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Abstract. In this work the author studies some of the principal questions connected
with the equation of the form

A"U 4+, A" U + ...+ a,U =0, (A)
where aq,...,a, are constants, A is Laplace’s operator in the Euclidean p-space

(p > 2). The regular solution of this equation is called an n-metaharmonic function.
In particular, the regular solution of the equation

AU+ NU =0 (\* = const) (M)

is called a metaharmonic function.
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Introduction of the Editor

Nowadays, it is well known that the problem of scattering by a bounded ob-
stacle (or obstacles) in free space is well posed provided the scattering surface
satisfies certain smoothness conditions. That is, there exists a unique solution
that is stable with respect to changes in boundary data. Mathematically the
problem is to find a solution to the Helmholtz equation

(V2 +k)u(z) =0 for x € R"\ D, (1)

where z = (x1, 29, - , x,) denotes a position vector in R", n is the dimension
of the space, D; denotes a bounded, simply connected domain (or a finite
number of such domains) with boundary S and D; = D; NS denotes the
closure of D;. The surface S is assumed to be smooth enough to permit the
use of the Gauss-Green theorems.

When £ is real, the scattered field u(x) is required to satisfy a boundary
condition on S and in order to establish uniqueness additional restrictions are
needed which have been formulated first time by A.Sommerfeld in 1912 [Som],

rTu(x)‘ =0(1) as r = |z| = oo, (2)

M—iku(x)zo(r_ngl) as r = |z| = oo. (3)
or

The first condition is the so called finiteness or boundedness condition, while
the second one is the well known Sommerfeld radiation condition.

The literature on the Helmholtz equation and radiation conditions is vast
(see e.g., [CK], [Nat], [KA] and the references therein).

We would like to treat here only some historical notes concerning the two
very important and fundamental papers by F.Rellich [Rel] and I.Vekua [Vek]
which appeared simultaneously in 1943.

In both papers it is shown that the Sommerfeld radiation condition (3)
implies the boundedness condition (2) and, what is very important and fun-
damental in the theory of Helmholtz equation, it is proved first time that any
solution of homogeneous equation (1) satisfying the condition

R—o00

lim / lu(2)|?dS(R) = 0, (4)
S(R)

where $(R) is the surface of a ball of radius R, identically vanishes in R™\ D;.

This lemma plays a crucial role in both the direct and inverse problems.
The lemma had been known in the western literature as Rellich’s lemma since
many authors were unacquainted with the paper by I.Vekua which have been
published in Russian with an extended summary. Only recently appeared
the term Rellich-Vekua lemma (and sometimes even Vekua-Rellich lemma, see

[KAJ).
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Beside the uniqueness theorems for the basic exterior Dirichlet and Neu-
mann boundary value problems (BVP) which are proved with the help of the
fundamental lemma, in the above mentioned paper, I.Vekua studied the exis-
tence of solutions by reduction of the BVPs to Fredholm type integral equa-
tions. Unfortunately, these equations have countable spectrum with respect
to the oscillation parameters. Therefore, the boundary integral equations ob-
tained are not equivalent to the original BVPs for all values of the oscillation
parameter. Such types of situations always appear when the direct method is
employed, i.e. when the solutions are sought in the form of either a single-
or a double-layer potential. To investigate the solvability of the above in-
tegral equations one needs to find all eigenvalues and eigenfunctions of the
corresponding homogeneous integral equations and their adjoint ones, which
is inefficient from the practical point of view. In 1965 this disadvantage has
been overcome by several authors simultaneously (see [BW], [Leis], [Pan]) and
the BVPs have been reduced to equivalent uniquely solvable integral equa-
tions with simple kernel functions explicitly written in terms of fundamental
solution of the Helmholtz equation.
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Introduction

The present paper deals with a number of problems connected with the equa-
tion

AU + AU+ -4+ a,U =0 (A)

where aq,- - ,a, are in general complex constants, A is the Laplace operator
in Euclidean space of p dimensions F,, i.e. in Cartesian coordinates,

0?0 02
=2 4 442 >
A 890%—’_8%—'— +8x§’ P> 2,

A" = AA™Y, A=1.

Let T' be a domain in E,. The function U(X) of a point X of the domain T,
taking, in general, complex values, will be called a n-metaharmonic function or
regular solution of equation (A), if it is single-valued and continuous together
with its partial derivatives up to and including the 2n-th order and satisfies

equation (A) in the domain T'. The coefficients ay, - - - , a, of (A) will be called
the parameters of the n-metaharmonic function.
When a; =0 (k= 1,--- ,n) the n-metaharmonic function will be said to

be n-harmonic. In the case n = 1 we describe the n-metaharmonic function
as simply metaharmonic, and the n-harmonic function as harmonic.

The paper contains 6 sections, and is divided into two parts. The first part
(8§81 — 4) is devoted to the study of basic properties of the solutions of the
metaharmonic equation

AU+ XU =0 () = const.), (M)

and the second part (§§5 — 6) is devoted to the problems concerning the equa-
tion (A) with n > 1.

Some elementary solutions of equation (M) and their properties are dis-
cussed in § 1.

In §2, Green’s formulae are derived, giving the integral representations of
metaharmonic functions both in finite and infinite domains. In this connection
the so-called ”Sommerfeld conditions” are stated in a generalized form.

In §3, the expansions of metaharmonic functions into series in Hankel and
Hyperspherical functions are given. To make things easier for the reader, the
section starts with a detailed treatment of the basic properties of hyperspher-
ical functions. The section ends with proofs of a number of results on the
nature of the behaviour of metaharmonic functions at infinity.

In §4, the Dirichlet and Neumann problems are solved for equation (M)
in the case of an infinite domain. The existence and uniqueness of solutions
of these problems are proved for any boundary data, provided the so-called
Sommerfeld conditions are satisfied at infinity.



Lecture Notesof TICMI, vol. 14, 2013

In §5, the general representation of all solutions of equation (A) is obtained
in terms of metaharmonic functions.

In §6, the results in §§4,5 are used to solve the so-called Riquier problem
for equation (A) in the cases of both a finite and an infinite domain.

1 Some Fundamental Properties of Metahar-
monic Functions

This part of our paper will be devoted to a study of some fundamental prop-
erties of solutions of the equation

AU + \2U =0, (M)

where A is in general a complex-valued constant. In accordance with our
introductory remarks, every regular solution of this equation will be called a
metaharmonic function with the parameter \.

§ 1. Elementary solutions of equation (M)

1. In our paper very important role will be played in what follows by the
so-called elementary solutions of equation (M). We will therefore discuss some
of them in this section.

We introduce the polar coordinates

1 =1rsind,_;sinb,_o---sinfy cosb;
Ty =7rsinf,_;sinf,_o---sinf,sin b,

xg3 =1rsind,_;sint,_o---cosby

Zp_1 =1rsinb,_qcosl, o

T, =1Ccosl, 4

where
r>0, 0<6,<2m, 0<O,<7m (k=2,3,---,p—1).

For brevity, we will denote the point with polar coordinates r, 6, -, 0,1
by (r,©), and the function f(r,6,-1,---,61) by f(r,©). In particular, we will
denote a point on the unit hypersphere r = 1, (1,0) simply by ©, and a
function of this point by f(O).

As is well known, equation (M) in polar coordinates takes the form

2
OU 210U 1\ —o, (M)

or? r Or 12

6
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1229 /hou
AU =+ L 90, (h_ia«%)’ 2)

hp—1 =1, hp_o9= sin? Op—1,--+, h1= sin? Op—1 sin? Op—o-- -sin? 6,,

where

and

(3)

h = sin?~2 0p—1 sinP~3 Op_o - -sinb,.

Notice that the operator A is self-adjoint on the unit hypersphere ¥; with
the centre at the origin, i.e. for any two functions U(©) and V (©) of the point
O on the unit hypersphere, continuous along with their partial derivatives of
the first two orders, we have

/ UAVdY, = / VAU, . (4)
21 El

It can be proved very simply by integrating by parts and using the formula
le = hdﬁp,ldﬁp,g e del, (5)

for an element of the area of the unit hypersphere .
Let 7, and o0, be respectively the volume and surface area of the unit
hypersphere in the space E,. Using (3) and (5), we can easily find that

1 ors

Tp = —0p, Op= . 6
P 0 J2 T(2) (6)

2. Let us now find the solutions of equation (M) that depend only on 7.
All such solutions obviously satisfy the equation

d*U  p—1dU
— 4+ — 4+ NU =0.
dr? + r dr FAU =0
Consequently, they will have the general form
—q (1) —q 7 (2) p—2
ar”TH ) (Ar) + Bro7H,7 (Ar) =" (7)

where «, § are arbitrary constants, and H(gl), H,;l) are Hankel functions, which
are connected with the Bessel and Neumann functions by the relations,

HWY(z) = J,(z) +iN,(z), H®(x)=J,(x)—iN,(z). (8)

14 14

It is well known that

0 (%)2m+u

Tolw) = Z<_1)mm!I‘(m +v+1) 9)

m=0

Tt may easily be seen that (4) also holds for any hypersphere concentric with Yo

7
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and
N, (z) = J,(x)cosvm — J,,,(:U)7 for v+n, (10)

sin v

where n is a non-negative integer. If v = n, then

r (n—s—1) /2"
TN, (z) = 2J,(z) log 5~ Z — (;)
s=0 ’

G o (5P [M(s+1) | T(s+n+1)
_SZ_(:](_D sl(s+n)! {F(s—kl) F(s—i—n—i—l)} ’ (11)

where it should be remembered that, when n = 0, the first (finite) sum will be
absent.

It is easily seen from equations (8)-(11) that (7) represents a metaharmonic
function throughout all space, with the exception of the origin when o # f.
In this latter case (7) has a singularity at the origin, of the form

1
or log-—,
,

rp—2

depending on whether p > 0 or p = 2. Thus functions of type (7) with a # 8

belong to the class of so-called elementary solutions (Hadamard’s terminology)

of equation (M). The point where an elementary solution has a singularity of

the above kind is usually called a pole of the solution. Any elementary solution

of (M) that has a single pole at the origin must be of the form (7), except for

possibly an added term which is a regular solution of (M) throughout all space.
We now consider the elementary solution of the form

QX, Xo) = KRZ,(AR), (12)
where R is the distance between the points X and X,
i A4 p—2
K = =— 1
ey (), )
Zy(x) = aHV(2) + BHP (2); (14)

moreover, it is obviously assumed here that o # 3, Z,, is the so-called cylindri-
cal function of order q.
By passing to the limit in (12) with p > 2 as A — 0 we get

T'(q) 1 1 1

4rita R2 — (p — 2)o, RP~2

This is the elementary solution of the Laplace equation when p > 2. For p = 2
we first subtract from Q(X, Xp) the function (2/7)Jo(AR)log 3, which is a
regular solution of equation (M). The function obtained will obviously again

8
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be an elementary solution of this equation. If we now pass to the limit in this

function as A — 0, we get

11 1
_O R
2 gR’

i.e. we have the elementary solution of the Laplace equation in two dimensions.
In what follows, we will denote these elementary solutions of the Laplace
equation by Qo (X, Xo), i.e.

! ! f > 2
or p ,
p—2)o, RP2
(X, Xo) = (1 )1p (15)
7 log - for p=2.

If we now put « = 1, § = 01in (12), or « = 0, § = 1 we obtain the
elementary solutions

01 (X, Xo) = 7 <2W>qR*qu(1)()\R), (16)
(X, Xo) = - (gﬁ)qRqu)()\R), (17)

respectively.

Close to the pole, the elementary solutions €2, €2; and €2, behave exactly
like the elementary solution €2y of the Laplace equation, but far from the pole
their behaviour is essentially different.

In fact, using the asymptotic formulae

H(:) = | e F D1 0] 2 (13

when —7 < arg z < 27 and

P () =\ e e F DL +0() (19
™

for =27 < argz < 7 and

(X, Xo) = K™ R™73[1 + O(R™)], (20)

(X, Xy) = Kre ™R™2[1 + O(R™)], (21)

2Let us recall the definitions of Landau’s symbols O, 0,0(xz™)(or o(z")) denotes a mag-
nitude whose ratio to ™ remains bounded (or tends to zero) as x — oco. In particular, O(1)
respectively, denotes a bounded magnitude, and o(1) denotes an infinitesimal.
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where

i (AT
K =—[=— e zimats)
47 \ 27

1 )\ a= 1. 1
K, — — [ 2 §Z7T(CI+§).
27 dmi (27r) ‘

Comparison of (20) and (21) with (15) shows that, at infinity, the ele-
mentary solutions €2; and €2y of equation (M) behave quite differently to the
elementary solution of Laplace’s equation.

