))dx) b(y)ds
0

—00

R oo
— / (/ dyii(x, s) (8yv(x, s) — l;(y)axv(x, s)) dx) ds = 0.
0

—00

After rearrangement, we eventually obtain

R o)
/ (f ﬁ(x,s)axxv(x,s)dx> a(s)ds
0 —00

R 00
+ / (/ (ayﬁ(x, $)0yv(x, s) + i (x, $)dxyv(x, s)) dx) B(y)ds
0

—00
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R oo
— / (/ dyii(x, $)0yv(x, s)dx) ds =0,
0 —00

which is precisely formula (2.18) in the definition of a function harmonic with respect to L.
Thus, i is a harmonic function for L, in the sense of Definition 2.9.

In order to find the corresponding operator L in standard form, we now use the result
obtained earlier in this section. We define the coefficients a and b via the formulae

a6 (y) = @), b6 () =—b(y), (2.24)

we let, as usual,

G (y)
B(é(y)>=/ : b(s)ds:—/y b
0 o a(r)

and we define

u(x,6(y)) =ulx — B (y)),0(y) =ulx — B(G(y), y)-

Note that the formula a(dy) = a(y)dy defines a locally finite measure on [0, R) with a
positive almost everywhere density function a(y). It follows that if # is a harmonic function
for L in the sense of Definition 2.11, then u is a harmonic function for L in the sense of
Definition 2.2.

Suppose now that # is a harmonic function for L with boundary values f(x) = u(x, 0).
According to Definition 2.4, the Dirichlet-to-Neumann operator K associated to u is given
by

ulx — B(6(y), y) —u(x,0)

Kf(x) = lim -
y—0F a(y)
= lim, (a()dyi(x, y) + b()dsii(x, y)), (2.25)

with the limits in .2 (R); the second inequality is a consequence of (2.11). As an immediate
corollary of Theorem 2.7, we obtain the following result.

Proposition 2.12 (a) Under the assumptions listed in Definition 2.11, the Dirichlet-to-
Neumann operator K associated to the equation Lu = 0, with L given by (2.16), is
an operator of class K.

(b) Every operator K of class K is the Dirichlet-to-Neumann operator associated to the
equation Lii=0 for at most one triplet of parameters R, aandb satisfying the conditions
listed in Definition 2.11.

Note that the counterpart of Theorem 2.7(b) is incomplete: not all operators of class K
can be realised as described above. This is the main reason for us to focus on the equation
Lu = 0 in standard form studied in Sect. 2.2. On the other hand, some examples take a
particularly simple form when written as in (2.20), and this form is also more suitable for
some constructions; further discussion can be found in Sect. 5.

Itis easy to find an operator L (or L) which corresponds to a given operator L, using (2.22)
and (2.24) (or (2.22) and (2.23)). The converse is slightly more complicated. Let L be an
operator in the standard form (2.14), with coefficients a and b, and suppose that a(dy) has a
positive almost everywhere density function, denoted by a(y). The coefficients @ and b of the
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corresponding operator L are clearly given again by (2.24), with the function & completely
determined by (2.22). More precisely, formula (2.22) implies that

G (y)
/ va(s)yds =y,

and thus ¢ is the inverse function of y fo) Ja(s)ds. It is now easy to check that ¢ and b
satisfy all conditions listed in Definition 2.11; we omit the details.

2.4 Notation and preliminaries

Throughout the article, all measures are assumed to be locally finite and complex-valued
measures. By ¢(t™) and ¢(t~) we denote one-sided limits of ¢ at t. As usual, we denote by
%° (D) the class of smooth, compactly supported functions on D, and by .#7 (D) the class
of p-integrable Borel functions on D, with functions equal almost everywhere 1dent1ﬁed

The Fourier transform of a function f is denoted by f 1f f e Z'(R), then f &) =
ffooo —ifx f(x)dx, and the Fourier transformation f > f is continuously extended to
Z2(R). Note that if g(x) = f(x + a) then §(§) = ¢'¢ f(£), while if g(x) = f’(x), then
§&) =is f(6).

If ¢ is an absolutely continuous function on an interval, then ¢ is differentiable almost
everywhere, and the weak (or distributional) derivative of ¢ corresponds to a function equal
almost everywhere to the point-wise derivative. If ¢ is a function of bounded variation, then
the distributional derivative of ¢ corresponds to a measure. Here we take special care about
the endpoints of the domain of ¢: if ¢ is defined on [0, R) and ¢(0) # @(0%), then we
understand that ¢’ contains an atom at 0 of mass ¢(07) — ¢(0), as if ¢ was extended to a
constant function ¢ () = ¢(0) for ¢ < 0. In particular, the value of ¢ at a single point 0 does
influence the distributional derivative of ¢.

If ¢1 and ¢, are functions of bounded variation with no common discontinuities, then
@1¢> is of bounded variation, too, and (¢1¢) = (plgaé + gawi (where all derivatives are
taken in the sense of distributions, and correspond to appropriate measures).

A locally integrable function u(x, y) is said to be weakly differentiable with respect to x
if there is a locally integrable function v(x, y) such that

—/ / u(x,y)axw(x,y)dxdy=—/ / v(x, y)w(x, y)dxdy

for every smooth, compactly supported (test) function w. As remarked above, a function u
of one variable is weakly differentiable if and only if it is (locally) absolutely continuous.
In higher dimensions, we will use the following characterisation of weak differentiability,
known as absolute continuity on lines (ACL): u(x, y) is weakly differentiable with respect to
x if and only if there is a function # (x, y) which is equal to u(x, y) almost everywhere, which
is absolutely continuous with respect to x for every y, and such that the point-wise derivative
dxu(x, y) (which necessarily exists almost everywhere) is a locally integrable function. In
this case 9,1 (x, y) is the weak derivative of u(x, y).

We use the same notation d,u for both the usual (point-wise) and the weak derivative.
Whenever this convention may lead to ambiguities, we will explicitly state which derivative
we have in mind.

@ Springer



Harmonic extension technique for non-symmetric operatorsE Page 17 of 40 202

3 Auxiliary ODE

As it will become apparent in the next section, Fourier transform reduces our problem to the
study of a second-order linear ordinary differential equation

¢"(d1) = Ea(de(t) — 2iEb(1)¢' (1dt. (3.D

Here ¢ is afunctionon [0, R) with R € (0, oo], £ is a ‘spectral’ parameter, and the coefficients
a(dt) and b(t) are as in the definition of class L (Definition 2.1): a(dt) is a non-negative
measure on [0, R) (we allow for an atom at 0), the coefficient b(¢) is locally square-integrable
on [0, R), and a(dt) — (b(r))3dt is assumed to be a non-negative measure on [0, R). For
our later needs it is enough to assume that £ € RR; however, we stress that in the Proof of
Theorem 3.1 arbitrary complex & need to be considered. We understand (3.1) in the sense
of distributions; more precisely, we assume that ¢ is an absolutely continuous function such
that the first distributional derivative of ¢ corresponds to a left-continuous function (which
we denote ¢’ (1)), the second distributional derivative of ¢ is a complex-valued measure (that
we denote by ¢ (dt)), and we have equality of measures given by (3.1).

As already mentioned, for our purposes we only need to study the properties of solutions
of (3.1) when & is a real number. It is in fact sufficient to consider £ > 0: if ¢ is a solution
of (3.1) for some & > 0, then @ satisfies (3.1) with & replaced by —&. Furthermore, for £ = 0,
Eq. (3.1) requires ¢ to be an affine function. For this reason, we restrict our attentionto £ > 0
in the following statement. We refer to [13] and to Appendix A for results that cover general
complex £.

The following statement summarizes some of the main results of [13], which play a
crucial role in our development. The function k(£)/& introduced in item (b) is often called
the principal Weyl-Titchmarsh function for the Eq. (3.1).

Theorem 3.1 (a) Suppose that the coefficients a(dt) and b(t), defined on [0, R), satisfy the
conditions of Definition 2.1. For every § > 0 there is a unique solution ¢z of (3.1) on
[0, R) which satisfies gz (0) = 1 and such that ¢ is bounded when R = oo (in this case
every other solution diverges to infinity at 00), and g (R™) = 0 if R < oo (in this case
every other solution is bounded away from zero in some left neighbourhood of R).

(b) If @¢ is the solution defined above and k(§) = —(pé (0), then k extends to a Rogers
function; that is, k has a holomorphic extension to the right complex half-plane, and this
extension satisfies Re(k(£)/&) > 0 whenever Re & > 0.

