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1. Elliptic systems in a plane domain generated by a given vector field, which
degenerates at the boundary
1.1 Let (a(z,y),b(z,y)) be a real vector field of class C! in a bounded domain G of the

real (z,y)-plane R?. We shall consider the following three first order systems in G which
are all generated by this vector field:

P 0
_u_a(m7y>Pu__U+b(x’y)PU:fl(I7y)v
Ox oy (1.1)
%—b(x )Pu—@—ﬂb(i’j ) Pv=g1(z,y) |
oy Y gr ~ CHYITE TR
ou ov
— —a(z,y) Pu— — = fa(x,y),
oz Ay (1.2)
Ou b(z,y) P L (2,9) |
gy YT gy T ey,

and
0 0
_u__v_|_b(gj’y)P'U:f3<x7y)7
Jdxr Oy (1.3)
%_,_@_ (g; )PU_ (513 ) |
oy oz YTV oYL

where we have used the notation P := a(x,y) 0/0x + b(z,y) 0/Jy. The characteristic form
of both system (1.2) and (1.3) is equal to

(1—a*)&* —2ab&n+ (1 - b*)n?
and the characteristic form of (1.1) is given by

(1 —a?)¢—abn)” + (—ab& + (1 - b?)n)”.
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The systems (1.1)-(1.3) are thus evidently elliptic inside the domain G and degenerate on
its boundary I' = 02 if we assume the vector field to be such that

a’(z,y) + b3 (z,y) <1, (z,y) €q, (1.4)

and
a*(z,y) +b*(z,y) =1, (z,y)el. (1.5)

Multiplying the second equation by ¢ and adding it to the first, we may replace the system
(1.1) by the single equation
ow ow
— — — ].-6
- 4(2) 55 = £(2), (1.6)

for the complex valued function w(z) = u(z,y) + iv(z,y), where

(a + ib)?

q(z) = Y (1.7)

In the same way both systems (1.2) and (1.3) may be put into the following single equation

ow ow ow

o —a) o — e e = £2) (18)

where we have the coefficient

(a + ib)?
_ 1.
0 (2) 2(2 — a2 — b?) (1.9)
in both systems (1.2) and (1.3), whereas the other coefficient is
a? +b?
= 1.1
¢2(2) 202 — a2 — b?) (1.10)
for the system (1.2) and
a? + b2
= — 1.11
a2(2) 22— a? — 12 (1.11)

for the system (1.3). From (1.4) and (1.5) it is seen that the Beltrami equation (1.6) as
well as equation (1.8) are elliptic inside G and degenerate on the boundary I'.

Here we point out the following few examples of equation (1.6) in the unit disc |z| < 1
obtained from (1.1) for various explicit choices of vector fields. With a(z,y) = = and
b(x,y) = y one obtains

ow 22 ow

0: 2-pros ) (112)

with

a(r,y) = - ,b(z, y) z
(1_|_ /1_x2_y2)1/2 (1+ /1—a72—y2)1/2
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one gets the equation

N f2), (1.13)
with
the equation becomes

= f(2), (1.14)

and, finally, with

a(z,y) = ————,b(x
(9] V1+a22+y2?
equation (1.6) takes the form
25— = f(2). (1.15)

G = : (1.15)

which maps the unit disc |z| < 1 onto the unit disc || < 1 homeomorphically, and in the
same way the homogeneous equation corresponding to (1.13) admits the solution

z
RV,

which again maps the unit disc |z| < 1 homoemorphically onto the unit disc || < 1. As
a consequence of this, the general solutions, continuous in the closed disc |z| < 1, of these
two homogeneous equations, are superpositions of an arbitrary holomorphic function ¢(¢)
in the unit disc || < 1 and these two respective homeomorphisms: ¢ o ¢; and ¢ o (5.
In contrast to (1.13) and (1.15), the homogeneous equations corresponding to (1.14) and
(1.12) do not posses any solutions that map the unit disc onto the unit disc. Instead, they
have the respective solutions