We will show below that, in general, the behaviour at infinity of the entire
class of metaharmonic functions is quite different to that of harmonic functions.

The following formulae also immediately follow

(22)

N|=

dQ . i _g—3
de — i\l = e*MO(R™72), (20a)
ds2 ) i g3
d_R2 + Z)\QQ =€ )‘RO(R a g) (21@)

§ 2. Green’s formulae. The Sommerfeld conditions

1. The present section is concerned with deriving Green’s formula, giving
the integral representations of the metaharmonic functions. The derivation of
these formulae presents no difficulty at all if the domain of the metaharmonic
functions is finite; if the domain is infinite, however, a difficulty arises because
of the fact that the behaviour of the metaharmonic functions at infinity is
essentially different from that of the harmonic functions. The point is that, as
we know, the condition

U=0(r*?) (23)

is sufficient for the representation of harmonic functions by means of Green’s
formula in the case of an infinite domain. However, as will be shown below,
this condition does not in general hold in the case of metaharmonic functions.
Instead, in the case of metaharmonic functions we will deal with conditions of
the type

aUu ,
Li(U) = p iU = e’)‘ro(r_q_%) for Im(\) >0, (1)
dU . Y —g—1
LQ(U):d—+Z)\U:e “To(r~72) for Im(A) <0. (I1)
r
When A is real, these conditions obviously become
d !
L(U) = 5 — iU = o(r b, (1)
r

10
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or
au 1
LQ(U) = % +1AU = 0(7’76175). (Ifo)

These latter conditions, in the cases p = 2,3, were first established from
physical consideration by Sommerfeld [6, 7]. In the sequel, therefore, we will
refer to the conditions (Iy) or (I1y), and also to the more general (I) and (II),
as Sommerfeld conditions.

2. Before turning to the derivation of Green’s formulae, it is reasonable to
introduce some preliminary definitions and concepts concerning the domains
and functions with which we will be predominantly concerned later in this
section, and in particular, in § 4.

Let S be a closed hypersurface in E, ®. Let there exist a finite num-
ber of connected pieces of S : S, ,S,,, satisfying the following conditions:
1) every point of S is an interior point of at least one of the S;(j = 1,--- ,m), 2)
every Sj(j =1,---,m) is mapped one-to-one and continuously into a definite
domain of space E,_; by equations of the type

Z‘k:.Tk(UhUQ,"' 7up—l) (k:1727 7p)7

where the functions

Afx

fr and B, (

Z:1a7p_]-a kzlaap)

are continuous, 3) the functional determinants

D(flu"' 7fz'—17fi+17"' >fp)

D<u17u27 e 7up71)

(i:1,---,p)

do not vanish simultaneously.

Following Lichtenstein [23], if a hypersurface satisfies the above conditions,
we say that it belongs to class A. A hypersurface for which the derivatives
O fi/Ou; are also continuous in Holder’s sense, ¢ will be said to belong to class
Ah.

A hypersurface of class A for which the second derivatives 92 fy/Ou;0u; are
continuous is said to belong to class B. If, in addition, these derivatives are
continuous in Holder’s sense, the hypersurface is said to belong to class Bh.

Let T' be a domain in E,. If its boundary consists of a finite number of
hypersurfaces of class A having no common points, we say that the domain T’
is of class A. Domains of classes Ah, B, Bh are similarly defined.

3When p = 2,3, S will be respectively a plane closed curve and an ordinary closed
surface.

4A function f(x) of a point of set M is said to be continuous in Hélder’s sense on this
set, given any two points X1, X5 of 9, |f(x1) — f(x2)| < Mr),, where M and \ are positive
numbers independent of the choice of the points X7, X5, A < 1 and rys is the Euclidean
distance between XjandXs.

11
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In the sequel, we will always denote the boundary of a domain by S. We
will denote by C'T' the complement of T'+ S with respect to the set E, °.

Obviously, CT' is an open set, which is in general not connected, but con-
sists of a finite number of simply-connected domains. The boundary of C'T is
obviously S.

Let T be a domain of one of the above-mentioned classes, and let S be its
boundary. We will later denote by X,Y.--- points lying outside S, and by
x,y, -+ points of the boundary S. Let F'(X) be a given function of the point
X, defined throughout all space and continuous outside S.

If F(X) has a limit as the point X approaches a boundary point = along
any path lying in T', we will denote this limit by the symbol F*(x), or simply
by F*. If F*(z) = F(x) everywhere on S and the convergence to the limit is
uniform, it may easily be shown that F'(X) is continuous in 7'+ S.

Now let the point X approach the boundary point x along any path lying
in CT. The limit of the function F(X), if it exists, will now be denoted by
F~(z). If F~(x) = F(x) everywhere on S and the convergence to the limit is
uniform, it is easily shown that F'(X) is continuous in CT + S.

Assume now that F'(X) has continuous partial derivatives of the first order
outside S. Let n denote the normal to S, directed inwards into the domain T
when necessary, we will denote the normal to S at the point x by n,. We now
consider the derivative

d
dn,

F(X).

If this derivative has a limit when X approaches = along n,, we will denote it
by one of the symbols
dF*(x) d dF+

_ gt -
dn, ' an (z), dn

dF
We define p similarly, when the point X approaches x along n, from

CT.

We now introduce some terminology for the classes of functions with which
we will be mainly concerned in what follows.

If the function F'(X) is continuous on some point set M, we say that F'(X)
belongs to class C' on this set and write this symbolically as: F € C' on 9.
If the function is continuous in Holder’s sense, we say that it belongs to class
Ch. Naturally, we use the similar notation: /' € C'h on 91, in this case.

Now let D;U denote the partial derivatives of the function U of order
j (7 =0,1,2,---). We say that U belongs to class G in the domain 7" if the
following conditions hold: 1) U is continuous in 7'+ S, while D;U and DyU
are continuous in 7', 2) dU(X)/dn is bounded in T', 3) dU™ /dn exists almost
everywhere on S and is a bounded Lebesgue integrable function.

T

®Notice that we denote by E, the set of all points of space whose Cartesian coordinates
are finite numbers.

12
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In particular, we say that U belongs to class Go(or Gh) if it belongs to
class G and in addition dU™ /dn belongs to class C'(or Ch) on S.

Functions of class G will play an extremely important role for us in what
follows, since the following Green’s formula holds for them:

/ (UAV — VAU)T = — / (U(;—Z - v‘%) ds, (24)

where 7' is a finite domain of class B and U, V are arbitrary functions of class
G in T (see [23], p. 211, in this connection where detailed references can be
found).

3. We now turn to deriving Green’s formulae for metaharmonic functions.
We first consider the case of a finite domain.

Let T be a finite domain of class B ®. We assume that U(X) is a metahar-
monic function in the domain 7" of class G. In this case, we can easily show in
the usual way from (24) that

0x) = [ (e —aee) G
S

dn,

) s, (X eT), (25

where  is the elementary solution of equation (M) defined by (12). Obvi-
ously, the constants «, # in this formula can take completely arbitrary values,
provided only that o # 3. In particular we can take €2y or €y as 2. Notice
that the right-hand side of (25) vanishes identically when the point X belongs
to CT, i.e. when X lies outside S + T

We will call (25) Green’s formula for metaharmonic functions in the case
of a finite domain.

It follows at once from (25) that a metaharmonic function is analytic in
the domain where it is metaharmonic.

4. Now let us turn to the case of an infinite domain. Here, we have the
following theorem.

Theorem 1. Let T be an infinite domain of class B, and let U be a
metaharmonic function of class G in this domain, satisfying at infinity one of
the following conditions

d , 1
L(U) = d—U — AU = e™o(r~172) for Im()\) >0, (1)
r
or dU
Ly(U) = =~ +iAU = e *o(r~17z)  for Im(A) <0, (I1)
T

6We restrict our discussion to domains of class B because such domains will be our
exclusive concern in § 4. Obviously, many of the results of the present section still remain
in force for domains of a wider class, say of class A.

13
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Then

or

depending on whether condition (1) or (II) holds.
Proof. We will assume for definiteness that condition (I) holds. The
theorem will obviously be proved if we can show that

/ (UdQ;](%R) - Ql(R)%) dy =0, (28)

XRr

where X is the hypersphere with centre at the point X and sufficiently large
radius, and

DN

0 (R) = -

1R =7 (27)a

Condition (28) is obviously equivalent to the condition

RHD(AR).

(R) / U(R,©)dS — 91(3)% / U(R,©)dS = 0, (29)

31 31

where >3 is the unit hypersphere with centre at the point X.
We will see below that

/ U(R,0)dY = A, R HV(AR) + A,R™THP (AR), (30)

31

where Aq, Ay are constants, independent of R. We now show that A, = 0. In
fact, if we apply the operator L; to both sides of (30) and take into account
condition (I) and formulae (18) and (19), we have

Ape™ M1+ O(R™H] = o(1).

Hence, since Im(\) > 0 it follows at once that A; = 0. Thus (30) becomes

/ U(R,0)dS = iR HV(AR). (30a)
31

On substituting this in the left-hand side of (29), we will see that this latter
equation holds. The second part of the theorem may be proved in exactly the
same way.

14
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5. We will call a function U as being of category I (or II) if it is meta-
harmonic in a domain 7', containing the exterior of some hypersphere, and
representable by formula (26) (or (27)).

As we showed above, every function, metaharmonic outside some hyper-
sphere and satisfying condition (I) or (II), belongs respectively to category I
or II; but the converse does not in general follow. However, the following facts
are obvious: if Im(A) > 0 and the function U is of category I, then U satisfies
condition (I) at infinity. This is an immediate consequence of (26) taken in
conjunction with (20a). It may similarly be shown that, if Im(\) < 0, and U
is of category II, then U satisfies condition (II) at infinity.

We obtain respectively from (26) and (27), on the basis of (20) and (21):

U=eNMo(ris), (31)
U= e_i)‘TO(T_q_%). (32)

These formulae give the asymptotic behaviour of metaharmonic functions
of categories I and II, respectively. Let

7 =Re(A), o=Im(\), ie A=r71+1io.

It will be assumed that ¢ > 0. Formulae (31) and (32) show that, now,
functions of category I are decreasing at infinity at the same rate as e’”’“r’q’%,
and of category II are increasing at the same rate as TP,

Now suppose that A is a real number (¢ = 0). Conditions (31) and (32)
now become

U=0(@""2). (33)

This condition was designated by Sommerfeld the ”finiteness condition”. It
figures in Sommerfeld’s work (see, e.g., [6] as an independent condition, along
with condition (/y) or (I1y), in the derivation of Green’s formula in the case of
an infinite domain. We have obtained this condition as a corollary of Green’s
formula, without making any use of it in deriving the formula .

§ 3. Hyperspherical functions. Expansion of metahar-
monic functions

In this section we will obtain expansions of the metaharmonic functions into
Bessel (Hankel) and hyperspherical functions. To facilitate reading of the
present article we will start with a fairly detailed treatment of some funda-
mental properties of hyperspherical functions. More detailed information can
be found in [5].

"A similar result was also obtained later (1948) by W. Magnus [1949].
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1. Let Uy, (21, 22, -+ ,x,) be a homogeneous harmonic polynomial of degree
m in the variables 1, z, - - - , z,. Passing to polar coordinates (1), we get
Um<x17x27”' 7xp) :rmYm(017627'” 79p71)~ (34>

The functions Y;, (01,6, - - ,0,_1), or more briefly, V,,(0|p) are termed hyper-
spherical functions of order m. By substituting (34) in equation (M’), we see
that the hyperspherical functions Y,,(©|p) satisfy the differential equation

Hence using (4), we get

/ Yo (Olp)Ya(Op)AS =0 for (m #n), (36)

by

where X is a hypersphere with centre at the origin.
Let
Yy (@©lp), -, Y (@©p) (m=0,1,2,--). (37)

be a complete system of linearly independent hyperspherical functions of order
m. It is well known (see, e.g., [24], p. 462) that the number of these functions

is mtp—2) m
Gt (=) =012 @

In the case p = 2 this system is the same as the ordinary system of trigono-
metric functions:

ko =

1,cos6, sinf,..., cosmb, sinmb,..., (39)

while with p = 3 we have the system of Laplace spherical functions:

P, (cosv), P i(cos?)cosky, P, i(cosd)sinkep, (40)
(m=0,1,2,...; k=1,2,...,m).
Let
r,0p_1,---,01 and p, Vp_1, -+,
be the coordinates of the points X, X respectively. We denote by I' the angle

between the vectors (7? and O X, where O is the origin. We will assume that
p > 2. In this case, we have with r < p:

_ _ = "

R7P"2 = (r* — 2rpcosy + p?) 1 = Z mpn(cosﬂP), (41)
n=0
where
<3n
I'(g+n—Fk) —2k

P,(cosv|p) = —1)k 2cosy)" ", 42
(cs718) = 31 G g 2o (12)

16
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-2
(n=0,1,2,---; q:(p2_)).