(c) If ¢¢ is the solution defined above, then | |? is positive, non-increasing and convex on
[0, R), and |g0é| is non-increasing on [0, R); furthermore, if a(dt) = a(dt) — (b(1))2dt,

B(t) = fot b(s)ds and ¢ (t) = '*BD g (1), then for every t € [0, R) we have

- . R . 2
= f |Gz () [*a(ds) + / |@% (5)[*ds < min (Rek(s), ;) .
[t.R) t
In particular, |(,Z)é |2 is integrable on [0, R).
(d) To every Rogers function k there corresponds exactly one pair of coefficients a(dt) and
b(t), defined on some [0, R) with R € (0, oo].

In [13], Eckhardt and Kostenko study the Eq. (3.1) in a different form, for the function
@¢ rather than @g. For this reason, we include below a brief discussion of equivalence of
these two forms. The direct part of Theorem 3.1 (that is, items (a) through (c)) is proved
in Sects. 3-5 of [13]. For a less general class of coefficients a(dt) and b(t), this goes back
to [26, 31]. The inverse part of Theorem 3.1 (item (d)) is the main contribution of [13]; its
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proof involves deep ideas due to de Branges. For reader’s convenience, in Appendix A we
include an alternative, less abstract proof of parts (a) through (c) of Theorem 3.1, written in
the language of (3.1) rather than that of [13].
Proof of equivalence of Theorem3.1 and the results of [13]. We transform Eq. (3.1) in a
way that corresponds to shearing in Sect. 2.1: as usual, we denote B(t) = fot b(s)ds, and
whenever ¢ is a functon on [0, R), we write

§(1) = ().
On a formal level, ¢ is a solution of (3.1) if and only if ¢ satisfies
" = P+ 2i5bg" — E707 ¢ +iEL )
=P a —bP)g +ikb'y) = (§%a +isd)g,

where we have denoted G (df) = a(dt) — (b(¢))%dt and d@) = b'(r). By assumption, @ is a
non-negative measure on [0, R). However, b is only assumed to be locally square-integrable,
and therefore the distributional derivative b’ need not correspond to a function or a measure:
it is an element of the Sobolev space ngcl ([0, R)) on [0, R) with negative index —1, that is,
the dual of the Sobolev space HC1 ([0, R)) of compactly supported and weakly differentiable
functions f on [0, R) such that f and f’ are in Z%([0, R)).

Under the above assumptions (that is, @ a non-negative measure and d an element of the
Sobolev space ngcl ([0, R))), the equation satisfied by ¢:

¢ = (&%a +igd)g, 3.2)
is precisely the equation studied systematically by Eckhardt and Kostenko in [13], see equa-
tion (1.2) therein. With the notation used there, z, v and @ in [13] correspond to i§, a and
—d used here, respectively.

Equivalence of (3.1) and (3.2) can be rigorously proved by writing both equations in an
integral form. Indeed, suppose that ¢ solves (3.2). In [13], this is understood as

R ~
—Cg(O)—/O ¢'(g (1ydt = € /[o R)(ﬁ(t)g(t)fl(dl)JriSd(@g)

for every test function g in H Cl ([0, R)) and some constant C; see Definition 3.1 in [13]. Recall
that a(dt) = a(dt) — (b(z))zdt, and d = b/, that is, by definition,

~ R
i(Gg) = — /0 @) (Db(d.
It follows that
R
—Cg(0) — /0 ¢'(ng'(1)dt
R
252/ p(t)g(t)a(dr) —52/ @(t)g(t)(b(t))zdt—i%“/ (@) (Hb()dt.
[0,R) [0,R) 0

We have ¢(1) = '8¢ (1), and we write g(r) = e 80 g(z). Note that g € H!([0, R))
if and only if g € H/ ([0, R)). Since ¢'(t) = ¢“BW(¢/(t) + i&b(1)p(1)) and ¢'(1) =
e B (' (1) — ieb(1)§(1)), we find that
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R
—Cg(0) —[0 (@'(1) +iEb(M(1)) (' (1) — iEb(1)g(1))d1

R
=¢&? / p(Og(Ha(dr) — &2 / e(OE()(b(1))*dt — i& / (98) ()b(t)dt.
[0,R) [0,R) 0

After simplification, we obtain
R 5 R
—ca0 - [CdwFnd = [ pwinaun -2 [ 0ewbwd
0 [0,R) 0
for every g € HC1 ([0, R)). By taking g(s) = —(t — s)1Lo ) (s), we find that

t t
/ ¢'(s)ds = Ct + 52 (t —s)p(s)a(ds) — 2i& / (t — $)¢'(s)b(s)ds
0 [0,1) 0

for every ¢ € [0, R). Finally, differentiation leads to

t
¢'()=C+ 52/ p(s)a(ds) — 2i-§/ ¢'($)b(s)ds,
[0.0) 0

which is clearly equivalent to (3.1). By essentially reversing the steps of the above argument,
we find that if ¢ satisfies (3.1), then ¢ is a solution of (3.2) (we omit the details), and it
follows that (3.1) and (3.2) are indeed equivalent.

Part (a) of the theorem is now essentially Lemma 4.2 in [13], part (b) follows from
Lemma 5.1 in [13], and part (c) is essentially given in the proof of Lemma 5.1 in [13]
(see the last display in p. 954 therein). As mentioned above, alternative proofs are given in
Appendix A. Finally, part (d) is stated as Theorem 6.1 in [13]. O

In the remaining part of the article, we denote by ¢g the solution of (3.1) described by
Theorem 3.1 if & > 0, a similar solution @¢ (1) = ¢_¢(¢) if & < 0, and the constant solution
wo(t) =1if &£ =0.

4 Harmonic extensions

In this section we describe the class of functions harmonic with respect to operators L of class
L in terms of Fourier transform and solutions ¢¢ (¢) of ODE (3.1), described in Theorem 3.1.

We assume, as in Definition 2.1, that a(dy) is a non-negative measure on [0, R), b(y) is
a locally square-integrable real-valued function on [0, R), and a(dy) — (b(y))2dy is non-
negative. We commonly use the auxiliary measure @ (dy) = a(dy) — (b(y))*dy and function
B(y) = [§ b(t)dt.

We study functions u(x, y) on R x [0, R) which are harmonic with respect to the elliptic
operator L in the sense of Definition 2.2. We denote by i (&, y) the Fourier transform of u (x, y)
in variable x, whenever well-defined. We equally often work with the function u(x, y) =
u(x + B(y), y). Observe that i (&, y) = sB0 (g, y).

We begin with the Proof of Proposition 2.3, which asserts the existence and uniqueness of
harmonic extensions. The argument is divided into two steps, which correspond to uniqueness
and existence, respectively.

Lemma 4.1 Suppose that L is an operator of class L. For& € R let ¢ be the solution of (3.1)
discussed in Sect. 3. If u is harmonic with respect to L, then for all y € [0, R) we have, for

@ Springer



202 Page 20 of 40 M. Kwasnicki

almost all ¢ € R,
U, y) =i, 0)pe (y).

Proof By Definition 2.2 and Plancherel’s theorem, y +> (-, y) is again a bounded, con-
tlnuous mapping from [0, R) to .£2(R), which vanlshes at R~ if R < oo. Furthermore,
Yy > u( y) is weakly differentiable on (0, R), and 9 u( y) is the Fourier transform of
Oy (-, y) for almost all y € (0, R) (here u(x, y) = u(x + B(y), y)). Our goal is to prove
that 1(£, -) is a solution to the ODE (3.1). The proof is rather straightforward, but it requires
some care due to possible irregularities of #.

Here is the philosophy of the proof: if u is sufficiently regular, then, by (2.2) and
Plancherel’s theorem, we have

/ s (&, )3, MdEady)
O,R)

+2/0 / iE0y(€, y)V(E, y)b(y)dédy
R o0 .
_/0 / oyi(&, y)oyv(&, y)dédy =0

forevery v € €°°(R x (0, R)). By a density argument, this implies that (after a modification
on a set of zero Lebesgue measure) for almost all & € R the function (&, -) is a solution of
the ODE (3.1), and hence #(&, y) = ii(&, 0)¢e (y), as desired. Our goal is to make the above
idea rigorous in the general case, where only minimal smoothness of u is assumed.