G2 =

oz
1|22

¢

and

C:1+

IEEN

which map the unit disc |(| < 1 onto the whole complex (-plane C. From this it follows
that the equations (1.14) and (1.12) are solvable without any boundary conditions and
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that the corresponding homogeneous equations have no other solutions, continuous in the
closed disc |z| < 1, except the constant ones. What is the cause for such a difference?
At first sight all these equations have the same property: they are elliptic inside the disc
|| < 1 and degenerate on the circle |¢| = 1. One of the reasons for the differences between
the equations (1.12)-(1.14) and equation (1.15) might be the circle being the characteristic
set of degeneracy for (1.12)-(1.14), while it is not a characteristic set for (1.15). But then
- what is the cause for the differences between (1.13) and the two equations (1.12) and
(1.14), these three equations all having this circle as their characeristic set? Even in this
case there is a cause: the degenerataion for (1.12) and (1.14) is of order one, while for
(1.13) it is of order one half, that is, less than one.

1.2 Let us now consider the equations (1.14) and (1.12) in |¢| < 1 perturbed by lower
terms:

ow 50w B ,
Ov _ 220 ew= 1(2), (114
and
ow 22 Ow 0 22

7 T = (—" Y= ) 1.12

0z 2—|z]? 0z * 6z(2 - |z|2)w /() ( )
As we have already seen, the corresponding homogeneous equations have no other solu-
tions bounded in |z| < 1 except the constant ones, and the inhomogeneous equations are
unconditionally solvable if A = 0. What happens if A = a4+ {0 # 07 Making the change of

variables .

EEIER

¢

we get instead of (1.14") the new equation

o 2X¢ o J©
oC V144|121 + /14 4[¢]?) V1+4C)?

in the whole complex (-plane C, and this may also be written as the inhomogeneous
Cauchy-Riemann equation

ow _ (O ++/T+4[¢?) (1.16)
ac V1 +4[C)? |

for the function v(¢) = (1 1+ 4[¢]2)*w, which grows at infinty || — oo for w(z)
bounded in |z| < 1 if & > 0 and vanishes at infinity if @ < 0. Hence the inhomogeneous
equation (1.16) is solvable and the general solution of the corresponding homogeneous
equation is a polynomial of order m = [a]:

(1 +v1+ 4|C|2))\w(C) = pm(C) =ap+arC+...+and",

or in the original variable:
w(z) = bo(1 — |2|H)* + b12(1 — |2/ L+ o+ bpz™(1 — |2
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From this we conclude the following: if ReA > 0, then equation (1.14’) is solv-
able, within the class of functions bounded in |z| < 1, for any right-hand side, and the
corresponding homogeneous equation has exactly m + 1 linearly independent solutions:
wp(2) = 28 (1 —|2[)* %, k= 0,1,...,m; if on the other hand Re\ < —1, then from (1.16)
it follows that corresponding homogeneous equation has no non-zero solutions, and that
the inhomogeneous equation is solvable if and only if

Pr—2(¢) dC¢

f(0) _
/c VIHACRA+ VI+4 ) 0

Indeed, according to (1.16) the integral on the left-hand side of (1.17) is equal to

91y P —2(¢) . 97 w(Q)Pn-2()
I T ravic= e R Rl W O o=

(1.17)

oy L w(Q)Pn—2(¢)d¢
Aty /|<|:R (L+ I+ 4¢P "

because
1 / W(Q)Pra(Qd | _ M
20 Jier (L LR | = R

where M is a bound for w. But the left-hand side of (1.17) is

(1 — |2]2)2 i 2
/| f(;(f(l +| |‘z|)2) Proa(2)([G:1 — [¢:?) dady

Zm—2

= 122 (bg+ b1 — 4 A bpr ) dad
o PO B b b b ) o

so (1.17) means that the right-hand side f(z) of (1.14") satisfies the equalities

/ f(2) 2" (1 = |2)?) 2 *dedy =0, kE=0,1,...,m—2, (1.18)
|z]<1

that is, f(z) is orthogonal to the functions
Up(z) =281 =2 2F,  k=01,...,m—-2,

which are solutions to the homogeneous adjoint equation

U, — (20); — Az¥ =0.