The polynomials P, (x|p) are a generalization of the ordinary Legendre
polynomials P,(x), with which they coincide for p = 3 (see [21], p. 451; see
also [20], p. 127).

It is easy to show that 7™ P, (cosy|p) is a homogeneous harmonic polynomial
of degree n in the variables x1, xs, ..., z,. Hence, P,(cos~|p) is a hyperspher-
ical function of order n in the arguments 0,,0s,...,0,_1.

Let U(r,6y,...,60,-1) or more briefly, let U(r,©) be a harmonic function
inside the unit hypersphere >, continuous right up to ) ,. Then, as is will
known, the value of this function at a point (r, ©) inside ), is given by the
Poisson integral

s (43)

p=1

U(r,0) = %/U(r, J) (d%G(X, Xo))

P

where G is the Green function for the unit hypersphere, which has the form
G(X, Xo) = (1 —2rpcosy +12p*) ™1 — (r* — 2rpcosy + p°) 4. (44)

On substituting this in (43) and expanding the integrand into a Maclaurin
series in powers of r, we get

U(r,0) = Z%r”/UPn(cos'yﬂp)dE. (45)

If we now replace U by harmonic functions
Y, (©lp) (m=0,1,2,...),

we obtain the formulae:

/Pn(cos Y)Y (O|p)dEy =0, for n#m, (46)

31

['(q)(q+n)
2matl

Y, (0lp) = /Pn(cosv|p)Yn(19|p)dElg (n=0,1,2,...,). (47)

P
It may thus be seen that the hyperspherical functions are solutions of the inte-
gral equation (47). We will show below that the complete system of solutions
of this equation is the same as the complete system of linearly independent
hyperspherical functions of order n.
We now prove that the system of hyperspherical functions

vy ©lp)}

17
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is complete, i.e. there exists no continuous function of a point of the hyper-
sphere which is orthogonal to all the functions of system (37) and does not
vanish identically.

Assume now the contrary: suppose ¥(0) is a function, continuous on the
hypersphere of unit radius, which does not vanish identically and satisfies the
conditions

/qzw)ygjﬂ(qﬂp)dz:o, (m=0,1,2,...; k=1,2,... kp). (48)

3

Let U(r,©) be a harmonic function inside the hypersphere ¥, satisfying
the boundary condition

71}3% U(r,0) =T(0). (49)
We now have, by (45)
U(r,0) => r"Y,(Olp), (50)
where r
i@l = "L [P coslpjas

We find from (50), using (48) that

/ U(r, 0)T(0)dS. = 0 (51)

31

for all 7,0 < r < 1. But on passing to the limit as r — 1 in (51) and using
(49), we obtain

/ ¥?(0)dx =0,
P
i.e.

U(O) =0,

which contradicts our hypothesis. Our assertion is thus proved.

We have carried out the above arguments for the cases p > 2. But it
may easily be seen that the results still hold when p = 2. In this case we
are concerned with the ordinary trigonometric system of functions (39), and
instead of (43) we have the Poisson integral on the plane.

It is now easy to prove that the complete system of solutions of equation
(47) is in fact the same as the system of functions (37). For, if there existed
a solution of (47), linearly independent of functions (37), it could be chosen

18
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to be orthogonal to the system of functions{Y#Lk)}, which is impossible, as we
have seen.
2. We now take any analytic function

Ur,©)=U(r,01, - ,0,_1)

in the domain bounded by two hyperspheres >, and ¥, with common centre
at the origin and radii a, b respectively (a < b).

We prove the following lemma:

Lemma 1. A function U(r,0), analytic in the domain a < r < b, can be
expanded into the series

U(r,0) => Y.(r,0lp), (52)
where ®
mm@m—@%ggﬂfUmma@wmmxn—EE, (53)

31

and Y is the unit hypersphere with centre at the origin.

This series is absolutely and uniformly convergent in any domain of the
type o' < r <V, where ', b are arbitrary numbers satisfying the condition
a < a <b <b. In addition, series (52) can be termwise differentiated any
number of times, both with respect to r and the variables 61, -- ,0,_1.

Proof. We have, by (35)

P,(cosv|p) = ~nl ! AP,(cosylp) (n=1,2,---). (54a)

n+p—2)
In view of this, we obtain from (53), using (4)

~ (g+n)I'(g)
2rl+a(n +p — 2)

Y, (r, Olp) = [ AU Pufeoslp)as

PN

(54)
(n=0,1,2,...).

Since U is analytic, we can repeat this procedure any number of times. We
thus obtain

(g +n)l'(q)
Tk (n + p — 2)F

Var,Olp) = (~1)* /Muemwmmz

31

(55)
(n=0,1,2,...),

8We have in mind the case p > 3. All our future results will obviously be completely
general, however, and remain in force for the case p = 2, when (52) becomes an ordinary
Fourier series.
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where £ is any positive integer. Hence, applying Schwartz’s inequality, we get

qg+n)'(qg 3 1/2
|Y,.(r,©p)| < 27rq+(1nk(n)+§9)—2)k [/(AkUﬁle} [/(Pg(cosylp)dill]
31 31
(n=0,1,2,---).
(56)
We know (see e.g. [24], pp. 459-460) that

27Tt T(n+2p) 1
I'(¢)T'(2q) n! n+q

/ﬁ@mmmz

3

(n=0,1,2,---).  (57)

Hence we have from (56)

Vin+qgn+p=3)(n+p—4)---(n+1)

where
I'(q) 2
=\ ety S [[ o]’ )

31

If we now take k > 1p, it can easily be shown from (58) that series (52) is in
fact absolutely and uniformly convergent in the domain o’ < r < /. Besides,
since the system of hyperspherical functions is complete, we can easily show
that the sum of series (52) is U(r, ©), whatever the r, a < r < b.

We now show that series (52) can be differentiated term by term with
respect to r. In fact, on expanding the function d°*U/dr®(s > 1) into a series
of the form (52), we have

PO _ S ), (60)

n=0

f/n(r, Olq) = g+ mTg) / o, @)Pn(COS Yp)dx (n=0,1,2,---).

2l+a drs
31
Hence we obviously get
~ d?
Yn<T7@|p) = d Yn(r7@|p) (TL: 0a1727"')7 (60@)
/r:S

which proves our assertion.
There is no great difficulty in showing that series (52) can be differentiated
term by term any number of times with respect to 6y,...,6,_;. Let us show,

for instance, that the operation A can be carried out term by term on series
(52).
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On expanding the function AU into a series of the form (52), we get

AU(r,©) =Y Y, (r,0lp), (60b)
where, from (53)
(¢ +n)I'(q)

Y;:(r, ©lp) = [ AU Pucosaipyaz.

Py

27'('(1+1

Hence we have, by (4), (54a), (53) and (35):
Y'r:((r7@|p) :AYn(r7@|p) (TL:O,]_,Q,)

i.e

AU(r,©) = iAYn(r, Olp), (60c¢)

which proves our assertion.
3. We now suppose that U satisfies equation (M), i.e.
?U p—10U0 1 9
W . W+T_2AU+)\U:07 fora < r <b. (M,)
If we define AU from this and substitute in (54), we can easily show, using (53),
that Y,,(r, ©|p), as a function of r, satisfies the ordinary differential equation

d*y, p-—14dy, n(n+p—2)
n n )\2_
dr? i rodr +< 72

)n:o (n=0,1,2,...). (61)

These functions consequently have the form

Yo (r, ©lp) = r O H) (M) Y(Blp) +r 9 HE, ()Y, (Op)
(n=0,1,2,...),

(62)

where Y, and Y, are hyperspherical functions which are independent of r.
If we use the formula

d d 4
HY(2)—H (z) — H? (2)—HWY () = — 63
v (@) 7 () = B (@) o HyP (@) = (63)

together with (62) and (53), we easily find that

y/(Olp) = / N, (1) P, (cosy|p)dS, (64)
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V@l = [ W0) P cosp)is (65)
where B
o, () = LD oo ® 0 @ 0], 66)
o) = CERD oo on g 8 e, o) @)
(n=0,1,2,---).

Notice that, when n = 0, (53) and (62) give us the formula (30) which we
used in the previous section, since in this case Py(cosvy|p) = 1, while Yy, Yy’
are constants.

On substituting (62) in (52), we obtain

U(r,0) =Y r " Hy(Ar)Y;(Olp) + r - H ), ()Y (©lp).  (68)
n=0
where Y, and Y, are hyperspherical functions defined by (64) and (65).

We have thus proved the following:

Theorem 2. IfU is a metaharmonic function in the domain a < r < b,
it can be expanded into a series of the form (68), which is uniformly and
absolutely convergent in any domain of the form a < o’ < r <V < b. This
series can be differentiated term by term any number of times.

If a = 0 and the function U is regular at the origin, series (68) is easily
seen to become

U(r,0) =Y 1 (M) Y,(O]p). (69)
n=0
4. We will now consider the form taken by series (68) for b = oo, if U is
subjected to one of the Sommerfeld conditions (I) or (II) at infinity.
Let b = co. We will suppose first that U satisfies condition (I) at infinity,
ie.

Li(U) = % — AU = éo(r~0"3), Im(\) > 0. (I)

From (62) and (53), we have
roUH ()Y (Olp) + 1 HE, (W)Y (O]p)

_ (g+n)l'(g)
2matl

/U(Ta 0)P,(cosy|p)dX (n=0,1,2,---). (70)

31

On applying the operator L; to both sides of (70) and taking into account
condition (I) and formulae (18), (19), we easily obtain

Y!(O|p)e 1+ 0(r )] =0(1) (n=0,1,2,---). (71)
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Hence, since Im(\) > 0, it must follow that Y,/(O|p) =0 (n=0,1,2,---).
Consequently, in this case series (68) recasts as

Z T_quJrn (@|p) (72)

We can show in exactly the same way that series (68) becomes

U(r,0) =Y r™HY, ()Y, (Olp), (73)
n=0
if U is a metaharmonic function outside some hypersphere and obeys the con-
dition (II) at infinity.

Theorem 3. Let U(r,0) be a metaharmonic function outside some hyper-
sphere ¥, with centre at the origin and radius a. We can now expand U(r, ©)
for all v > a into a series of the form (72) or (73), according to whether
the function obeys condition (I) or (II) at infinity. The series in question are
absolutely and uniformly convergent in any domain of the form o’ < r <V,
where a', V' are arbitrary numbers satisfying a < a’ < b < oo. In addition,
series (72) and (73) can be differentiated term by term any number of times.

5. We now consider the series

> e HY, (n)Y(Olp), (74)

Zr THE ()Y (B]p), (75)

and suppose that they are absolute and uniformly convergent in any domain
of the form a < a’ < r <V < co. We will assume in addition that they can
be differentiated term by term with respect to r. We denote the sums of the
series by U; and U, respectively. We now show that these functions can be
represented by the integrals

Uy (X) = / (Ulw — (X, y)jgl) is,. (76)
Uy(X) = / (UQW — (X, y)%) qs,. (77)

a

We do this by using the following addition formula for cylindrical functions,
due to Gegenbauer (see, e.g., [1], p.365):

o0

(AR)Z,(AR) = Y (Ar) " gan(Ar)(A0)“"Zgsn(Ap) Py (cosnlp),  (78)

n=0
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where
Py (cosylp) = 2%(q + n)I'(q) Pa(cosylp) for p>3 (n=0,1,2,...), (78a)

Pr(cos|2) =e,cosny (eg=1, €, =2, n>1), (78b)

and we obviously assume that r < p, and R = \/ r2 — 2prcosy + p.

Series (78) is absolutely and uniformly convergent in the domain 0 < r <
r’ < p, where 1’ is any number less than p. In addition, the series can be
differentiated term by term any number of times.

Let up prove (76). The proof of the other formula (77) is exactly similar.
Introduce the notation

gnl(@) =& pn(@),  fale) = e H) () (n=0,1,2,--).  (79)

By (78), we now have on the hypersphere ¥,

. o0
i )\2‘1

0 (X,y) = Zgn (Aa) fu(Ar) P} (cos~p), (80)
L) = 1o fjxg M) fu (M) Pl (cosalp). (80a)
da n n

where r is the radius vector of the point X, and ~ is the angle between the
vectors OX and OY, y being a point on ¥,.
By hypothesis, we also have on X,

an (\a)Y;(O]p), ZAf ()Y (©]p). (81)
In view of (46), (47), (78a) and (78b) we also have
/P;Z(cos YP)Yn(Olp)dX =0 for n#m (82)
Ya
and
Ya(Olp) = W/P;(C087|p)yn(9|p)d2 (n=0,1,2,---). (82a)

Ya

From (80a), (80), (81), (81a), (82) and (82a), we obtain

/ (Uld%Ql(X,y) — (X, y)ddU ) s,

a

- %T()‘a)pl Z[fn()\a)g;()\a) — [r(Aa)gn(Aa)] fo(Ar)Y, (O]p). (83)
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But, if we recall (8), we have, by (79) and (63)

FoA)ga (M) — fuAa)gs (ha) = 2 (Aa) 77 (n=0,1,2,--+).