By Definition 2.2 (or, more precisely, by (2.3)) and Plancherel’s theorem, for every v €
% >°(R x (0, R)) we have

/ / (. )D&, y)dEa(dy)
(0,R)

12 / f i£e 50y e, y)BE. (e
0 —00
R [ee)
+ /0 / (&, )3y, 0(E, Y)dEdy = 0. @)

The ACL characterisation of weak differentiability implies that, after modifying ft(é, y) and
8y13($ ,y) on a set of zero Lebesgue measure, we may assume that for every £ € R the
function zi(é, -) is absolutely continuous on [0, R), and the point-wise derivative of this uni-
variate function agrees almost everywhere on [0, R) with the weak derivative Byli (&, -) of the
bi-variate function. We temporarily work with this modification, and a similar modification
of A&, y) = B, y).

For every £ € R, the function ¢(y) = L:t(%‘, y) is absolutely continuous on [0, R). It
follows thatalso ¢(y) = u(&, y) = e_ifB(}')li(S, y) = e EBWG(y)is absolutely continuous
on [0, R), and ¢'(y) = €/$BW (¢/(y) +i&b(y)@(y)) for almost all y € [0, R) (we stress that
u(x, y) need not be weakly differentiable with respect to y; nevertheless, it turns out that
i(&, y) is necessarily weakly differentiable with respect to y). Applying this identity to (4.1),
we find that
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- / / 20, y)OE, y)dea(dy)
(0,R) J—00

R [e9)
+2 /0 / i£0,i(, )D&, Wb(y)dEdy

R [e'e)
+ /O / G(E. )3,y D&, YdEdy = 0.

We choose v(x, y) = vi(x)v2(y) withv; € €°(R) and vy € €°((0, R)), sothat H(§, y) =
01(&)va(y). Using Fubini’s theorem, we find that

/ 5 (— / £, Yy (aldy)
O,R)

—00

R
+2 /0 I£3,(E, Y)v2()b(y)dy
R
+ /0 a@,y)vé’(y)dy) dt = 0.

The class of Fourier transforms 0; of functions v; € €°(R) is dense in Z%(R). Therefore,
if v, € €2°((0, R)), then for almost all £ € R we have

R

- f 20, v (aldy) +2 / i£0,0 (€, V)2 (1)b(dy
(0,R) 0

R
4 /0 GG, (y)dy = 0. 4.2)

By choosing a countable, dense set of v, € €°°((0, R)), we conclude that for almost all
& € R, the above equality is satisfied for a dense set of v2 € €°((0, R)), and therefore for
all v2 € €2°((0, R)).

For a fixed & € R with the above property, we let ¢(y) = (&, ). Identity (4.2) reads

R R
- /(0 o £2p(n)v2(ya(dy) + 2/(; i@ (Yv2(»)b(y)dy +f0 oMY ()dy =0

for all v, € €°((0, R)), which is the distributional formulation of the ODE

£2p(y)a(dy) — 2iEb(y)¢' (y)dy — ¢ (dy) = 0, (4.3)

identical to (3.1), studied in the previous section.

Suppose that R = oo. By Theorem 3.1, in this case any solution of (4.3) is either a
multiple of ¢ or it diverges to infinity at R™. Since the Z£2(R) norm of (-, y) is bounded
uniformly with respect to y in [0, 0o) except a set of zero Lebesgue measure (recall that we
have modified # on a set of zero Lebesgue measure!), i (&, y)| cannot diverge to infinity as
y — oo for all £ in a set of positive Lebesgue measure (otherwise, by Fatou’s lemma, the
Z%(R) norm of (-, y) would diverge to infinity as y — 00). It follows that for almost all
& € R there is a number ¢ € C such that for all y € (0, R) we have

U, y) = ceps (y)-

The same equality necessarily holds almost everywhere for the original version of i, before
modification on a set of zero Lebesgue measure. Since y +—> #(-, y) is a continuous map from
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[0, R) to £2(RR), and @e(0) = 1 forall £ € R, we have cg = (0, &) for almost all £ € R,
and the assertion of the lemma follows.

When R < oo, the proof is very similar. In this case we know that the .22 (IR) norm of
it(-, y) converges to zero as y — R~ except for a set of y of zero Lebesgue measure, and
by Theorem 3.1, any solution ¢ of (4.3) is either a multiple of ¢¢ or |¢| has a positive lower
limit at R~. Fatou’s lemma again implies that for almost every § € R the function #(§, ) is
amultiple of ¢¢, and the remaining part of the argument is the same as in the case R = co. O

Lemma 4.2 Suppose that L is an operator of class L. For& € R let ¢ be the solution of (3.1)
discussed in Sect. 3. If f € L*(R), then the formula

i, y) = FE)pe(y)

defines a function u on R x [0, R) harmonic with respect to L.

Proof We need to verify the conditions listed in Definition 2.2. By Theorem 3.1, for every
& € R the function ¢ is continuous and bounded by 1. In partlcular for every y € [0, R),
u(-,y)isin & 2(R) with norm bounded by the .¥ 2(R) norm of f and so it is the Fourier
transform of some function u(-, y) with .Z 2 (IR) norm no greater than the .# 2(R) norm of f.
Since ¢ is continuous on [0, R) for every £ € IR, by the dominated convergence theorem,
y > (-, y) is a continuous map from [0, R) into £%2(R); thus y > u(-, y) has the same
property. A similar argument implies that if R < oo, then u(-, y) converges in .Z2(R) to
zero as y — R™. This proves that condition (a) of Definition 2.2 is satisfied.
As usual, let B(y) = [ b(1)dt and ii(x, y) = u(x + B(y), y), so that

a(E,y) =SBV, y) = FE@ (),

where ¢z (y) = €680 (y). By Theorem 3.1, for every £ € R and y € (0, R), the function
¢¢ is weakly differentiable, and (;Jé is square integrable on [y, R), with .£2((y, R)) norm

bounded by 1/4/2y. Therefore, if we define
dyi(€, y) = FEFL).

then 8ylj is square integrable on R x [y, R) for every y € (0, R). Fubini’s theorem asserts
that for every v € C°(R x (0, R)) we have

R [ee) R R 00 |
fo / 8,6 (€. VPE. y)dedy = - /0 / (. )9, 5E, y)dedy,

and by Plancherel’s theorem we find that formula (2.4) is satisfied with 9, (x, y) defined
as the inverse Fourier transform of 8yft(§ ,¥). We have already observed that dyi(x, y) is
square integrable in every strip R x (y1, y2) withO < y; < y2 < R, and hence condition (b)
of Definition 2.2 is satisfied.

Finally, condition (c) of Definition 2.2 reduces to an application of Plancherel’s theorem
and Fubini’s theorem. Indeed, by Plancherel’s theorem, up to a factor (277) ", the left-hand
side of (2.3) is equal to

/ ( E20(5, y)0GE, y)d$> a(dy)
(0.R)

R N -
+ 2/ (/ iEe EBDY i(E, y)D(E, y)d5> b(y)dy
0 —00
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R e’}
4 fo (/ ﬁ(s,y)ayyﬁ@,y)ds>dy,

which, by Fubini’s theorem, is equal to

o0 R ' X
/ (— /(O o EHEDIE MA@ +2 /0 550 £ e, 1)3E, 1)b()dy

—0o0

R
+ fo A&, )9y, E, y)dy) dt.

Using the definitions (£, y) = f(&)¢e (y) and i(£, y) = B0 f(£)ge (v), together with
the fact that ¢ is a solution of (3.1), we find that the expression under the outer integral is
zero for every £ € R, and hence condition (c) of Definition 2.2 is satisfied. ]

The above two lemmas prove Proposition 2.3.