We now turn our attention to equation (1.12’), and we begin by making the change

of variables .

V1=

5

(=



which transforms (1.12") to the equation

Ow _ MEAF3IEP) - HOCEICP)
o¢  21+[CP)E2+IC?) T 201 +]¢)32

in the entire complex (-plane C. This equation can also be written as the inhomogeneous
Cauchy-Riemann equation

v _ O+
¢ 201+ (¢?)352

for the function v(¢) = (1 + |¢[)2(2 + |¢|*) w(¢), which grows at infinity |¢| — oo for
bounded w if Re A > 0 and vanishes at infinity if Re A < 0. Hence we can write

= P3m(o o 1 -
w(() = (L4 [C2)M22 42> A+ 22+ |¢2)> (ao +ail+ ...+ a3 )
= m(ao(l - |z|2)3/\/2 +a12(1 — |z|2)% 4o+ asngm(l - |Z|2)3(>\2_Tn)) ,

i.e., the homogeneous equation (1.12") (having f = 0) has exactly 3m + 1 linearly inde-
pendent nontrivial solutions bounded in |z| < 1 if ReA > 0, where m = [Re \], and the
inhomogeneous equation is solvable for any right-hand side, but if Re A\ < —1 then the
homogeneous equation has no nonzero solutions and the inhomogeneous equation (1.12’)
is solvable if and only if its right-hand side f(z) satisfies a finite number of orthogonality
conditions. Thus, for equations (1.12") and (1.14) in the disc |z| < 1 the kernel space as
well as the co-kernel space are completely described without any boundary conditions.

1.3 For the systems (1.1)-(1.3) the boundary I' of the domain G will be a characteristic
set if the boundary values of the vector field (a(z,y),b(x,y)) on I satisfy the identity

a(z,y)cos(n,y) — b(x,y) cos(n,x) =0, (z,y) e, (1.19)

where n denotes the unit outward normal to I'. This condition means that the vector (a, b)
at the boundary points on I is directed along the outward unit normal n. The Schwarz
problem for the system (1.2) is to find a solution to this system in G, continuous up to the
boundary, satisfying the condition

u(xay) = ’Y(I,y) ) (IE,y) € F? (120)

where y(z,y) is a continuous function given on I'.
Theorem 1.1 If the boundary I' of the domain G is not characteristic for the system (1.2),
ie., if

a’(xay) COS(n7y) - b(l’,y) COS(TL,.I‘) % 0 (121)
at any point (x,y) € I', then the Schwarz problem (1.20) for this system is always solvable,
and the corresponding homogeneous problem has the only solution u = 0, v = const.
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Proof: From (1.12) it is easy to see that the function u(x,y) satisfies the following second
order equation

Oa  0b of Jdg

Au— P?*u— (— 4+ —)Pu= == + ==

“ “ <5’x+8y)u 890+8y

in G, where A := 02 /0224 0%/0y? , P> = PP := (ad/0z +b0/0y)(ad/0x +b0/dy). Equa-

tion (1.22) is elliptic inside of G and degenerates on the boundary dG. The characteristic
equation arises as a curve satisfying the characteristic equation

(1.22)

o a2(x’y))<g—(’;>2 B 2a(x,y)b(x=y)g_ig_§ +(1- bQ(:I:,y))<g_5y0>2 -0

or

0 0p\ 2
(b(xvy)ﬁ_: - a(xay)a_§> = 07

(1.23)
because of the identity a®(x,y) + b*(x,y) = 1 on I'. But in view of (1.21) this means
that no point on I' has a tangent pointing in the characteristic direction. Therefore, any
point of the boundary I' is a regular point, that is, a barrier function exists and hence the
Dirichlet problem (1.20) for equation (1.22) can be uniquely solved by the Perron method
(see [2], [6]). However, if the condition (1.21) is violated on T (or on a part TV C T'), then
a barrier function may not exist (see [5]), i.e., the Dirichlet problem for equation (1.22) is
not solvable.