We thus obtain from (83)

o o,
/(UIE -~ Ql—> an Ar)Y!(O]p).

a

But the right-hand side of this equation is exactly the expansion (74) of the
function Uy, which proves (76).

We have thus proved that the sums U; and Us of the series (74) and (75)
are functions of categories I and II respectively.

It is of course easy to prove the converse, that every function of category
I or IT can be expanded outside some hypersphere into a series (74) or (75)
respectively.

We can in fact express a function of, say, category I by means of (76). But
our assertion follows at once from this formula, on using (80) and (80a). The
assertion is proved similarly for functions of category II. By (20) and(21), the
following asymptotic formulae for U; and Us, may be obtained from (76) and
(77) respectively:

U, = e"’\rO(r’q*%), (84)

Uy = e M O(r972). (85)

6. We will now prove the following
Theorem 4. Let U be a metaharmonic function outside some hypersphere.
If we have at infinity;

U=cllror—12) (5 =1Im()\)), (86)

then U vanishes identically everywhere.

Proof. We obtain from (70), by (18), (19) and (86)
[ + O] Yy 4 [By + O(r™)]e ™™ Y = e77o(1) (87)
(n=0,1,2,...),

where «,, and (3, are definite non-zero constants. We will assume first that
o > 0. We now obtain from (87):

[+ OG ]V, + (B + Ol D)™™ - e 7Y = o(1) (38)
(n=0,1,2,...),

where 7 = Re(\). Hence it follows at once that Y/ = 0, Y” = 0 for all
= 0,1,2,.... But now, in view of (68), we have U = 0, which was to be
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proved. The proof is exactly similar when o < 0. When A\ is real, condition
(86) becomes
U=o(rz). (89)

Hence it follows from the last condition that, with A real, U = 0.

Theorem 4 was proved even earlier in [4], under the assumption that U is
metaharmonic throughout all space.

We now have the following important result: there is no function U, meta-
harmonic outside some V in F,, and not identically zero, which can decrease
at infinity faster than the function °

elolry—a—3, (90)

In particular, with A real (A # 0), we find that metaharmonic functions
cannot decrease faster at infinity than

P (91)

The behaviour of the metaharmonic functions at infinity is thus very dif-

ferent from that of the harmonic functions, since the latter are well known to
include functions which can decrease, say, the rate of

", (92)

where n is an arbitrary positive integer.

7. We will now prove that the Sommerfeld conditions (I) and (II) are
equivalent to conditions (31) and (32) with Im(\) < 0 respectively, i.e. it
follows from

d , 1
d_g — AU = e™o(r~172), (1)
with Im(\) > 0 that
U=eMo(ris), (31)
and conversely, while from the condition
Z—U F AU = e Po(ri72), (I1)
r

with Im(\) < 0 it follows that

1

U=e ™ O(r—17z), (32)

9Tt must be mentioned that these properties of the solutions of equation (M) are com-
pletely analogous to the properties of the solutions of the one-dimensional differential equa-
tions u”” + A\?u = 0, since solutions of the latter have the form

u(a:) — Aeaz—imt +B€J$+iTx.

Obviously, for this case p =1, i.e. ¢ = —1.

26



|. Vekua. On Metaharmonic Functions

and vice versa.

We have already seen (§2, sec. 4) that (31) and (32) are consequences of
conditions (I) and (II) respectively. It therefore remains to show that condi-
tions (31), (32) with Im(A) > 0 and Im(\) < 0 imply respectively conditions
(I) and (II).

Let U be metaharmonic outside some hypersphere. We will consider first
the case Im(A) > 0 and assume that condition (31) holds at infinity. We
expand U into the series

Zr-quin Y/(Olp) + r  HY, (MY (O]p), (68)
where
~H ()Y (O]p) + r HE, ()Y (O)]p)
~ (¢+n)I'(g) _ (70)
_ W/U@, 9) Py(cos|p)dS,  (n=0,1,2,.. ).

P

On multiplying both sides of (70) by e*r4t2 we obtain, by (31), (18) and
(19)

Y/(Op)O(1) + e V" (Olp) - [1+O(r H] =0(1) (n=0,1,2,...).

But this latter formula can obviously only hold when Y/(O|p) = 0 (n =
0,1,--+), since Im(\) > 0. Hence we obtain from (68)

Z T q+n (@’p) (93>

But we have already seen (sec. 5) that metaharmonic functions of this type
can be represented by the integral (76). We thus obtain at once from (76), in

view of (20a)
au

g iINU = MO(r= 7 2)
and this shows that U satisfies condition (I), since Im(A) > 0. The proof of
the equivalence of conditions (32) and (II) with Im(\) < 0 is exactly similar.

8. It is now not difficult to see the physical significance of conditions (I)
and (II), and also of functions of categories I and II.

Let U be metaharmonic in the domain 7" containing the exterior of some
hypersphere. Let A = ka, a > 0. Let us consider the “complex monochromatic
wave”

Ue ™+ (94)
where t is time. Let us assume that U = U; + Uy, where U; and U, are
metaharmonic functions of categories I and II respectively. We now have

Ue —ikt U e—zkt + U 6—Zkt (94@)
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Consequently, by (84) and (85), the wave (94), near infinity, is the result of
superposition of waves of the form

e—ik(t-i-aT)O(r—q—%)’ e—ik(t—ar)O(r—q—%>

propagating with velocity 1/a, the first being waves departing from infinity,
and the second being waves travelling to infinity. In physical problems (e.g. in
the theory of electromagnetic waves diffraction) cases often occur when waves
of one of these types are absent. For instance, if (94a) represents a wave
travelling towards infinity, this means that Uy = 0, i.e. in this case U must be
a function of category I.

Suppose now that U satisfies the Sommerfeld condition (I). As we have
just seen, U will in this case be a function of category I, so that (94) now
represents a wave travelling towards infinity with the velocity 1/a, moreover,
if Im(k) > 0, the wave is obviously divergent as t — oo, and if Im(k) = 0 it is
a wave of sinusoidal type with respect to time .

Suppose that U satisfies condition (II) at infinity. In this case (94a) will
represent a wave departing from infinity; if Im(k) < 0, it is a wave that is
damped out in the course of time, while if Im(k) = 0, it is a wave of sinusoidal

type.

§ 4. Dirichlet and Neumann problems for equation (M)

In the present section we will deal with solving the Dirichlet and Neumann
problems for equation (M) in the case of an infinite domain, the discussion
being confined to domains of class B (§2, sec. 2). We will not consider the
Dirichlet and Neumann problems for equation (M) in the case of finite domains,
since these have been fully investigated in the literature (e.g. by the methods
of integral equations and of the calculus of variations; see [25]); it should be
mentioned, however, that the method described below is also suitable for these
problems in the case of a finite domain.

1. Problem D.. Let T be an infinite domain in E, of class B, and let
S be its boundary. It is required to find a function U, metaharmonic in 7',
continuous in 7'+ S, and satisfying one of the Sommerfeld conditions (I) and
(IT) at infinity, together with the boundary condition

U= f(z) (onS) (De)

where f(x) is a given continuous function of the point x of the boundary S.
We will call this the exterior Dirichlet problem for equation (M) and denote
it for brevity by D,; and similarly, we will denote the corresponding homoge-
neous problem (f = 0) by D?.
We next state the exterior Neumann problem.
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Problem N.. Let T be an infinite domain of class B. It is required to
find the function U, metaharmonic in 7', belonging to the class Gy (§2, sec.
2) and satisfying one of the Sommerfeld conditions (I) and (II), together with

the boundary condition
du+

e f(z), (Ne)

where f(z) is a given continuous function on S.

We will denote this problem by N, and the corresponding homogeneous
problem (f = 0) by N?

As it will be seen below, the following problems are closely connected with
problems D, and N, respectively:

Problem N?. We need to find the function U, metaharmonic on the set
CT(= E, —T — S), belonging to the class Gy, together with the boundary
condition -

_ 0
Fri 0. (N?)

Problem D!. We are required to find the function U, metaharmonic on

the set CT, belonging to class Gy, together with the boundary condition

U~ =0. (DY)

The following results are familiar concerning problems DY and N? (see,
e.g., [25]):

1) The problem D° only has non-trivial solutions for a discrete set of positive
values of the parameter \:

O<M<AM< <A <-oo; A =00, as n— 0.

These values of \? are called the eigenvalues of the problem D?, and the
corresponding solutions are called the eigenfunctions.

A similar result holds for problem N}.

2) If \? and N? are eigenvalues of problem DY, N? respectively, then \* #
N2,

2. We will first prove uniqueness of solutions of problems D, and N.. To
do this, we need the following preliminary lemma.

Lemma 2. Let U be a metaharmonic function in the domain T, belonging
to class G (82, sec. 2) and satisfying at infinity one of the Sommerfeld con-
ditions (I) and (II). Let S" and S” be parts of S with no common points such
that S = S"+ 5", one of these parts being possibly an empty set. If U satisfies
the boundary condition

Ut=0on 9, (DY)
au-+
= =0 on S5, (N?)

where the latter condition may only hold almost everywhere on S”, then U = 0
everywhere in T
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Proof. Let Xi be a hypersphere of radius R, the interior of which contains
the entire boundary S of the domain 7". We denote by Tk the part of T inside
Yg. The boundary of Ty is obviously S + Xz. We denote by U the function
which is complex conjugate to U. Since U belongs to class G by hypothesis,
U will obviously also belong to class G in T

Suppose for definiteness that Im(A) > 0 and that condition (I) is satisfied

at infinity, i.e.

L(U) = % — AU = e"’\ro(f’q’%). (I)

We show as a preliminary that U cannot be real everywhere, unless U = 0
everywhere in 7. In fact, U = U, we should have, by (I):

d < 5 1
d—i{ + AU = e o(r 77 2). (1)
Since Re(\) # 0 and Im(\) > 0, from (I) and (1) we obtain:

U =e™o(ra72).

But, by Theorem 4, it follows from the latter condition that U = 0. Our
assertion is now proved.

Since U and U belong to class G, It follows from (24) that we are justified
in writing

_ _ —dU  dU
UAU —UAU)IT = — U— —U— | dS. 95
/i ) | (7% -v) (95)
Tr S+XRr
But, in view of the fact AU = —\2U, AU = —\?U, we obtain from (95), by
virtue of conditions (D?) and (N?)

(A2 = \%) / uvdr = / (U% — U%) s¥R. (96)

R ZRr

Now let us first suppose that Im(A) = ¢ > 0. Then we have, by condition
(I) and formula (31):

—dU
- _ p—ptl_ —20R 1
Um =R o).
Hence —
_dU dU  oon

2R

i.e. the integral on the right-hand side of (6) tends to zero as R — oo. Con-
sequently,

/ uudr =0,

T
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ie. U=0inT.
We now consider the case Im(\) = ¢ = 0. We now have from (96):
—dU _dU
&) dzg=o.
/(UdR UdR>d r=0 (97)
2R

But, in view of the fact that U satisfies condition (I), from Theorem 3 we
have:

U(R,0) =) fo(AR)Y,(O]p), (72)

where f,(z) denotes the function w*qu(En(x). On substituting this into (97),

in view of the orthogonality of the functions Y,,(6|p) we obtain,

[e.o]

S FORFLAR) — FLR) fu(AR)] / Y,¥,d5 =0, (98)

n=0 Sk

But, by virtue of (63),

— — 43

AR FL(AR) = fLAR) fu(AR) = —(AR) ™" (n=1,2,...).

r
Hence (98) becomes

3 [yir.az—o
n=0 Sk

It is obvious from this that Y,(O|p) =0 (n =0,1,2,---), i.e. in view of
(72) and the fact that U is analytic, we have U = 0 in the domain 7. Our
lemma is thus proved. The proof follows exactly similar lines in the case when
U satisfies condition (IT) at infinity. 1°

We now offer another proof of this lemma, which does not depend on U
being able to be expanded in a series of the form (72). We must first prove
another lemma.