Lemma 4.3 Suppose that L is an operator of class L*. For § € R let ¢ be the solution
of (3.1) discussed in Sect. 3, and let k(&) = —(pé (0) be the associated Rogers function. If u is
a harmonic function for L (in the sense of Definition 2.2) with boundary values € Z*(R),
then the £*(R) limit in the definition of the Dirichlet-to-Neumann operator

Kf = dyu(-,0) = lim ut,y) —ut,0 (4.4)
y—>07F y
exists if and only if k(&) f (&) is square integrable, and in this case
K& = —kE) @ @.5)

Proof By Lemma 4.1, for every y > 0 and § € R we have u(§,y) = f(é)(pg (y) (after
choosing the right representative of (-, y)); and conversely, by Lemma 4.2, for every f €
Z2(R) there is a corresponding function » harmonic with respect to L. By Theorem 3.1,
g | is non-increasing, so that |z (y)| < |¢;(0)|] = k()| for all y € [0, R). It follows that

li

y—0t

A~ , _ A 7() ~ , A
im w = f(©)pL0) = — fEIKE) (4.6)

for every £ € R, and

BEN —4CO| e Fe)l

forevery £ € Rand y € (0,R). If k f e Z2(R), then, by dominated convergence, the
limit in (4.6) exists in 22 (R). By Plancherel’s theorem, the limit in (4.4) exists in .Z 2(R),
and (4.5) holds. Conversely, if the limit in (4.4) exists in Z2(R), then, again by Plancherel’s
theorem, the limit in (4.6) exists in .-Z2(R), and it is necessarily equal to k f . Consequently,
kf e Z%(R), as desired. ]

The above lemma proves the first statement of Theorem 2.7 for operators L of class L*.

As explained after the statement of Theorem 2.7, extension to the class L. is immediate. The
other part of Theorem 2.7 is a consequence of item (d) of Theorem 3.1.
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5 Examples

In this section we discuss a number of non-local operators and corresponding extension
problems. More precisely, we prescribe the coefficients @ and b of the reduced elliptic equation
Lu = 0, and evaluate, often omitting the technical details, the corresponding solution gg () of
the ODE (3.1). This allows us to identify the corresponding Fourier symbol —k(§) = wé 0),
and eventually leads to the explicit form of the Dirichlet-to-Neumann operator K. Whenever
possible, we discuss all three variants: the standard form L, the Eckhardt—Kostenko form L
and the divergence-like form L, discussed in Sect. 2.3. For the convenience of the reader, we
recall that

Lu = a(dy)oxxu + 2b(y)0xyu + dyyu,
Lii = a(dy)dexii + dyyit + d(y) i,
Lit = Ve y - (@(3) Vi ytt) + 25(y)dxyii.
We begin with two rather trivial examples, then we discuss three general constructions, and

finally we discuss the representation of non-symmetric fractional derivatives.

5.1 Zero operator

Ifa(dy) = 0dy and b(y) = O forall y € [0, c0), then the solution of the ODE (3.1) is given
by

pe(y) =1,
and consequently
k() =—¢;(0)=0 and Kf(x)=0.

Therefore, the equation Lu = 0 (or Li=0 witha(dy) = 0dy and b(y) = 0)in R x [0, c0)
corresponds to the Dirichlet-to-Neumann operator K f = 0.

Note, however, that the same coefficients a(dy) = 0dy and b(y) = 0 on a finite interval
[0, R) lead to a non-zero Dirichlet-to-Neumann operator K . Indeed, if we set y = 1/R, then
we easily find that

g =1—yy, k@) =-¢.(0)=y, Kfx)=-yf().

Therefore, the equation Lu = 0 (or Li=0)inR x [0, 1 /) corresponds to the Dirichlet-
to-Neumann operator Kf = —y f.

5.2 Constant coefficients
Let p > 0,¢ € R, and consider a(dy) = (p*> +¢>)dy and b(y) = —¢q for y € [0, 00). Then
e (y) = eTPENIADY k(&) = —L(0) = pl&| —iqk.

Thus, unsurprisingly, Lu = (p2 + g2)dccu — 2q0dyyu + dyyu corresponds to the Dirichlet-
to-Neumann operator

Kf(x) = —p(—=de) 2 £ (x) + qf (x).
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Here 0, is the second derivative operator (the one-dimensional Laplace operator), and
(—dyx)!/? is the usual Dirichlet-to-Neumann operator for the Laplace equation in the half-
plane. In other words, K correspondstoo = 0, 8 = ¢, y = 0 and v(z) = pr~|z| % in
Definition 2.5.

The corresponding operator L in Eckhardt—Kostenko form is simply Lii = p?d,ii +0yyit,
with coefficients @(dy) = pdy and d(y) = 0 that do not depend on ¢. The first-order term
qf’ in the expression for K f(x) comes from the somewhat artificial definition (2.19) of the
Dirichlet-to-Neumann operator: the function B is defined by d up to a linear term only, and
we choose B(y) = —qy in order that B'(y) = —q = b(y).

5.3 Degenerate equations corresponding to one-sided operators without first-order
term

As explained in the introduction, there is a one-to-one correspondence between measures
ao(dy) on [0, R) and complete Bernstein functions 1. Namely, the Dirichlet-to-Neumann
operator associated to the equation Lu = 0 with coefficients a(dy) = ao(dy) and b(y) =0
is K = —y(—0yy). By this we mean that the corresponding symbol is equal to —k(§) =
—1//(52). We refer to [30] for a detailed discussion.

It is known that d,, can be replaced by a more general non-positive definite operator D
acting in variable x: every operator of the form — (— D) arises as the Dirichlet-to-Neumann
map for the equation ag(dy) Dyu + dyyu = 0. In particular, we can set D, = —3,. We refer
to [15] for a related discussion.

The above observation indicates that the operator K f = —1(d,) f, corresponding to the
symbol —k(§) = —(i&), is the Dirichlet-to-Neumann operator associated with the equation
Lii = 0, where Lii = dyyit — ap(dy)dyii. Note that here it is more convenient to work with
the operator L in the Eckhardt-Kostenko form (2.15), with coefficients

a(dy) =0dy, d(y) = —ao(dy).

If we denote Ag(y) = ap([0, y)), then the corresponding operator L in the standard form (2.1)
is easily found to have coefficients

a(dy) = (Ag(»))*dy, b(y) = Ao(y).

In a similar way, we can find the corresponding operator L inthe divergence-like form (2.16),
as long as Ag(y) = aop([0, y)) is strictly positive for y > 0. Let

y y
B(y) = / b(s)ds = / Ag(s)ds = / (y — s)ao(ds).
0 0 [0,y)

Then B(y) = foy Ja(s)ds, so that 6(y) = B~!(y) (see Sect. 2.3 for the notation), and
consequently

R=B(R"), a(y)=-b(y)=bB"" )

for y € [0, R). In other words,
R= [ ®R-sa@s. ( | - s)ao(ds>) — a(10, y)
[0,R) [0,y)
for y € [0, R), and B(y) = —a(y) for y € [0, R).
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It is not difficult to verify that the Dirichlet-to-Neumann operator K associated to the
equation Lu = 0 (with L as above) is indeed the operator —(d,). As usual, let B(y) =
foy b(s)ds, and let ¢g ¢ be the solution of the ODE (3.1) with coefficients ag(dy) and by (y) =
0, for an arbitrary complex parameter &. Then, for £ > 0, the formula

9 (y) = @y, iz (y)
defines a solution of the ODE ¢” = (i&)ay(dy)@, and thus [by equivalence of (3.1) and (3.2)]

—i&B(y) > iEB(y)

pe(y) =e Pe(y) =e" @0,z (Y)

is a solution of (3.1) with coefficients a(dy) and b(y) defined above. It is more complicated
to show that this is the solution discussed in Sect. 3, that is, that ¢¢ is bounded if R = oo,
and ¢ has a zero left limit at R when R < oo; we omit the details. Since B’(0) = »(0) =0,
we find that the symbol —k (&) of the corresponding Dirichlet-to-Neuman operator is given
by

k(&) = —¢i(0) = _%,J@(O) =Y (i§),
and consequently

Kf(x) ==y () f(x).

With the notation of Definition 2.5, this operator corresponds to &« = 0, y > 0, v such that
v(z) =0forallz <0,and 8 > fol zv(z)dz. In other words,

KfG) =B () —y f(0) + /0 (G +2) — FEO@z,

where B ,¥ = 0, v is a completely monotone function on (0, oo), and min{1, z}v(z) is
integrable over (0, 00). The operator —K = (9, ) can be though of as a (right) generalised
fractional derivative of order between O and 1.

We remark that the condition ag ([0, y)) > O for every y > 0 (required in order to properly
define the operator L in divergence-like form) is equivalent to v being unbounded on (0, c0).
This follows, for example, from formula (2.14) in [25]; we omit the details.

5.4 Complementary equations and operators

Following Sect. 5.7 in [30], where symmetric operators are studied, we say that the operators
K and K* of class K are complementary, if their composition K K is equal to —d,,, the
one-dimensional Laplace operator. In terms of the corresponding symbols —k and —k*, we
require that k(£)k* (&) = & 2 for all € € R. We note that if k is a Rogers function, then the
formula k(&) = £2/k(&) also defines a Rogers function (see Proposition 2.8); therefore,
every operator K of class K has a unique complementary operator K * of class K.