Theorem 1.2 If the boundary I" of the domain G is characteristic, that is, if (1.19) holds
at any point (z,y) € I', then the homogeneous system corresponding to (1.2) has no
non-constant continuous solutions in G = G + 1.

Proof: Let (u,v) be a solution of system (1.2) with f = g = 0, which is continuous in G.

Since u(z,y) satisfies the homogeneous equation corresponding to (1.22), then according
to (1.19) we have

ou

0= /Fu[b(b cos(n, z) — acos(n, y))% —a(bcos(n,z) — acos(n,y))a—y} ds

Oa  Ob
E— j— 2 J— — —
/Gu(Au Py (8x + ay)Pu) dxdy
9 ou 9 ou
= [ u[((1—a*)cos(n,z) —abcos(n,y)) ~— + ((1 — b*) cos(n, y) — abcos(n, z))=—)] ds
r Ox dy
Oa  0Ob
—_— —_— 2 —_— — —
/Gu(Au Py (8x + 6y)Pu) dxdy

B 0 ,0u 0 ,0u 9 Oa  Ob
= /P[aa:u(ﬁm — aPu) + axu( oy bPu)| duedy — /Gu(Au — Py — (850 + ay)Pu) dxdy

ou.y ,0u 9
= [ UG2 + G2 = (Puy?] dody



ou b

ou a

= 1G] e
that is,
(1_ a? )%_ ab %:O
Vi Por 1ivio@ oy
—ab ou b2 ou
PRV w1 Tl Gl vy e ey =d vl

and so Ou/Or = Ou/Oy = 0, because 1 — (a®> +b?) /(1 + V1 —a? —b2) =1 —a2 - b2 #0
in G. From this proof we see that the homogeneous Dirichlet problem for the homogeneous
equation (1.22) has only the zero solution even in the case when (1.21) holds.

The Schwarz problem with the condition v(z,y) = y(z,y) on I' for the system (1.3)
is always solvable when (1.21) holds, and the corresponding homogeneous problem has
the only solution u = const,v = 0. If I" is characteristic for (1.3) then the homogeneous
system (1.3) has no non-constant continuous solutions in G. As an example we note that
the systems (1.2) and (1.3) with a(z,y) = —y and b(z,y) = z satisfy the conditions of
Theorem 1.1. in the unit disc 22 + y? < 1.

2. Second order equations in a bounded domain of R", which are elliptic inside
the domain and degenerate on its boundary

Let a(z) = (a1(z),...,an(z)) be a real vector field of class C'*! given in a bounded domain
Q2 C R™. We consider the following second order equation
ou
2 _
Au — P*u + E bk(x)a—m—}—bo(x)u—f(x), x €, (2.1)
where
= ou
Pu = . 2.2
0=tz (22)

The principal symbol of (2.1) is |¢|? — (a(x),£)?, with [¢] = (O r_, €2)Y/2 and (a(z),&) =
S or_y ak(x)&x. It follows that equation (2.1) is elliptic in the interior of £ and degenerate
on its boundary 0f2 if we assume that

la(z)| <1, z€Q, (2.3)

and
la(z)| =1, = €99, (2.4)

where |a(z)| = (3 h_, a2(x))}/2. In view of (2.4) there are two possibilities: either
ax(x) cos(n,zp) — ag(x) cos(n,zx) #0,k # L, x €0, (2.5)

or else
ai(z)cos(n,zp) — ae(z)cos(n,zy) =0,k # L, x € IN. (2.6)
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In case (2.5) holds and the b;(x) are continuous in 2, with by(z) < 0, the Dirichlet problem

u(z) = () (2.7)

with given continuous data y(x) on 02 has a unique solution (see [2], [6]), but in case (2.6)
holds, there may not always exist a barrier function; this depends also on the lower terms
(see [5]).