Lemma 3. Let A =7 +i0. If a function U, metaharmonic outside some
hypersphere, satisfies the condition

/ U(ROVT(ROVAS — 271 o( RP+1), (99)

10This lemma was first mentioned by A. Sommerfeld [6,7] for the case p = 2,3 and real
A; however, he presented no strict proof. The first strict proof, somewhat different to the
above one, was given by G. Freudenthal [10], who considered for simplicity the case p = 2;
but, as remarked by the author himself (see [10], p. 223, 227), his method is quite general
and can be easily extended to the space of any dimension, as was done for the case p = 3 by
D.Z. Avazashvili (see [9]). Another method of proof of the lemma was proposed even earlier
by V. D. Kupradze (see [8]), that appeared almost without change in his book [14]. But in
this work, as was mentioned by the author himself, there are a number of ungrounded and
incorrect statements.
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where 1 is the unit hypersphere with centre at the origin, then U = 0.
Proof. Let Yn(l)(@\p), e ,Yn(k")(@\p) be a complete system of orthogonal
hyperspherical functions of order n (n =0,1,2,---). Let

ani(R) = / U(R,0)Y® (0p)ds (100)
31
(n=0,1,2...:. (k=1,2,... k).

By Parseval’s theorem, we obtain from (99):

> Y ak(R)an(R) = e 27 Fo(RPH).

n=0 k=0

But we obviously have from here:
RitzelolBlq  (R) =0(1) (n=0,1,2,...; k=1,2,...,k,).  (101)
On the other hand, we know that (§3, sec. 3)

(AR) + B R 9H?

qtn

ann(R) = A RO HY

qtn

(\R), (102)

where A, and B, are constants, independent of R.
On substituting (102) in (101) and taking (18) and (19) into account, we
obtain with ¢ > 0:

Akl + O(RT)]e™ + B[ B+ O(R™)]e™ ™ e*™| = o(1)

(n=0,1,2,...; k=1,2,....k,;; a#0, 8#0).
Hence it follows at once that A, = 0, B, = 0,i.e. au(R) = 0 (n =
0,1,2,---; k=1,2,---  k,). But the latter means, in view of the complete-

ness of the system {Y,\"(©|p)} that U = 0, which was to be proved. The proof
follows exactly the same lines when o < 0.

UTn the works [8, 14], Kupradze has the following lemma: A solution of the equation
Au + \u = 0, satisfying the conditions

lim NG (gz + i)\u) =0 (@)
2
lim [ (Vru)*d =0 (8)

0

is identically zero. The case of positive A and p is obviously under consideration here. Our
lemma 3 is obviously more precise than Kupradze’s, since it is clear that condition («) is
superfluous. In addition, condition () is written incorrectly: the integrand should be r|u|?,

since otherwise the lemma contradicts the example U = Hff)()\r)emﬁ, n > 0.
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Lemma 2 is an immediate consequence of lemma 3. For, in view of condition
(I) and condition (31) that follows from it, (96) becomes (assuming that o > 0)

—4ioT / UudT = 2i(t +io) / UUdY + e~ 278o(1).

Tr YR

Hence, when A =7 +1i0 #0, o >0, we have

/ UUdY = e ?7o(RP). (99)

3

Consequently, by lemma 3, U = 0, which was to be proved.

The uniqueness of the solution of problem N, follows at once from lemma
2, i.e. we have

Theorem 5. The problem N, cannot have more than one solution, i.e. the
homogeneous problem N° has only the trivial solution U = 0.2

We now turn to the proof of the uniqueness of solution of the problem D..
First, we prove the following preliminary lemma.

Lemma 4. Let T be a finite or infinite domain of class B. Let U be a
metaharmonic function in the domain T, continuous in T + S and satisfying
the boundary condition

Ut = f(z) (onS), (103)

where [ is a given continuous function of the point x of the boundary S. We
then have:

1. If f belongs to class Ch (§2, sec. 2) on S, then U belongs to class Ch
inT+S.

2. If f and Dy f belongs to class Ch on S, then U and DU belong to class
ChinT+S.

3. If f, Dif and Dof belong to class Ch on S, then U, DU and DyU
belong to class Ch in T + S.

Proof. We observe first of all that these propositions are already familiar
for harmonic functions (see e.g. [23] p. 243).

Let T be a finite domain. This assumption obviously does not restrict
generality, since the propositions of the lemma only require proof in a vicinity
of the boundary: inside T the function U is analytic, so that the lemma is
obviously true in any closed domain lying inside 7.

We represent U as

U(X) = \2P(X) + Up(X), (104)

12Tt is worth observing that we have proved the uniqueness of a solution of problem NN, not
only in the class G, but also in the wider class G; besides, it is sufficient that the boundary
condition be satified almost everywhere on S with the given function f being bounded and
Lebesgue integrable on S.

33



Lecture Notesof TICMI, vol. 14, 2013

P(X) = / Qo(X,Y)U(Y)dT, (105)

and () is an elementary solution of Laplace’s equation given by (15), and Uy is
a harmonic function '* in T, which satisfies, by (103), (104) and the boundary
condition

U =W(X) (onS), (106)

where ¥U(z) = f(x) —A?P(z). Since, by hypothesis, U is continuous in 7'+ S, P
and D, P will belong (see,e.g., [21], p. 82) to the class C'h throughout space.
Hence, it f € Ch or f and D, f € Ch on S, we have respectively ¥ € Ch or
VU and Dy f € Ch on S. But in this case, in view of the well-known properties
of harmonic functions (see [23], p. 243), we must have Uy € Ch or Uy and
DUy € Chin T + S, respectively. The proof of the first two propositions of
the lemma now follows at once, by (104).

Now let f, Dy f and Dyf € Chon S. We now always have U and D,U € Ch
in T+ S. But we know that, in this case, the functions, P, D; P and D, P € Ch
in T + S.'* Hence ¥,D;¥ and DU € Ch on S. Therefore Uy, D;U, and
Dyly € Chin T+ S (see [23], p. 243). It now follows at once, by (104), that
U, DU and DU € Ch in T 4+ S, which was to be proved. The proof of the
lemma is complete.

The following is an obvious corollary of Lemma 4.

Corollary. IfT is a domain of class B and U is a metaharmonic function
wn T, which is continuous in T + S and vanishes on S, then U, DU and
DU e ChinT+S.

We now prove the uniqueness of solution of problem D,.. Let U; and U; be
two solutions of the problem. The function U = U; — U, will be a solution of
the homogeneous problem D?. Hence, by the corollary of Lemma 4, U € Gy,
and hence, by Lemma 2, U = 0 in T, i.e. we have the theorem.

Theorem 6. The problem D, has at most one solution, i.e. the homoge-
neous problem DY has only the trivial solution.

3. Before passing to the direct proof of the existence of solution of problems
D, and N,., we first give without proof some necessary properties of the so-

13Tn fact, on applying the operator A to both sides of (104), and using the fact that
AP = —U and AU = —\2U, we find that AUy =0 in 7.

“ndeed, let z - - - ,xp and & -+, &, be the Cartesian coordinates of the points X and Y
respectively. It can easily be shown by means of Gauss’s formula that

o= o) S ar — [ 20(X.p)U cos(n, 6)a5, = K(X) + B(x)
Oy, 0
S

T

where I7 and I denote the integrals over T and S respectively. Obviously, I1 and D11; € Ch
throughout space. As regards I5, it is the harmonic potential of a simple layer with density
U™ cos(n, &), which obviously satisfies a Holder condition. Hence (see [23] p. 201) I; and
D I; € T+ S. Consequently Do P € Ch in T 4+ S which is what we wanted to show.
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called metaharmonic potentials:

V(Xin) = [ no)R(X)dS, (107)

W) - [ u(y)dinymx, y)dS,. (108)

where  is the elementary solution of equation (M) given by (12); p and v
d

are continuous functions on the boundary S any denotes the derivative with
respect to the normal to S at the point y, directed inwards into the domain 7T'.

The functions V' (X;v) and W (X; v) satisfy equation (M) throughout space
except for points of S. We will call these functions the metaharmonic poten-
tials of a simple and double layer respectively, and p and v will be called the
densities of the respective potentials. We call €2 the kernel of the metahar-
monic potentials; in particular, we can take as the kernel the functions §2; and
)y given by (16) and (17) respectively. Notice that, as may easily be seen
from formulae (20a) and (21a), the potentials with kernels €, and 2, satisfy
at infinity the Sommerfeld conditions (I) and (II) respectively.

The following fundamental properties of the metaharmonic potentials may
be proved in exactly the same way as the corresponding properties of the
harmonic potentials (see, e.g., [21]; see also [23], where detailed references to
the literature may be found).

A. Let pu(x) be a continuous function of the point # on the boundary S. In
this case the simple layer potential V' (X;u), given by (107), is a function of
class C'h throughout all space. Furthermore, %, % exist and belong to
class C' on S, where

av+ 1 d
= 3@+ [ ul) -0 v)ds, (109)
S
av- 1 d
= gla)+ [ )£ )as, (110)
S
. vt v
= o =) (111)
avt  dv- d
ot e =2 [ )50 v)ds, (112)
S

In addition, 2LV (X; ) is bounded both in T and in CT. Thus (V(X; )
belongs to class Gy both in T and in C'T.

B. Let v(z) be a continuous function of the point x of the boundary S.
Then the double layer potential W (X;v), given by (108), has the following
properties:
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L)W+ and W~ exist and belong to class C' on S;
2) the functions given by

W(X;v), when X €T,
Wy = (113)
WH(X;v), when X =x¢€ S,
W(X;v), when X €CT,
= (114)
W-=(X;v), when X =z¢€S5,

belong to class C' in T'+ S and in C'T" + S respectively, which later will be
denoted by W (X;v) € C both in T+ S and in Ct + S.

3)

Wt = %1/(1’) + /V(y)di%Q(x,y)dSy, (115)

s
W~ = —%V(.T) +/y(y)di%ﬂ(a:,y)d5y, (116)

S
" Wt —w~ =v(z), (117)

P d

Wwr+Ww :2/U(y)%9(x,y)d5y. (118)

s

4) LetX’, X" be points on the normal n, at equal distances from = and
belonging respectively to T and C'T. We denote by o the distance between
the points X’ and x. Now, for any small positive €, there exists a positive 7(¢)
independent of x such that

d d
X') —
WX =g

W(X")| <e for o<nle), (119)

dn,

for all z on S.
This is the Tauber-Lyapunov theorem. Hence it follows that, if one of the

functions % or % exists, the other exists too and
aw*  dW-
= an (on S). (120)

5) Let v and Dyv € Ch on S. Then W(z;v) and DW(X;v) € Ch both
inT+ S and in CT + S. This is a sufficient condition for the existence of the
derivatives of the double layer potential on S.

4. We now turn to finding solutions of problems D, and N,.. Consider first
problem N..
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Let us assume that condition (I) holds at infinity. Now, if problem N, has
a solution, it can be represented in accordance with Theorem 2 by Green’s
formula

U(X) = / U+dis21(x,y)dsy— / X, g, (26)

Ny dn,
S

The first term on the right-hand side of this formula is the metaharmonic
double layer potential with density U™, the second term on the right-hand side
is the simple layer potential with density %. Let us always denote in what
follows the simple and double layer potentials with kernel £2; and densities p
and v by V(X;v) and W(X;v) respectively.

Since, by hypothesis,

du+

W:f(x) (OTL S)? (Ne)

we can now write (26) in the alternative form
UX)=W(X;U")-V(X;f) (XeT). (121)

On passing to the limit as the point X approaches the boundary point =
from the domain 7', we obtain by A and Bs:

1
Ut = §U+ +WH(ax; UT) — V(x; f)

or

Ut =2WH(z;UY) — 2V (; f). (122)

If we introduce the notation
Ut = o(x), (123)

d
K(x;y) =2—0 124
(xay) dny 1(x7y)a ( )
9V(5; f) = a(w). (125)
equation (122) becomes

o)~ [ K(w0)o)ds, = gla). (126)

S

We have now arrived at a Fredholm integral equation. It will be shown
below that this equation always has a solution - by means of which the solution
of our problem can be found.

Consider now the homogeneous equation corresponding to (126):

uuwi/wawwms:o (1260)
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and the adjoint equation
plx) — /K(y,x)u(as)ds = 0. (126})
5

Let vy, -+ ,vp and pq,--- , up be complete systems of linearly independent
solutions ! of these equations. It is easy to show that these solutions are
continuous on S.