In this part it is convenient to work with the equation in a divergence-like form Li=0,
where L is given by (2.16). Below we argue that if K is the corresponding Dirichlet-to-
Neumann operator and K* is an operator complementary to K, then K is the Dirichlet-to-
Neumann operator associated to the complementary equation L%i% = 0, with coefficients

b(y)

.1 —1/6 ’ [Jﬁ - _ .
a*(y) =1/a(y) » @02

The proof of this claim consists of two steps.
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First, we observe that if & is a harmonic function for L, then
W (x, y) = a(y)dyit(x, y) + b(y)dyi(x, y)

is a harmonic function for L?. If the coefficients are smooth, this is almost immediately
verified using the expression (2.16) for L, because the operator a(y)dy + B(y)ax commutes
with dx. A rigorous proof in the general case is more involved, and we omit the details.

In the second step, we evaluate the Dirichlet-to-Neumann operator K* associated to the
equation L% = 0. We already know that K is an operator of class K. Let f be a smooth,
compactly supported function, let  be the harmonic function for L with boundary values f,
and let iz# be defined as above. Then, by (2.29),

b'tﬁ(x, 0) = lim b'tﬁ(x, y) = lim (a(y)dy + b'(y)ax)b't(x, y) = Kf(x)
y—>0t y—0t

(with all limits understood in the sense of .22 (IR)). Therefore, ii* is a harmonic extension of
K f for L*. Again using (2.25), we find that

. 1 b(y) .
f — [ T g
K*Kf(x) = yhnOL (d(y) dy @o)? ax> U (x,y)

(with the limit again understood in the sense of Z2(R)). Using the definitions of i and L,
we conclude that

K*Kf(x) = lim (#a _ o )(a(y)a + b(y)dy)i(x, y)
ot \a(y) T @)? " Y B

lim (L% — 8c)it(x, y) = =8y f (1),
y—0t

as desired (once again with all limits in Z2(R)). As in the first step, we omit the technical
details related to regularity of u and u®.

It is instructive to evaluate the corresponding coefficients a, b, a® and b? of the comple-
mentary equations Lu = 0 and L%« = 0 in standard form. If

] Yo " y o1 v
U(y):/o %d& log (y)Z/O a'T(s)dS:/(; a(s)ds,

then
) R ) R
R=6(R) =f Lo w =<'r:<R—)=f a(y)dy.
o a(y) 0
and
. . . . 1
a6 (y) = @()* af(6*(y) = (@*(y)* = GON’
. : . : b(y)
b = —b N bﬁ ﬁ = —bu = .
6 (») o) @ (») )= G2

Here we understand that a(dy) = a(y)dy and a®(dy) = a®(y)dy.

Note that the functions ¢ and 6¥ (describing appropriate change of variables) and coeffi-
cients a and a” only depend on the ‘symmetric’ coefficient &, and not on the ‘non-symmetric’
coefficient b. Therefore, just as it was the case for symmetric operators (see Sect. 5.7 in [30]),
we have
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6(y) y Y
a([0, 6 () :/0 a(s)ds :/0 a6 (r) (&) (rydr :/o a(rydr = 6%(y),

GF(y) y Yol
a*(10.6%(y)) = / a*(s)ds = / a* (6 ()6 (ndr = / o dr =5(y),
0 0 o a()

sothaty — a([0, y)) and y at([o, y)) is a pair of inverse functions. With the terminology
of Krein’s spectral theory of strings, this means thata (dy) and a” (dy) are a pair of dual strings.

The above argument only covers a limited class of operators K, namely those operators
which are Dirichlet-to-Neumann maps for equations in the divergence-like form Li = 0.
However, the corresponding result in the standard form (2.1) (involving dual Krein’s strings)
is fully general. A detailed proof is based on the theory of dual Krein’s strings and it falls
beyond the scope of the present article.

5.5 Degenerate equations corresponding to one-sided operators with first-order
term

By combining the results of the previous two subsections, we obtain a representation of
generalised (left) fractional derivatives of orders between 1 and 2. These operators correspond
to symbols —k(§) = —%‘2/1p(i5) = igy?(i&), where ¥ and ¥ are complete Bernstein
functions satisfying Y (€)Y (€) = &. In other words, we formally have L = axwﬁ(ax).

Let ap(dy) be the coefficient associated to ¥, and let & and b be the coefficients of the equa-
tion Lit = 0 associated to ¥ (d,), as in Sect. 5.3. According to Sect. 5.4, the complementary
equation L% = 0 has coefficients

E) = B ) = =
ay)  b(B7H(y)’
where b(y) = ao([0, y)) and B(y) = fo} b(s)ds = f[O,y)(y — s)ap(ds). In the previous
section we have seen that the associated Dirichlet-to-Neumann operator K* has symbol
—k*(§) = —E2 /Y (i§) = i Y (i&), as desired.
We remark that with the notation of Definition 2.5, the operator K * corresponds to o > 0,
yﬁ =0, v* such that vn(z) =O0forallz <0, and ,BtI < floo zv(z)dz; that is,

Kf(x) =a’f"(x) — B f/(x) + /0 (f(x+2) — f) —zf ) (2)dz,

where o, ﬁﬁ >0,vlisa completely monotone function on (0, co), and min{z, 2Wi(z) is
integrable over (0, 00). A detailed discussion of this construction would take us too far from
the main scope of this article, and thus we omit the details.

5.6 Fractional Laplace operator and non-symmetric fractional derivatives

As discussed in the introduction, if u € (0,2), R = 00,a(y) = Cy, y2/#=2 for an appropriate
C,, and b(y) = 0, then the corresponding Dirichlet-to-Neumann operator K is the fractional
Laplace operator K = —(—0dy M2 this is the Caffarelli-Silvestre extension technique; see
[7]. A similar representation for one-sided fractional derivatives of order u € (0, 1) was
studied in detail in [5]. Here we extend these results to arbitrary (two-sided, non-symmetric)
fractional derivatives of order .
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We first discuss the standard form (2.1). Let i € (0, 2) be fixed, and suppose that R = oo,

a(y) = (p* +g*)y*" 2 b(y) = —gy'/*!

for some p > 0 and g € R. The ODE (3.1) takes form

9L (¥) = (P* + aEXYH P (y) + 2igEy oL (v). (5.1)

Our goal is to show that the corresponding symbol is k(§) = (A 4+ i B sign&)|&|* for & € R,
where A > 0 and B € R are constants to be determined. Recall that the symbol k(&) =
—(pé (0) satisfies k(—§&) = k(£). Thus, with no loss of generality, we assume that £ > 0, and
we will show that k(§) = (A + i B)&M.

We first consider i # 1 and p > 0, and we write

_d=w(p—iq)
W= = WP T
2p

. z(y) = 2upEy'e,

In this case, with some effort, one verifies that the solution of (5.1) is given by
I'(u + w)
I'(w)

where U denotes the confluent hypergeometric function of the second kind (often denoted
by W; see Sect. 9.21 in [17] and Sect. 6.5 in [14]). Using the asymptotic expansion

Pe(y) = exp(—(1 — ) 'wz(y) U(w, 1 — i, 2(»)),

I'(w) wI(w) ['(—p) 2 4 O (zminlut1.2))

Vo d =m0 = o Y 0 worrw T T

as 7 — 0T (see formulae 9.210.1-2 in [17]), we find that

o, wz(y) wz(y) | T(=w)u+w)zO)* min{u+1,2)
pe(y) = (1 T— ) <1 + - + (T () ) + 0(z(y) )
(=) (n + w) 4
=1 2 I O (y™ind1+1/m.2/u}y
+ T GOT (w) Qup&)y+ 0@y )

Thus, indeed ¢ (0) = 1, and

=Wl (u 4+ w)
I'(w)T (w)

Using the definition of w, we eventually find that

k() = —¢(0) = QupE)-.

(=T (u + S0
e
L ()T (==

k() = —

for& > 0.
We now move to the case © # 1, p = 0 and g # 0. Let us denote

9 = —Tsign(g(l — ), z() = lgul —w)Ey'/*.