Let us next consider the homogeneous equation (2.1), i.e., f(z) = 0, with bg(z) =0
and

be(a) = —on(2) 3 5.

e=1

that is, the equation

Au—P?u—>)" Oac by, — . (2.8)

Theorem 2.1 If the coefficients ay(x) of (2.8) satisfy the condition (2.3) in Q and the
conditions (2.4) and (2.6) on OS2, then this equation has no non-constant bounded solutions
in €.

Proof: Taking into account (2.8) and the equations

n n

Z(cos(n, xp) — ag Z ar cos(n, xzy)) =0

/=1 k=1

on 0N following from (2.4) and (2.6), we have

Z/@Q cos(n, zy —agZakcosnxk glds—[)u(Au—PQU—Zg—zPu)dx

8ak
—_— —_— —_ 2 —_— —
= E /(9Q E?xk arPu) cos(n, zy) ds / (Au— P?u E B Pu)d

8u 82u n a n aak
_Z/ 8$k &ck —Uaxi]dx—/ﬂ[; 3_1%(“&’@]3“)_“(132“4‘; a—mPu)} dx

"L Ou ak(x) 2
:/Q[z_:l(a—xk) d:v = Z/ . 1+\/1k_|aw]3u> dx

k=

that is,

- ar(x)ae(z) ou
<5“ C1+/1- ]a(x)\2>5$e =0 (2:9)
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where 0 denotes the Kronecker delta. From (2.9) it now follows that du/0x, = 0,
1 < ¢ < n, because the determinant of the system (2.9) does not vanish in :

ja(z)[? —V/1—Ja@P £0, zeQ.

1 —fa(z)[?

It follows from this proof that the homogeneous Dirichlet problem for the equation (2.8)
has only the zero solution even in the case when (2.5) holds.

The particular equation
Au— E*u+ M Eu=0 (2.10)

in the unit ball [z| < 1in R™, with Eu = Y}, 4,0/0x), denoting the Euler operator and A
being a complex number, is obtained from (2.1) by putting bg(z) = 0, bi(z) = ag(x) = z.
The sphere |z| = 1 is a characteristic set for (2.10). The difference between equations for
different A can already be seen in case n = 1. For A = —1 its general solution is

1+=x
11—z’

u(x) = c1 + 2 log

with ¢; and ¢y being constants, so that the only solutions that are bounded in the segment
[—1,1] are the constant ones, and therefore the Dirichlet problem is not well posed. But
for A = 0 the Dirichlet problem with boundary conditions u(—1) = a, u(1) = b has the

unique solution

a—2>b . 3b—a
arcsin x +

u(zx) = p.

in the segment [—1,1]. Similar conclusions are valid also for n > 1. Indeed, the equation
(2.10) for A = —n is a particular case of (2.8), with ax(z) = z, 1 < k < n, for which the
condition (2.6) holds and therefore the constant is the only bounded solution in |z| < 1.
Seeking a solution of (2.10) of the form u(z) = g(|z|*)uP(x), where uP(x) is a harmonic
polynomial of degree p (so that PuP = pu?), we obtain the Gauss hypergeometric equation
for g(t), t = |z

n+ 2p
2

(p—%Jrl)t)g'(t)—w

t(1—1)g"(t) + (

For A > —n the series for the hypergeometric function F((n + 2p)/2,p/2,(p — \)/2;|z|?)
converges uniformly in the closed ball |z| < 1, and the solution of the Dirichlet problem
with boundary condition u(x) = uP(z),|z| = 1 is given by

F((n+2p)/2,p/2,(p — N)/2|x]?) uP(z) = ap(|z[*) u? (z)
F((n+2p)/2,p/2,(p — A)/2;1) ’ |

The solution of the Dirichlet problem with an arbitrary boundary condition u(z) = f(z),
|| = 1 can be obtained by superposition through the expansion of f(z) into the series
with respect to u”(z):

g(t)=0.

up(z) =

u(z) =Y Ap(|af?) u(2),
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i.e., for A > —n the Dirichlet problem u(z) = f(x), |z| = 1 for equation (2.10) is uniquely
solvable in the unit ball of R".