Let us consider the potentials

V(X;yi)a W<X7,uz) (Z = 1727' o 7k)

Using (A) and (B), we obtain from equations (126,) and (126y):

W (z;v) =0 (i=1,--- k), (127)
%V+($;l/i) =0 (i=1,---,k). (128)

Hence we have, using (111) and (117):

d

WH(z;v) =vi(z) (i=1,--- k). (130)
But, since the potentials V(X ;) € G both in T and in C'T', and, in view of
the boundary condition (128), satisfy all the conditions of Theorem 5, we have
V(X;m)=0 (@(nT) (i=1,--- k).
We obtain from here, since the functions V (X, u;) are continuous,
Vi(z ) =0 (i=1,2,--- k). (131)

It follows from (127) and (131) that V(X; ;) and W(X;v)(i = 1,--- , k)
are solutions of the problem DY.

Let us show that none of these functions can vanish identically in C'T if the
corresponding densities (u;,v;) are non-zero. Indeed, if we had V (X, ;) =0

d
in CT, we should have d—V‘(m;ui) = 0. Hence, by (129), we get u; = 0.
n
d
Suppose now that W(X;v;) = 0 in CT. Then d—W_(x;yZ-) = 0 and by
n
d
By, d—W*(w; v;) = 0. Hence, we have, by Theorem 5, W(X;v;) = 0 in T.
n
Consequently, W (x; ;) = 0, and by (130), v; = 0. Our assertion is proved.

15Tn what follows, under solutions of homogeneous equations or homogeneous boundary
value problems we will mean only those solutions which are not identically zero.
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We can show by ezxactly the same arguments that each of the systems
V(X;m) (i =1,--- k) and W(X;v;) (0 = 1,--- k) is a linearly indepen-
dent system of functions in CT.

We now observe that V(X ;) and W (X;v;) satisfy the conditions or the
corollary to Lemma 4 in C'T". Hence

V(X5 ), W(X5v), D;V(X;p) and D;W(X;1,) € Chin CT + S

(i=1,-,k j=1,2).

If we now make use of (129), we obtain the following lemma, which will be
useful later.

Lemma 5. Let p be a solution of equation (126f). Then p and Dyp € Ch
on S.

We now show that each of the systems V(X;u;) (i =1,...,k), W(X;v;)
(i=1,...,k) is a complete system of solutions of problem D).

Let U be a solution of problem DY. Since U~ = 0, by the corollary to
Lemma 4, U, D;U and DU € Ch in C'T'. We thus have, by Green’s formula
25)

U(X) = / (X, y)%dS. (132)

If we now differentiate both sides of this formula with respect to the normal
direction at the point z and then take the limit, we obtain, by (110)

dU~ dU-

- | K s =

. (/ (%x)m% S =0,
S

d
ie. dL satisfies the integral equation (126(). Thus
n

au=

in = o1 + -+ o g, (133)

where ay, - -+, a are constants. On substituting (133), into (132) we get
U(X) = CM1V(X; ul) + -4 akV(X; ,uk),

which proves our assertion regarding the functions V(X; ;) (i = 1,--- k). On
recalling the linear independence of the functions W(X;v;) (i =1,--- k), we
can now easily show that these latter also form a complete system of solutions
of the problem DY.

Consequently, the problem D? obviously has solution if the homogeneous
integral equation (1264) or (126() has solution, and vice versa.'s

6By another method this statement was proved by Kupradze ([13], p. 565; [14], p. 88).
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We now show that the integral equation (126) always has a solution if its
right-hand side has the form (125).
In fact, the conditions for (126) to have a solution are

/gmdszo (i=1, k). (134)
S

But, by (125), these conditions take the form

/f “(z,p)dS =0 (i=1,--- k),

which actually hold, in view of (131). The existence of a solution of (126) is
thus proved.

Let ¢(x) be any given solution of (126). Obviously, ¢(z) will be continuous
if g(z) is continuous. But g(x) is shown to be continuous by (125), since f(z)
is continuous by hypothesis. Hence, by (116), we can rewrite (126) as

W= (a3 9) = V(2 f) = 0, (135)
i.e. the function W (X;¢) — V(X; f) is a solution of the problem D?. Thus,

W(X;0)—V Zaz (X;v;) in CT, (136)

where aq, - -+, ay are definite constants.
We now introduce the function

UX)=W(X;¢) — Zozz W(X;v). (137)

It will be shown that U is a solution of problem N,. It is obvious that
U is a metaharmonic function in 7', satisfying condition (I) at infinity and
continuous in 7'+ 5. It therefore remains to prove that U is a function of class
Gy and that it satisfies the boundary condition (N.).

Because of A, V(X f) belongs to class Gy in T" and in CT. As we have
seen above, W (X;1;) also belongs to the class Gy, since they are solutions of
problem D?. Consequently, by (136), W (X; ) belongs to the class Gg in CT.
We thus have because of (136)

d d__, ~d
W) = -V (x,f)—i—izlozz%w (z; ). (138)

But, in view of By and (111), this equation becomes

d d d
d—W+(£L' QO) - d—V+ Zazdnw—'—(m VZ) - f(x)v
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and, by (137), is equivalent to

du+

sz(i’?)-

We have thus shown that U is a function of class Gy, satistying the condition
(N.), i.e. the function U given by (137) is a solution of problem N,.

We observe finally that our discussion refers to the case when the homo-
geneous equation (126p) has non-trivial solutions. But it may easily be seen
that, when this equation has only the trivial solution, our conclusion still holds,
provided we put all «; in (137) equal to zero, i.e. the solution of problem N,
in this case is

U(X) = W(X;9) = V(X5 /). (137a)

We have assumed up to now that condition (I) holds at infinity. If condition
(IT) holds at infinity, our discussion naturally still holds provided we now use
the potentials with kernel §2s.

Note. It may easily be seen that the above method enables us to show
that problem N, also has a solution which is unique in class G, if the given
function f is bounded and integrable on S. We only need to observe that the
simple layer potential V(X f) is a function of class G both in 7" and in CT,
provided f is a bounded integrable function on S.

5. We now turn to the solution of problem D.; here we will assume first
that condition (I) holds at infinity.

To solve problem D, we use a method somewhat different to that used
above for solving problem N,. If the latter method is used, we meet a serious
difficulty, which can only be overcome by imposing further restrictions (as well
as continuity) on the given function f. In fact, if we assume that problem D,
has a solution in the class G, then, by Green’s formula (26), we have

U(X) = W(X; f) - V(X; %).

Thus, this formula will give the solution of problem D, provided we can find

(139)

%. If now differentiate both sides of (139) with respect to the normal and
then take the limit, we obtain the following integral equation for %:
aut au+ d
K ——dS, = 2— W™ (z; 140
[ K G s, =20 W), (140)
S

where K(z,y) is the kernel given by (124). It is clear from here that our

purpose is achieved only when d—W*(:c; f) is at least an integrable function.
n

However, this is not in general the case if f is merely continuous. We must
therefore use a different method to show that problem D, always has a solution
for any continuous function f.
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We seek the solution in the form !7:

U(X) =W(X;v) + V(X;p), (141)

where v and p are as yet undetermined continuous functions of a point of the
boundary S. On passing to the limit as the point X approaches the boundary
point z from the domain 7', we have, by (115):

v(z) + /K(x,y)y(y)dsy = h(x), (142)
S
where K (z,y) is the kernel given by (124), and

W) = 2f(x) — 2V (; ). (143)

We have thus obtained the Fredholm equation (142) for defining the func-
tion v. As regards p, we will leave it undefined for the moment. Obviously, if
v is a solution of equation (142), then (141) will give the solution of problem
D, whatever the function . Our immediate problem is therefore to select
in such a way that equation (142) has a solution.

Suppose first that the homogeneous equation

v(z)+ /K(x,y)y(y)ds =0 (1420)

has only the trivial solution. Equation (142) then obviously always has a
solution. In particular, therefore, we can put u = 0. The solution of problem
D, may now be written as the double layer potential,

U(X) = W(X;v), (141a)

where v is the solution of equation (142) with @ = 0. This solution obviously
belongs to the class C'in T' 4 S, since v is a continuous function.

We now turn to the case when equation (142;) has non-trivial solutions.
We consider the equation adjoint to (142):

umwy/K@wmwms:o (142)

Let pq,...,ux be a complete system of linearly independent solutions of
this equation. Obviously, i, ..., ux are continuous functions. We consider
the simple layer potentials V(X u1), ..., V(X px) which, in view of (142() and
(110), satisfy the conditions

d
—V (2 1) =  =1,2,...,k). 144
V() =0 (=1,2k) (144)

1"The problem D, was solved by this method in the reference [16].

42



|. Vekua. On Metaharmonic Functions

It follows from here, by (111), that

d

We now show that V(X; ;) (i = 1,..., k) do not vanish identically in CT
and are linearly independent.

Let V(X;u;) =0 in CT. Then V™~ (z; p;) = V1 (x; ;) = 0. Consequently,
by Theorem 6, V(X; ;) =0 in T. Hence diVJr(x; w;) =0, i.e. p; =0, which
contradicts our assumption. "

It can similarly be proved that the functions V(X;u;) (i = 1,...,k) are
linearly independent.

Thus, by (144), the functions V(X;u;) (¢ = 1,..., k) are linearly indepen-
dent solutions of problem N.

We show that these functions represent a complete system of solutions of
the latter problem (see, [13, 14]).

In fact, let U be any solution of problem N?. In view of condition (N?),
we obtain with the aid of Green’s formula (25):

UX)=-W(X;U") in CT. (146)

Hence we have, by (116)

U-(2) + / K(z,1)U~ (y)dS = 0. (142)
S

i.e.
U~ :Oé1V1+...—|—Oéka, (147)

where vy, ..., is a complete system of solutions of equation (142y), and
ai, ..., oy are constants. By (147), we obtain from (146):

UX)=—-aW(X;1y) — ... — apW(X; 1) (X € CT). (148)
We have thus shown that any solution of problem N} is a linear combination
of the potentials W(X;v;) (i=1,...,k).

We now show that these potentials do not vanish identically in CT.
In fact, it follows from (142¢) that

WHavy) =0  (i=1,..,k). (149)
In view of this, we have by (117):
W™ (z;v;) = —; (i=1,...k). (150)

It is hence obvious that W (X;v;) #0) in CT, and that these functions are
linearly independent in C'T'.
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In addition, by (148), these functions represent a complete system of so-
lutions of problem N?. It may easily be seen from here that the functions
V(X;u;) (i =1,...,k) also represent a complete system of solutions of prob-
lem N?.

We now show that a functions p can always be chosen in (143) such that
equation (142) has a solution. Indeed, the conditions for this equation to have
a solution are

/hmdS =0 (i=1,...k). (151)
s
But, by (143), these conditions become

/ W@V (@ p)dS = fi (=1, k), (152)

S

where

fi= [ wifdS (i=1,..k).
/

We showed above that V(X u;) are solutions of problem N?. Consequently,
by (148),

V(X ) Zﬁw W(X;v;) (i=1,..,k), (153)

in C'T, where f3;; are definite constants, and the determinant |3;;| is obviously
non-zero; otherwise, V(X;u;) would be linearly dependent. We obtain from
(153), by (150),

(x; 1) Zﬁ” (x; vj) Zﬁmyj (154)

We introduce the notation
k
j=1

Obviously, the functions v} (i = 1, ..., k) are linearly independent. By (155)
and (154), conditions (152) become

/uiyde —f =1,k (156)

S

We now put

H = ZAZ‘V_;? (157)
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where the constants Ay, ..., Ay are given by the equations
a11A1+a12A2++aZkAk :fz (Z: 1,,k’>, (158)

and

S

The system (158) obviously has a solution, since the determinant |a;;| is
non-zero because of the linear independence of v/ (i = 1,...,k). If we now
take as p the function (157), the conditions (156) will evidently be satisfied.
Consequently, equation (142) will have a solution, provided its right-hand side
is taken equal to

h(z) = 2f(2) =23 AV (@;%]). (159)

If we now replace v in (141) by any solution of equation (142), and u by
the function (157), we obtain the solution of problem D; in the form

U(X) :W(X;V)+§:AiV(X;V_Zf“). (160)

We prove that the functions V(X;v¥) (i = 1,..., k) do not in general vanish
simultaneously in the domain 7. If this were to happen, equation (142) would
have a solution whatever its right-hand side, which is of course impossible
since there are cases when the corresponding homogeneous equation (142)
has a nontrivial solution. In fact, if A is an eigenvalue of problem N?, then, as
we saw above, (142)) has a nontrivial solution, and vice versa.

In this way we finally obtain the following theorem.

Theorem 7. The problem D, always has a solution. The solution is repre-
sented as the double layer potential if X is not an eigenvalue of the correspond-
ing homogeneous problem NP, but if X is an eigenvalue of the corresponding
homogeneous problem NP, then the solution of problem D, can not be repre-
sented, in general, in the form of the double layer potential. In this case, the
solution has the form (160).