By a direct calculation, it can be checked that the solution of (5.1) is equal to

2, . .
p:(y) = T 2z ()H exp(—e'? (1 — )~ 2(m) K 272 (z(y) ),
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where K, is the modified Bessel function of the second kind (see Sect. 8.43 in [17] and
Sect. 6.9.1 in [14]). The asymptotic expansion

I'(w)

. 2+ D (—p)z" + O(|z|™ntn+1.2)y
-

2:42K, (221 =T (w) +

as |z] — 0T, |argz| < % (see formulae 8.445 and 8.485 in [17]), leads to

i iv _ i © '
e (y) = (1 e z(y)) (1 L z(y) N ['(—p)e™ (z(y)) >+ O (2 (yyyMnti+1.2))
I—n 1—pn T(1)
=14+ @elllﬁqq’u(l _ M)lé)uy + O(ymin{1+1/u,2//,¢}).

()
Again, we find that ¢ (0) = 1, and
['(—wp)

T (qu(l — plE)".
F(M)e (lgu(l = w)l&)

k(E) = —4(0) = —
We conclude that, for arbitrary g # 0,

(- . .
k(€)= — (=m e*(lﬂﬂ/z)Slgn(Q(lfﬂ))|qM(1 — )|t
I'(n)

for& > 0.
Finally, the case . = 1 was already dealt with in Sect. 5.2. In this case we simply have

0e(y) = e~ P9ty
so that
k(&) = —¢:(0) = (p — iq)§

for& > 0.
In each case we have k(§) = (A + iB)E! for & > 0, for some constants A > 0 and
B € R, and consequently

k(§) = (A +iBsign&)|§|*
for £ € R. When u = 1, we obtain k(§) = A|&| 4 i B€, which easily leads to
Kf(x) = 3/“’ fx+2) = ) —z2f () L-1,1)() d

|z|?

z— Bf'(x).
If u # 1, we have
k(&) = Cy(—i&)" + C_(i&)",

where both powers are understood as principal branches, and Cye™#7/2 4 C_e/H/2 =
A + Bi, that is,

C. — A B _ A N B
+_2<:os% 2sin 5 __2005% 2sin 5-
If u < 1, it follows that
1 C flx+2)— fx)
K = — Cc. 1 C_1._ dz,
f(x) N /_OO 2] (C41(0,00)(2) + C-T (00,0 (2))d2z
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while for u > 1 we find that

1 ®fxt+) - f) —zf (%)
KIO=r0 [mfx : |z|]10+); LD (0@ ~ C 1@z

see, for example, Sect. 7.1 in [40] or Sect. 31 in [41].
It is immediate to see that the coefficients a and b of the equation Lu = 0 in standard
form (2.1) correspond to the coefficients

. _ ~ 11— _
ay) = p*y2 dy) = qu'/”“ 2

of the equation Lii = 0 in Eckhardt—Kostenko form (2.15). This leads to a certain simplifi-
cation of the above expressiqns for A and B (see below). Similarly, one easily finds that the
coefficients of the equation Lu = 0 in the divergence-like form are given by

a(y) = u" PP+ @MY b(y) = g (pP g TRy

indeed, & is the inverse function of y > [ J/a(s)ds = pu\/p? + q2y'/*, that is, 6 (y) =
WP+ g Ty,

The results of this section can be summarised as follows, with a slightly changed notation:
we replace C4 by |C4|. Dirichlet-to-Neumann operators related to the following elliptic
equations:

(p2 + qz)yz/;kza“u - zqyl/ﬂilaxyu + ayyu =0,
PRy i + Byl + Gy i = 0,
Bt + " (pdy — dy) (v T (Pdy +¢dy)i) =0,
where p, p, p > 0and g, g, ¢ € R, and |¢| < p, are Fourier multipliers with symbol
—k() = —(A +iBsign§)[§|",
where A > 0, B € R and | arg(A + i B)| < min{u, 2 — u}, and can be represented as

1 * fx+2) - fx)
(=] J-oo |z 1

A [® fx+2)— fx)—zf (O)L1,1H() ,
Kf(x) = ;/_w BE dz = Bf (x)

(C+1(0,00)(2) + C—1(—00,0)(2))dz
if uw € (0, 1),

=1,

(C110,00)(2) + C-T(—00,0)(2))dz
if ue(1,2),

1 /oo f&+2) = fx) —zf'(x)
F(=p) J-co

|Z|1+,u.

where C, C_ > 0. More precisely, the elliptic equations are all equivalent if

- - 1 —n
pP=0D q=—""4¢4,

. _ . _ _ q .
p=up? 4¢P, g=pt"lq(p? + g7 =
P +q
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note that when p = 1, then ¢ is always 0, see Sect. 5.2 for further discussion. The corre-
sponding coefficients A and B are given by

(=T (=) (u + G2y
[ ()l (=200

QCup)* if u #1and p >0,

A+iB =14 _T(—p)
— e

*(iﬂlt/z)Sign(q(lfﬂ))|qM(] —w|* ifu#1and p=0,
I(w)

p—iq if u=1.
Finally, when p # 1, the relation between (A, B) and (C4, C_) is determined by
A+iB = (Cye /2 4 C_e'" /%) sign(1 — 1),

A B A B

Cy= C_

- = + 5
2cos BF 2sin &% 2cos B 2sin BF
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Appendix A: Proof of the direct part of the representation theorem

In Sect. 3 we discussed the properties of solutions of the second-order ordinary differential
equation

¢ = &%ap — 2itby’ (A.1)

[see (3.1)]. Here ¢ is assumed to be a continuous function on [0, R) such that the second
distributional derivative ¢” corresponds to a measure. In this case necessarily ¢ is absolutely
continuous, and the distributional derivative ¢’ corresponds to a function of bounded variation,
equal almost everywhere to the pointwise derivative of ¢. Throughout this section, we denote
by ¢'(¢) the left-continuous version of the point-wise derivative of ¢. Note that with this
convention, if ¢ is a solution of (A.1), then ¢’(01) — ¢’(0) = £2a({0})p(0).

Unlike in Sect. 3, here we omit the arguments of functions and measures whenever this
causes no confusion. For example, we write equations as in (A.1) rather than as in (3.1).

For a given £ > 0, our goal is to construct a solution ¢ of (3.1) such that ¢(0) = 1 and
either ¢ is a bounded function on [0, R) (if R = co) or ¢(R™) = 0 (if R < 00). We also
need to prove various properties of this solution; most notably, that the mapping & — —¢’(0)
extends to a Rogers function of &.

We divide the argument into a number of lemmas. The first one is a completely standard
application of Picard’s iteration. For the convenience of the reader, we provide full details.
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Lemma A.1 The space of solutions of (A.1) is spanned by two linearly independent solutions
¢p and @y, satisfying the initial conditions ¢p(0) = ¢}, (0) = 0, ¢}, (0) = ¢y (0) = 1.
Furthermore, for every t € [0, R) the values ¢p(t), go’D(t), on(t) and go}v (t) are entire
functions of §.

Proof Clearly, ¢ is a solution of (A.1) with initial conditions ¢(0) = «, ¢’(0) = B if and
only if for t € [0, R) we have

t
@'t =B+ 52/ p(s)a(ds) — 2i5/ b(s)¢'(s)ds,
[0,7) 0

t
o =a+ [ s (A2)
0
Existence of the solution of (A.2) on [0, R) follows by Banach’s fixed point theorem. In order

to define an appropriate Banach space, we choose C > |£| and we introduce an auxiliary
function M, defined by

t
M(t) = exp (21 +4C%a([0, 1)) + SC/ |b(s)|ds> .
0

It is easy to see that

! M)
M) = M©O) =1, / M(s)a(ds) < ——,
0 8C
! M(t) ! M(t)
M(0) —l—/o M(s)ds < — /0 M(s)|b(s)|ds < Tk

We now consider the Banach space X of absolutely continuous functions ¢ such that the
second distributional derivative ¢ corresponds to a measure, and the norm in X, defined by

lo" ()]
M)

lellx = |§0(0)|+sup{ t € [0, R]},

is finite. Here, as usual, ¢’ corresponds to the left-continuous version of the derivative of ¢.
Observe that if ¢ € X, then

t
0] < [9O)] + fo 1/ (Ol
W)
M(s)

for t € [0, R). In other words, both |¢|/M and |¢'|/M are bounded by ||¢|x on [0, R).
Finally, we introduce an integral operator / defined by

t
<10 0)] + (sup{ selo, t]})/o M(s)ds < lollx M)

t
(Ip) (1) =B +&° /[0 )(p(S)a(dS) - 2i€/0 b(s)¢' (s)ds,
"t

t
Io(t) = o + f (1) (s)ds.
0

First of all, I is a well-defined operator on X: if ¢ € X, then |¢|/M and |¢’|/M are bounded
by ll¢|lx, and hence

t
I(Tp)' ()] < |ﬁ|+C2||<P||x/lO )M(S)a(ds)JrZClltplleo |b(s)| M (s)ds
,t
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M M
<IBIM(1) + (f)él‘lwllir (t)ilsollx’

and consequently ||/¢||x < |o|+ |B] + %||<p||x. In particular, indeed /¢ belongs to X. In a
similar way, if @1, g2 € X, then
M@) M@)

Jeey ’ t
[(Tg1) (1) — (Tg2) (2)] < c? M(s)a(ds) + ZC/ |b()|M(s)ds < —= + ——=,
ler — e2llx [0,0) 0 4 4

and therefore

llor — @2llx
—

It follows that 7 is a contraction on X, and thus, by Banach’s fixed point theorem, / has a
unique fixed point ¢ in X. By definition, ¢(0) = 1¢(0) = « and ¢'(0) = (I1¢)’(0) = B, and
since ¢ = I, we conclude that ¢ is a solution of (A.2) with the desired initial conditions.

In addition, ¢ is the limit in X of the iterates ¢, = 1" ¢ of I applied to gy(¢) = 0. Observe
that

Tg1 — Ip2llx <

o0 o0
le —@nllx < llejr1 —9illx < i —golx Y 277
j=n j=n

=2""lo1 — @ollx = 27" erllx = 27" (lerl + 18D

Therefore, ||¢| x is uniformly bounded with respect to & such that |§| < C, and the conver-
gence of ¢, to ¢ in X is uniform in this region. It follows that for every r € [0, R), ¢, ()
and ¢, (¢) are uniformly bounded with respect to ¢ € [0, r) and & such that || < C, and in
this region ¢, (t) and ¢;,(¢) converge uniformly to ¢(¢) and ¢’(¢). By Morera’s theorem and
induction, for every ¢ € [0, r), ¢, (t) and g}, (¢) are holomorphic functions of & in the region
|&] < C, and by Morera’s theorem and the dominated convergence theorem, ¢(¢) and ¢’ ()
have a similar property. Since C > 0 and r € [0, R) are arbitrary, we conclude that ¢(¢) and
¢'(t) are entire functions of & for every ¢ € [0, R).

By setting « = 1 and B = 0, we obtain existence of ¢y. Similarly, « = 0 and g = 1
lead to existence of ¢p. Clearly, these functions are linearly independent, and their linear
combinations are solutions to (A.1). Furthermore, for every ¢ € [0, R), ¢p(?), <pb ), pn (1)
and gaj\, (t) are entire functions of &.

Banach’s fixed point theorem asserts that ¢ p and ¢ are unique in X. To prove uniqueness
of ¢p and gy in the general class of admissible functions ¢, one observes that if ¢ is a solution
of (A.1), then ¢’ is a function with bounded variation, so that |¢’|/M is bounded on every
interval [0, ), where r € [0, R). Repeating the above proof with X replaced by the Banach
space X, defined in a similar way, but with R replaced by r, one obtains uniqueness of
solutions on every interval [0, ), with r € [0, R). Of course this implies that ¢ p and ¢y are
unique solutions on [0, R), and every solution is a linear combination of ¢p and ¢y . O

The next lemma is a key technical result. Recall that we write a(dt) = a(dt) — (b(t))2dt
and B(t) = [y b(s)ds.

Lemma A.2 Suppose that Re & > 0 and ¢ is a solution of (A.1). Then
€_2B Imé& Re(%gﬂ/)

is a non-decreasing function on [0, R).
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Proof Fort € [0, R), denote

() =Epn)e ().

Since ¢ is a solution of (A.1), the distributional derivative f’ corresponds to a measure, which
satisfies

f=&3¢'1* + 39"
=E(¢'|> + £%alo|* — 2iEbgy’)
=El¢/|> + €15 Palel® — 2i&Df.
After elementary manipulations, we find that
Re f' = (|&[ale|* + |¢/|*) Re& — 2Re(i£bf)
= ([€1%alpl* + ¢’ + i&bg|* + 2bRe(iEpg') Re & — 2b Re(it f)
= ([€1%alel* + ¢’ +i&bg|*) Re £ + 2bRe(if) Re & — 2b Re(i& f)
= ([€1%alpl* + ¢’ +i&bp|*) Re £ + 2bRe f Imé.
Since (¢ 2BMERe f) = ¢ 2BME(_2pRe fImé& + Re f7), we find that
(e?PIMERe f) = e 2BIME (g alp)” + |¢' + iEbg|*) Re£ >0, (A3)

that is, e—2B81mé Re f is a non-decreasing function, as desired. O

It is convenient to re-write the assertion of Lemma A.2 in terms of the function
o(1) = 5P 0g(),
introduced in Sect. 3, and used frequently below. Since ¢’ = ¢’68(¢/ + iEbg), we have
P1P = 222, @' = e 2P IME ! 1 kb’ Re(69@)) = e 2PN Re(Epy).
Therefore, formula (A.3) reads
Re(§99")" = (1€1°algl® +|¢'|*) Re € > 0. (A4)

Note that although the left-hand side is always a measure, the distributional derivative of
£¢@’ (rather than the real part of this function) need not correspond to a measure.
When & > 0, formulae (A.3) and (A.4) simplify as described in the next result.

LemmaA3 If£ > 0, ¢ isasolution of (A.1)and §(t) = €!*BDOq(t) (with B(t) = [; b(s)ds),
then |(p|2 =|¢isa convex function on [0, R), and

Lo =Re@g') = &%alpl* + ¢’ +ikbp|* = £%aIg1* + |¢'1* > 0. (A.5)

Furthermore, if |¢|? is non-decreasing, then also |¢'|* is non-decreasing, while if |@|? is
non-increasing, then also |¢’ 12 is non-increasing.

Proof The first assertion follows directly from (A.3) and (A.4). Furthermore, by a direct
calculation,

(I¢'1%) =2Re@"¢) = 2Re(%apy’ — 2iEb|¢/|*) = 2&%aRe(@¢)

has the same sign as (|¢|2)’. O
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LemmaA.4 If &£ > 0 and ¢p, gn are defined as in Lemma A.1, then |@p|?* is convex and
increasing, while |gn|* is convex and non-decreasing. If R = 00, then ¢p is unbounded,
and @y is either unbounded or constant.

Proof Convexity of |¢p|? and |@y|* is granted by Lemma A.3. Since ¢},(07) = 1 > 0, we
have |¢p(1)|> > 0 = |pp(0)|? for ¢t € (0, R) small enough. This property and convexity
imply that (lepl®)’ > 0 on (0, R), and thus |¢p|? is increasing on [0, R). Furthermore,
on(0) = 1 and @)y (07) = £2a({0)en(0) > 0, so that (Jgn|*)'(0T) > 0. By convexity,
|</)N|2 is non-decreasing on [0, R). Finally, a non-decreasing convex function in [0, c0) is
either constant or unbounded. O

We now come to the main results of this section, which we split into the following two
lemmas.

LemmaA.5 If R = oo and & > 0, then there is a unique bounded solution ¢ of (A.1) such
that ¢(0) = 1, and every other solution diverges to infinity at co. If R < co and & > 0, then
there is a unique solution ¢ of (A.1) such that (0) = 1 and ¢(R™) = 0, and every other
solution is bounded away from zero in some left neighbourhood of R.

Proof Let ¢p and ¢y be the solutions described in Lemma A.1. For r € (0, R) we define

_on()
¢p(r)
so that ¢, is a solution of (A.1) satisfying ¢, (0) = 1 and ¢, (r) = 0. Note that pp(r) # O,
so that B, and ¢, are well-defined. Our goal is to prove that ¢ = lim,_, g- ¢, is the desired
solution of (3.1).
Suppose that R = o0. Since ||~ is convex by Lemma A.3, we have |¢,(1)] <
max{|@r(0)|, |@-(r)|} = 1 for ¢ € [0, r]. It follows that if 0 < ¢ < r, then

@1 (1) — @ (1)) 2
— Prl = < .
B = Prl lop(1)] lop (1)

By Lemma A .4, lim,_, « |¢p(?)| = o0, so that |, — B,| — O ast,r — oo. It follows that a
finite limit 8 = lim,_, o, B, exists, and if we let

Br = and ¢, = oy + Brop,

| 2

e(t) = lim ¢ (1) = ¢p (1) + Pon (1),

then ¢ is a bounded solution of (A.1) satisfying ¢(0) = 1. Every other solution of (A.1)
which takes value 1 at 0 is given by ¢ 4+ y¢p for some y € C. Since ¢p diverges to infinity
at 0o, ¢ is the unique bounded solution of (3.1) satisfying ¢(0) = 1 follows, and every other
solution diverges to infinity at co.