The problem D, may be solved in a similar way in the case when condition
(IT) holds at infinity, provided we make use of the potentials with kernel 2.

6. We can now propose a further method for solving problem N..

We seek the solution of the problem as

U(X) = V(X5 p) + Up(X), (161)

where p is a continuous function of a point of the boundary S, and Uy is the
solution of a specific problem D, to be defined bleow; we will only assume for
the moment that Uy belongs to class Gg in T.
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On differentiating both sides of (161) with respect to the normal direction
and taking the limit, we obtain, by (109) and the condition (V. ), the Fredholm
integral equation

/Ky, y)dS = g*(x), (162)

where i
U,
*(z) = —2f(z) + 2—%.
(@) = ~2f(0) + 270

Having found p from this equation and substituting it in (161), we obtain
the solution of problem N.. Consequently, it remains for us to select the
metaharmonic function Uy of class Gq in such a way that the integral equation
(162) has a solution.

We take the homogeneous equation corresponding to (162):

(163)

/K y, 2)pu(y)dS =0 (1620)

and its adjoint
/K z,y)v(y)dS = 0. (162f)

Equations (162() and (162¢) are the same as (126¢), (126() respectively,
which we discussed in details in sec. 4 of the present part.

We suppose first that (162) has only the trivial solution. Obviously, (162)
will now have a solution whatever its right-hand side, and, in particular, we
can put Uy = 0. Formula (161) becomes in this case

U(X) =V(X;p), (161a)

where p is the solution of equation (162) with ¢* = —2f. Consequently, when
equation (162) has only the trivial solution (and this is only the case when
problem D? has only the trivial solution), we can write the solution of problem
N, as the simple layer potential (161a).

Now let the homogeneous equation (162() have a nontrivial solution. Let
[y eyl and vy, ..., v, be complete systems of solutions of equations (162g)
and (162() respectively. As we showed in sec. 4 of this part, the potentials
V(X;u) (i = 1,...,k), and also W(V;v;) (i = 1,...,Kk), represent complete
systems of linearly independent solutions of problem D?. Consequently, the
case we are discussing can only hold when \ is an eigenvalue of problem DY,
i.e. in our case A is positive.

We now write down the conditions for (162) to have a solution

/g*l/de 0 =1,k (164)
S
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which become, by (163) and (130)

dUy
/ d;z WH(z;v))dS =f;  (G=1,...,k). (165)
S

As we showed above (sec. 4), the functions W(X;v;) (j =1, ..., k) belong
to class G both in the domain T and in CT. In addition, Uy belongs to class
Gy in T by hypothesis. Hence we have, by (24):

LE— + . d
/( —CW (@, y) = U =W, 1/])>dS
S

— /(C;[]]__SW(X;V]) UodC;W(X, yj))dz, (166)

YR

where Xy is a hypersphere of sufficiently large radius R, containing S.

But the functions Uy and W (X;v;) (j = 1, ..., k) satisfy one of the Sommer-
feld conditions (Iy) and (/1) at infinity. Suppose that condition (Iy) holds,
ie.

d—g = i\U + o(r~7"2). (Io)
From this condition, and the condition that follows from (/y):
U=0(""73), (33)
we obtain
Uy d _
dR W(X,V]> - UQIRW(X,VJ> =R p+10(1).

On substituting this in the right-hand side of (166), we easily find that

AUy o+ + & _ L
/[ SCWE (@) = Uf =W (x,yj)]ds_o (G=1,..k),
S
i.e. conditions (165) become
+ 4 ;
U, %W (r;v5)dS=f; (7=1,....k). (167)

S

But in CT), as we already know (sec. 4),

W(X;v;) Zaﬂ (X;m) (G=1,..,k), (168)
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where «;; are constants, and the determinant |a;;| # 0. We obtain from this,
in view of By and (129):

d d
%WJF(:E;V]-) o (z;v;) Zaﬂ (5 ) Zaﬂul =ul (169)
(] =1,...,k).

The functions i} (j = 1,...,k) obviously form a complete system of solu-
tions of equation (162(), i.e. (126).

Hence, by Lemma 5, pf and Dy € Chon S (i =1,..., k).

If now we substitute (169) in (167), we get

/U(;Lu;‘ds —f (i=1,..k). (170)

S

These conditions will obviously hold if
k
j=1

where B; are constants, defined by the equations
blel—szgBQ—F‘i‘bszk :fz (Z: ]_,,k),

where

b, /ulujds (i, =1, F);
S

the determinant |b;;| obviously does not vanish.

Thus, to find the function Uy, we have to solve problem D, with the bound-
ary condition (171). But we showed in the previous section that this problem
always has a solution. It now remains to show that Uj is a function of class Gg
in the domain 7. But this is obvious from Lemmas 4 and 5, since, by (171),
Uy and D1U;” € Ch on S.

If we now substitute our function Uy in the right-hand side of (162), we ar-
rive at an integral equation which has a solution for any function f. Replacing
p in (161) by the solution of this equation, where Uy is a solution of problem
D, with boundary condition (171), we obtain the required solution of problem
Ne.

It is now easily shown that the functions Uy cannot in general be repre-
sented by the simple layer potential. For, if this were possible, we would find
that (162) has a solution whatever its right-hand side, no matter what the
parameter A. But this cannot be true, since the homogeneous equation (162)
has a nontrivial solution whenever X is an eigenvalue of the problem DY.

We thus have the following
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Theorem 8. The problem N, always has a solution. Its solution can be
represented by the simple layer potential if X is not an eigenvalue of the problem
DY. If X is such an eigenvalue, then the solution of problem N, cannot in
general be represented by the simple layer potential, but instead it has the form
(161).

7. We now introduce Green’s functions corresponding to problems D, and
Ne.

Let X and Xj be respectively a variable and a fixed point of the domain
T. We will denote by (I, D.) and (I, N.) the problems D., N, respectively
when condition (I) is satisfied at infinity. The symbols (11, D.) and (11, N,)
are similarly defined.

Green’s function G(X, Xy) corresponding to problem (I, D.) is defined as
follows: the function

g1(X, Xo) = G1(X, Xp) — (X, Xo) (172)

is metaharmonic in 7', satisfies condition (I) at infinity, and satisfies the bound-

ary condition
g}i_(l‘,Xo) = —Ql(I,Xo) (CL’ S S) (173)

Green’s function I'j(X, X() corresponding to problem (I, N,) is defined
thus: the function

Y1(X, Xo) = T'1(X, Xo) + (X, Xo) (174)

is metaharmonic in 7" satisfies condition (I) at infinity and satisfies the bound-

ary condition

d d
%77($;X0) = %Ql(ﬂsto) (x € 9). (175)

Green’s functions G;(X, Xo) and I';7(X, Xg) corresponding to problems
(I1,D.) and (11, N.) are similarly defined; we only have to take 2, instead of
()5 in these cases.

Obviously, all these functions exits and, with X, fixed, belong to the class
Gy in the domain T

The solutions of problems (7, D) and (I, N.) can obviously be expressed
respectively by the formulae:

U(Xo) = /UJFdZ G1(z; Xo)dS, (176)
S xX
+
U(Xo) = / Fl(x;XO)ZZ ds. (177)

S

Similar expressions can be obtained for the solutions of problems (7, D,)
and (11, N.) in terms of the functions G (X, Xy) and I';; (X, Xo) respectively.
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8. We now take as an example Green’s function G;(X, Xj) for the domain
T bounded by the hypersphere 3., of radius a with centre at the origin.

Since gr(X, Xo) satisfies condition (I) at infinity, it can be expanded, by
Theorem 3 (§ 3, sec. 3), into a series

oo

91(X, Xo) = Y HY (\r)Ya(Olp), (178)

n=0

where r, O(f,...,0,_1) are the polar coordinates of the variable point X.
In view of (80), we have

T
(w, Xo) = @y > a7 gin(Ma)p T HY, (Ap) P (cos|p), (179)
n=0

where z is a point of the hypersphere 3, (S = %,) of radius a, p is the
radius vector of the fixed point X, v is the angle between the vectors OX|
and Oz, P’ are the functions defined by (78a) or (78b).

By (178) and (179), the boundary condition (173) gives:

[e.9]

S a1l (Aa)Y, = 4i(2lﬂ>q2a_qjq+n()\a) tHD (\p)Pr. (180)

n=0

[e.9]

We obtain at once from this, in view of (82) and (82a):

1 ‘]‘H-n()‘a) quJrn()‘p)

B, (cosy|p). (181)

On substituting (181) in (178), we obtain the required function

X g (Aa)rH, () p~ H, (Ap)
q ( q+n(Aa)

n=0

91(X, Xo) = B, (cos|p).

(182)

On substituting this in (172), we find from the latter Green’s function
G(X, Xy) for the domain bounded by the hypersphere X,.

All the other Green’s functions mentioned above can be constructed for
this domain in a similar manner. We will not discuss this in detail here.

Note 1. The methods described above for solving the exterior Dirichlet
and Neumann problems can also be used for solving the analogous problems
in the case of general differential equations of the elliptic type. The methods
obviously can also be used in the case of Laplace’s equation.

Generally speaking, these methods differ from the usual methods of poten-
tials, widely employed in solving boundary value problems in connection with
elliptic differential equations [23, 26, 27, 28] only in central modifications of a
methodological kind. The modifications amount to the fact that, according to
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our method, it is always possible to form a combination of simple and double
layer potentials which will lead to a Fredholm integral equation equivalent to
the Dirichlet or Neumann boundary value problem in question.

Note 2. The solution by means of potentials of problems D, and N, in the
cases p = 2,3, and real )\, was also considered by Kupradze [11-15].

2 Some Fundamental Properties of Solutions
of Equation (A)

The second half of the paper is devoted to the general representation of all
solutions of equation (A) by means of metaharmonic functions (§5). In addi-
tion, the Riquier boundary value problem connected with equation (A) will be
solved in §6 by means of this representation.

§ 5. General representation of solutions of equation (A)

1. We can write equation (A) as 8

AFA +x )P (A4 ) U =0, (A)
where 1, ..., Xm are distinct roots of the equation
X" —a X" '+ ..+ (—=1)"a, =0, (a)

and kq, ..., k,, are the respective multiplicities of these roots; it is assumed here
that
Xi # 0 (t=1,...,m);
k is the multiplicity of the root x = 0. Obviously, k >0, k; > 1 (i =1,...,m)
and
k4+ki+ ...+ kn=

It will be assumed that x;, like the coefficients of equation (A), are in
general complex.

We will assume that, in general, the solutions of (A) are complex-valued
functions. We will denote the solutions symbolically by U(X; A), where X
is a point of space, and A indicates the dependence of the solution on the
parameters ai, ..., G,.

We will prove the following

Theorem 9. FEvery solution of equation (A), regular in some domain T,
has the form

m ki1—1

UX;A=V(X)+ ) ) o PV Xia) (1)

7“]
=1 j5=0 a

18My attention to this form of writing equation (A) was drawn by Acad. S.L. Sobolev.
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where V(X)) is a k-harmonic function, i.e. a solution of the equation AV =0,
and Uij(X;x:) ( =0,1,...,k;i_1) are metaharmonic functions with the param-
eters x; (1 =1,....,m), AU;; + x;Ui; =0 (i=1,...m; j=0,1,...k —1).

These functions are uniquely defined by means of the corresponding solution
of equation (A).

Conversely, formula (1) gives the solution of equation (A), where V is
any k-harmonic function, and U;; (j = 0,1,...,k; — 1) are any metaharmonic
functions with the parameters x; (i =1,...,m).

Proof. 1°. We first take the case k =0, k; = 1 (i = 1,...,n). In this case
equation (A) and formula (1) become

(A + x1)(A+ x2)..(A+ xn)U =0, (2)
U(X; A) = Ui(X5x1) + U(X5x2) + -+ Un( X5 x0), (3)

where Uy (X;x1), ..., Un(X; xn) are metaharmonic functions with the parame-
ters x1, ..., Xn respectively. It may easily be seen that expression (3) is always a
solution of equation (2). It remains to show that any solution of this equation
can be expressed by (3).