If R < oo, the argument is very similar. By convexity, |, (1)|> <1 —1/r <1 —1t/R for
t €[0,r],sothatif 0 < ¢ < r < R, then

B — Byl = lg: (1) — ¢r (@) < Zm.
lep (1)l lep (1)l

Since |@p(t)| is increasing, again |f; — B, — 0 as t,r — R™, and thus a finite limit
B = lim,_, g- B, exists. We let

p(t) = rl_i}}el_ @r(t) = @p(1) + Bon (1).
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Clearly, ¢ is a solution of (A.1) satisfying ¢(0) = 1, and since e <1 — t/R for
t € [0, R), we also have ¢(R™) = 0. Finally, since |¢p| is increasing, ¢p is bounded away
from zero in some left neighbourhood of R. Thus, ¢ is the unique solution of (A.1) such that
¢(0) = 1 and ¢(R™) = 0, and every other solution is bounded away from zero near R~. O

Lemma A.6 The solution ¢ of (A.1) described in Lemma A.S has the following properties:

(a) forevery & > 0, |@|* is positive, non-increasing and convex on [0, R), and |¢'| is non-
increasing on [0, R);

(b) the function & — —¢'(0) extends to a Rogers function k (that is, to a holomorphic
Sfunction k in the right complex half-plane, satisfying Re(k(§)/&) = 0 for every & € C
such that Re & > 0);

(c) ifé > 0and pp and @n are the solutions of (A.1) described in Lemma A.1, then

. —1
. on(t) /R e—2i8B1)
k(€)= 1 = ——d ,
©=1 0o ( 0 Gon@?
where B(t) = fot b(s)ds;
(d) ifRe& > 0, a(dt) = a(dt) — (b(1))*dt, B(t) = [y b(s)ds and §(t) = €SB (1), then

R 2 k
£ f () 2adr) + / 5 ORd = B g X&), (A6)
[0,R) 0 Reé& &

and if ¢ > 0 and t € (0, R), then additionally
R 1
e[ graan+ [ ek <.
[.R) ' 2t

In item (d), for a fixed t € [0, R), ¢(t) and ¢'(t) denote the holomorphic extensions of
functions & — @(t) and & — ¢'(t), initially defined for & > 0.

Proof The function |(p|2 is convex by Lemma A.3. A convex function on [0, c0) is either
non-increasing or unbounded. If R = oo, then |¢|? is bounded, and hence it is non-increasing.
When R < o0, then |ga|2 is non-negative, convex, and it converges to zero at R~ . Again, this
implies that |¢|? is non-increasing. By Lemma A.3, also |¢’|? is non-increasing.

In order to complete the proof of part (a), observe that if ¢(r) = 0 for some r € [0, R),
then monotonicity of |¢|? implies that ¢ () = 0 for all r € [r, R), and hence, by uniqueness
of solutions, ¢(¢t) = 0 for all r € [0, R), a contradiction. Thus indeed ¢ # 0 on [0, R).

For the proof of part (b), we use the notation ¢p and ¢y introduced in Lemma A.1, and
we define ¢, = ¢on + Br¢p, where B, = —@n(r)/¢p(r), as in the Proof of Lemma A.5,
but for a general § € C such that Re§ > 0. By Lemma A.2, Re(§ ¢, (0)¢/.(0)) < 0. Since
¢r(0) = 1 and ¢.(0) = B,, we have Re(B,/§) = |€]72 Re(€¢(0)) < 0. It follows that the
mapping £ — —f, is a Rogers function. It remains to note lim, _, p- ¢/.(0) = lim, _, g- B, =
B = ¢’(0) whenever § > 0, and a point-wise limit of Rogers functions on (0, co) necessarily
extends to a Rogers function (see Remark 3.16 in [28]).

We proceed to the proof of part (c). If R = oo and §& > 0, then ¢ is bounded and
lim;— 0 |@p(¢)| = 0o by Lemma A.4. Therefore,

Cen® o ()
1 0) = —
M oo T O =N G
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Similarly, if R < oo, then

t t
im on(®) +¢'(0) = lim a0 =
=R~ @p(1) =R~ ¢p(t)
because ¢(R™) = 0 and |¢p(¢)| is increasing by Lemma A.4. Furthermore, the Wronskian
W = ¢jon — ¢p@)y satisfies W(0) = 1 and W' = —2i&bW, so that W (#) = e~ 2. Thus,

R ,—2iEB(r) R /
/ e dz:/ (@) (Odi = tim 220 0@ _ 1 _ T
0 (pn(1))? 0 \¢N —R=oN()  on(0) —¢'(0) k(&)

as desired (here we understand that 1/0 = oo if ¢’ (0) = 0).

In order to prove part (d), we fix £ such that Re& > 0, and we again use the notation
¢ already introduced above. We also write ¢ = ¢/68¢, and similarly we let ¢, = €68 ¢,.
By Lemma A.2, Re(§¢-¢,) is non-decreasing [see (A.4)], and clearly @, (r) = 0, so that
Re(£¢,@) < 0 on [0, r]. Passing to the limit as » — R, we find that Re(§¢¢’) is non-
decreasing and non-positive on [0, R). Furthermore, by (A.4),

lim Re(€@(1)@' (1) — Re(¢@(0)¢'(0)) = / (Re(£¢¢"))
—>R [0.R)

R
_ |s|2Resf a2 +Res/ GP (AT
[0,R) 0

(where for simplicity we omit the argument in the integrands). Since Re (%gﬁ’) =Re(Ep(p'+
iEbp)) = Re(§py’), we have

Re(£4(0)¢'(0)) = Re(¢(0)¢'(0)) = —Re(§k(£)).

We claim that the limit in the left-hand side of (A.7) is equal to zero. Together with the above
equality and (A.7), this will lead to (A.6).

In order to prove our claim, observe that the non-decreasing, non-positive function
Re(%c])’ ) necessarily has a finite limit at R~ . Suppose, contrary to our claim, that this limit

= =1

is non-zero. Then there is C; > 0 such that |¢¢’| > C; in some left neighbourhood of R. We
now consider two cases. If R = oo, then, by Schwarz inequality, |¢(¢)| < 1+ +/Caf, where
C, is the integral of |<,Z>’|2. Therefore, |<,z3’|2 > Cf(l + /Co1)~2 in some neighbourhood of
00, and hence |¢’|? is not integrable. This is a contradiction: by (A.6), |¢’|? is integrable. It
follows that Re(@é)’ ) indeed converges to zero at 0o, as desired.

If R < oo, the argument slightly more involved. Recall that ¢ is the limitof ¢, asr — R,
and by (A.4), for every r € (0, R) we have

—Re(E3,(0)3,(0)) = / (Re@E53))) = £ Rek / dlgy1? + Re& / G112,
[0,r) [0,r) 0

just as in (A.7). Since £, (0)@.(0) converges to a finite limit £¢(0)¢’(0) as r — R, it
follows that for |g|> < C; forevery r € (R/2, R) and some C3 > 0. By Schwarz inequality,
we have |@, (1)] < /C3(r — 1) < ~/C3(R — 1) fort € [0, r]. Passing to the limitasr — R,
we find that |¢(r)| < /C3(R — 1) for ¢ € [0, R], and therefore |¢'|* > C}C;' (R — 1),
This again contradicts integrability of |¢'|? asserted by (A.6), and our claim follows.

It remains to prove the other part of item (d) of the lemma. Observe that if £ > 0, then
|<,Z>|2 = |(,0|2 is convex by Lemma A.3, and hence

= N2 150012
le@I — e _ 1

~12N/ _
(g1 () > ; >
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Thus, as in formula (A.7), we have

(ZRICIN]
2 2t

)

R _ _
£ / algl + / P = / (Re(@)) = —Re@OF (1)) = —
[t,R) t t

B

as desired. o

Part (a) of Theorem 3.1 is now a consequence of Lemma A.5, while parts (b) and (c)
follow from Lemma A.6.
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