Formula (3) obviously holds with n = 1. Suppose now that this formula
holds for n = k, where k is any positive integer, and consider the equation

(A +x1)- (A + xp) (A + xp41)U = 0. (4)

This equation is obviously equivalent to

(A+x1)(A+xe)U = Uy 1 (X Xis1), (5)
where
Ul/c+1(X; Xk+1)

is a metaharmonic function with parameter yx;;1. It may easily be verified
that equation (5) is satisfied by the metaharmonic function

Ulls:—i-l (X§ Xk:-i—l)

Up1(X; = '
k1 (X5 Xkt1) (X1 — Xt+1)--(Xk — Xk+1)

(6)

Hence, in view of our assumption, the general solution of equation (5), or
what amounts to the same thing, of equation (4), is

Ur(X5x1) + -+ Un(X5 Xk) + U1 (X5 X)), (7)

where

Ur(X5x1), - U (X5 x0)

are metaharmonic functions with parameters 1, ..., xx respectively. But, since
the validity of (3) is obvious with n = 1, we find at once from (7) that it also
holds for any positive integer n, which was to be proved.
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If we now apply the operator

(A + Xl)(A + Xi—l)(A + Xi—i—l)---(A + Xn>7
to both sides of (3), we easily obtain the formula

(A4 x1)-(A+Xim)(A+xi + 1) (A + xn)U (2 4)

Ui( X5 xi) = (X1 = xi)-- (-1 = Xa) (X1 — Xa) (X — Xa)

(8)

This shows that the metaharmonic functions appearing in (3) are uniquely
determined by the n-metaharmonic function U(X; A).

20 We now take the case when k = 0, while &, ..., k,, are arbitrary positive
integers. In this case equation (A) and formula (1) become respectively

(A4 x1)" (A +x2)™.. (A +Xm)" U = 0, (9)
DRWLLEE (10)

Let the latter formula hold for
ki =p1, s km = Pm,
where p1, ..., p,, are arbitrary positive integers; we consider the equation
(A +Xx)" A+ x2)™ (A + X)) U =0, (11)
which is obviously equivalent to
(A +x1)™ (A + x2)" (A + X)) U = UL(X5 xa), (12)

where U{(X; x1) is a metaharmonic function with parameter x;.
We introduce for brevity the notation

and show that equation (12) is satisfied by
Ap Ui (X5 x1), (14)

where Uy (X; x1) is the metaharmonic function with parameter xi, given by

(=D UI(X5 x1)

2r1p I l;[ (xi —x1)P
1#£1

U(X;x1) = (15)

To prove this we need to make use of the formula

(A+X)AU(X; x) = —2xkA, 1 U(X; x) — xk(k — 1A, U (X5x)  (16)
(k=0,1,2,..; A;=A_=0),
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where U(X;x) is any metaharmonic function with the parameter x. This
formula is easily shown to hold by using the familiar expression for the operator
A in polar coordinates (see §1).

Let U be a regular solution of equation (11) in the domain 7. Now, by
(12) and (15), the function U;(X; x1) will be metaharmonic in the domain 7,
hence it is analytic in the same domain 7.

If we now apply the operator A + y successively £ — 1 times to both sides
of (16) and use this formula each time, we easily find that

(A +X)"AU(X;x) = (—1)F2"EINFU (X x) (k=0,1,2,..). (17)
On putting
k=p, x=x1 UX;x)=U(X;x1),

in this formula, where U; (X; x1) is the function defined by (15), and applying
to both sides of the resulting equation the operator (A + x2)P2...(A + Xm)P™,
we obtain by the formula

(A+x;)PUX;x5) = (x5 — xa)PU(X; x3), (18)
together with (15)
(A + x2)P2 (A + xm)P A UL (X x1) = UL(X x1),

which was to be proved.
According to our assumption, (10) holds for

k=pi....km = pm-

The general solution of (12), or what amounts to the same thing, of equation
(11), is therefore

m p;—1

SN A UGXx0) + A U (X x0).

i=1 j=0
But, if we introduce the notation
Ur(X5x1) = Urp (X5 x1),
this expression is the same as (10) with
ki =p1+1, ka=pa, ...k, = Py

By applying this result and remembering that we have already proved (10)
above for k; = 1 (i = 1,...,n), we find immediately that (10) holds for any
positive integers ki, ..., k.
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We now proved that the metaharmonic functions U;;(X;y;) appearing
in (10) are uniquely defined by the corresponding n-metaharmonic function
U(X;A) and that, in addition, (10) is always a solution of equation (A).

We obviously have from (17):

(A +)"AU(X;x) = 0, (19)

where [ is any positive integer, and U(X;x) is any metaharmonic function
with parameter .
We introduce into discussion the operators

(=1)*(A+ Xj)sl;[(A +xi)M
A) = i 20
Y] ) [P 2
it
(j=1,...,m; s=0,1,...kj).

F.

‘778

When s = k; the operator Fj ;(A) is the same, up to a constant factor, as
the operator on the left-hand side of (9).

On applying the operator F}; ;(A) to both sides of (10) and taking (18) and
(19) into account, we get

k;—1
Uis(X;x5) = Fjs(A)U(X; A) = Fj(A) > Aui(X; ;) (21)
1=s+1
(j=1,..,m; s=0,1,...,k; — 1).

On putting s = k; — 1 in this formula, we get
Ujn—1(X,X5) = Fjn—1(A)U(X; 4), (G =1,...,m), (22)
i.e. the metaharmonic functions
Uj,krl(X; Xj>7

appearing in (10) are uniquely defined by the n-metaharmonic function U(X; A).

We now assign to the index s in (21) the value k; — 2 and use the fact that
the functions Uj, 1 are already given by (22), and thus obtain an expression
for the functions

Uj,kj—2<X;Xj) (j: 1,2,...,m).

On proceeding further in this way, we can find an expression for all the
metaharmonic functions appearing in (10) in terms of the n-metaharmonic
function U(X; A), these metaharmonic functions being uniquely defined, as is
clear from the method of obtaining them. In addition, as may easily be seen
from (19), expression (10) is always a solution of equation (A).

3%. It now remains to consider the most general case, when k, ki, ..., k,,, are
arbitrary positive integers.
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In this case, by virtue of (10), equation (A) is equivalent to

m k;i—1

AT =) AUL(X xa), (23)

=1 75=0

where

Ui (X5 xi)

are metaharmonic functions with the parameters y; respectively. We show
that the constants

BJZ:S (’L:].,,’I’I’L7 s=0,1,....k; — 1; j:(),l"'_75)

can always be chosen in such a way that the function

ki—1 s

=22 D BiAUL(Xw) (24)

i=1 s=0 j=0

satisfies equation (23).
On applying the operator A to both sides of (24) and taking into consid-
eration (16), we get

m ki—1 s

AW =) B;-jiAjU{s(X S Xi)s (25)
i=1 s=0 j=
where
By = —xi[Byg+2(j + 1)Byi o+ (5 + 1)(j + 2) By, ) (26)

(i=1,..m; s=0,1,...k—1;, 7=0,1,...,s; B;J?O—B,ZSHO 0).

If we now apply the operator A successively to both sides of (25) and use
formula (26) each time, we obtain the general formula

m k;—1 s
=3 D> BIAUL(X; x), (27)
i=1 s=0 j=0
where

By = (=1)'XBy_y + 20+ DB + G+ D0 +2)Byh,]  (28)

(i=1,...,m; s=0,1,..ki—1 j=0,1,..s;
1=0,1..,; Bi*, =B, =0).
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If we now put [ = k in (27) and (28) and

By =1, B ,=0,.., By =0 (29)
(i=1,...,m; s=0,1,....k — 1),

then (27) becomes

ki—

m 1
=3 ) AUL(X; X))

=1 s=0

Thus it may be seen that the function W given by (24) is in fact a solution of
equation (23), provided conditions (29) hold. We now show that the constants
B;-:g are in fact uniquely defined by these latter conditions.

It may easily be seen that the constants Bjj_; are uniquely defined from
(29). By using them, we can find the constants B;.:Z_Q from (28) with [ =
k — 1. On continuing this process, we arrive finally at equation (26) whence
the required constants B;(S) may be found, which was to be proved.

If we now introduce the notation

ki—1

U (X5 xi) = Y BisUl(X;xa), (30)
s=j
expression (24) becomes
m k;—1
=D ) AUG(X5x0)
=1 5=0

and the general solution of equation (23) becomes

m k;—1

UX;A) =V(X)+ ) AUG(X;x0),

=1 5=0

where V(X)) denotes a k-harmonic function.

We have thus proved (1) in the most general case, and the proof of theorem
9 is consequently complete.

2. We now find the general form of solution of equation (A), depending
only on r. If U(X; A) is such a solution, the metaharmonic functions appearing
in (1) will also be functions of r only, i.e. they will have the form

Uij ()(7 Xz) = Ozijr_qHél)()\ﬁ) + Bijr_qu)(/\ir) (31)
(t=1,...,m; j=0,1,..,k—1 N=+Xi),

where o, B;; are arbitrary complex constants. If we now use successively the
formula

%[wqﬂéy)(w)] = ch§+)1( ) (v=12),
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we obtain from (1), on substituting (31) in it, the expression

Z Z A= HY) (r) + Bigr ™ HE (\r), (30a)
i=1 j=0

where A;,, B;s are arbitrary constants which can be expressed linearly in terms
of the constants «a;; and ;.

Expression (31) represents the most general form of the solution of equation
(A) which is a function of only . Provided not all the A;4 are respectively equal
to By, this expression will have a singularity of the form 1/77~2 or logl/r at a
fixed point, according to whether p > 2 or p = 2. The function (30a) belongs
to the class of so-called elementary solutions of the equation (A).

§ 6. Riquier’s boundary value problem for equation (A)

We will deal here with some simple applications of the above results to the
solution of boundary value problems connected with equation (A).

1. Let T be a finite domain, with respect to which any Dirichlet problem
(with continuous data) for the Laplace equation has a solution. We consider
the following boundary value problem:

Problem R. Find a solution of equation (A), regular in the domain T, from
the boundary conditions

U= folz), AU = fi(x),..., A" U = f,_1(x), (R)

where fo(x), fi(x),..., fu_1(x) are given continuous functions of the boundary
point 20
We will confine ourselves for simplicity to the case when the equation

Xn — X" (-)"a, =0 (a)

has only simple non-zero roots x1, ..., Xn, i.. k=0, k;=1(i=1,...,n).
The general case can be treated in exactly the same way.
By Theorem 9, the required solution is given in this case by

U(X;A) =Ui(X;x1) + oo 4+ Un (X5 X)), (3)

These solutions were obtained by another method by Ghermanescu [18], where, inciden-
tally, a fairly complete list of references to articles concerned with an equation of the type
(A) can be found.

20This problem was first considered by Riquier [17] for the n-harmonic equation in the
case p = 2. The major part of Ghermanescu’s article (Ghermanescu [18]) is concerned with
the solution of the problem R in the case of equation (A), though it gives no criterion for
the existence of a solution of the problem; as it will be seen below, the criterion is in fact
extremely simple.
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where Uy, ..., U,, are metaharmonic functions in the domain 7" with parameters
X1, ---» Xn Tespectively, i.e.

From (8) and the boundary conditions (R), we find that
Ut(z;xi) =wi(z) €8 (i=1,..,m). (32)

where

and the A;; are known constants, independent of the choice of functions
fo, f1, -+, fa_1, and such that the determinant |A;| # 0.

The problem R thus reduces to the solution of n independent Dirichlet
problems for metaharmonic functions. It may easily be seen that these latter
problems have a solution if the problem R has a solution, and vice versa.

Consequently, the necessary and sufficient condition for problem R to have
a solution for any continuous boundary data is that the roots xi,..., xn of
equation (a) are not eigenvalues of the Dirichlet problem for the metaharmonic
equation; the solution of problem R is unique if it exists.

This theorem still holds when equation (a) has multiple roots.

Hence the sufficient condition for problem R to have a solution is that the
equation (a) has no positive roots.

2. We now consider problem R in the case of an infinite domain. Let T" be
an infinite domain of class B. The problem R now obviously again reduces to
finding the metaharmonic functions Uy, ..., U,, from the boundary conditions
(32). But in order for the problem to be well-pesed, we must add to these
boundary conditions further conditions at infinity. The latter conditions have
the form

dU , 1
d_rk — Z)\]cUk = ez)\kTO(Tiq7§> (Az = Xk)’ (Ik)
when Im(A;) > 0, and
d :
Wiy ini = ero(r-b), (1)

when Im(Ax) < 0, where, by (8), the Uy are metaharmonic functions connected
with the required solution of equation (A) by the formulae

l;[k(A + xx)U(X; A)
ITOG — xw)

itk

Us(X: vr) = (k=1,...n). (34)

The problem R for an infinite domain thus reduces to n independent prob-
lems D.. But we showed in §4 that these problems always have a solution. We
therefore have:
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The problem R always has a solution in the case of an infinite domain 7’
of class B (whatever the continuous boundary data).

A completely analogous result can be obtained when the equation (a) has
multiple roots.

A similar method of solution may easily be seen to be possible for the
problem with boundary condition of the type

dU dAU dA" U

dv fo(@), dv ful@), - dv

= fn—l(x)7 (R/)

where v is the normal to S.
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