3. Second order equations and first order systems, which are elliptic in a
bounded domain of the complex space and degenerate on its boundary

3.1. The following first order overdetermined systems

8—?—2;673u+)\zku:fk(z), 1<k<n, (3.1)
(9Zk
and 5 \ )
u *kRu+ (2(n+1) — nl| )zku = fi(z), 1<k<n, (3.2)

9z, 2|2 (2 —1[2])?

with the radial operators R := Y _)_, 2,0/0z; and R := >, _, 2,,0/0%y, are counterparts
in the unit ball |z| < 1 of C™ to equations (1.14") and (1.12") respectively. We assume that
the systems (3.1) and (3.2) are compatible, that is, the right-hand sides of (3.1) should
satisfy the conditions

ofc  0fe _ B
85]€ - aEk - ZERfk Zka€7 k 7é E? (33)

and the right-hand sides of (3.2) should satisfy the conditions

Ofc _ Ofe _ 3 1
85k - 82k = (Z[Rfk Zkag)2 — |Z|2 N k 75 /. (3.4)

Performing the change of variables

IR

Ck

1<k<n,

we replace (3.1) by the system
ou 2)\@; <

+ u=fr, 1<k<n,
9 /11 AR+ /T 4[] Je

with fk given by

2fk B ACk 4y Gefe
14+ 14422 /T+4220 +/1+422)2°

This equation can also be written as the inhomogeneous Cauchy—Riemann system

3%” = [+ V1 +422)*, 1<k<n, (3.5)
k

C=((1y...,¢n) EC™.
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with respect to the function v(¢) = (1++/1 + 4[¢|?)*u(¢). Since we are seeking a bounded
solution w of (3.1) in the closed ball |z| < 1, the system (3.5) for A = 0 is always solvable
and the corresponding homogeneous system has no other solutions except zero and the
same is true for the system (3.1), but if ReA > 0, then (3.5) is solvable only under the
conditions (3.3), and a solution of the corresponding homogeneous system is a polynomial
of order m = [Re )\}:

P (<) 1
u(¢) = = aaC*,
1+ VITARP)  (L+ Il |a|z<m
so a solution of system (3.1) with fi = 0 is given by
u(z) = Z anz™ (1 — |Z|2)A*|“| , Qo = const. (3.6)

laf<m

If ReA < —1, then v decreases at infinity, so the system (3.5) (together with (3.1)) is
solvable if its right-hand sides satisfy besides (3.3) also a finite number of integral conditions
of orthogonality type. Turning now to the system (3.2), we make the change of variables

2k
=———, 1<k<n,
Ck TP
to get instead of (3.2) the system
u N Ak (2(n+1) + (n +2)[¢]?) w— P = S G e Skt
Ik 2(1+ |¢[*) 2+ [¢?) VIH[CP 2 +[¢2)32
in the whole complex space C" of the variable ( = ({3,...,(,), and this equation can be
written also as 5 AC 5
u k n ~
~ + + = fr.
oc. t 2 T Par T

or as the inhomogeneous Cauchy—Riemann system

O = R+ 1P 4 ) (3.7)
C
with respect to the function v = (1 + |[¢|2)*/2(2 + |¢|*) u. If A = 0, then it follows from
(3.7) that inhomogeneous system (3.2) is solvable under the conditions (3.4) only, and the
corresponding homogeneous system has no non-zero bounded solutions in the closed ball
|z| < 1. If ReX > 0, then the inhomogeneous system (3.2) is solvable under conditions
(3.4) only, and a solution of the corresponding homogeneous system is a polynomial of
order m = [ReA(n + 1)], but if ReX < 0, then the system (3.2) is solvable if its right-hand
sides, besides the compatibility conditions (3.4), satisfy also a finite number of integral
conditions of orthogonality type.
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3.2 Let a(z) = (a1(2),...,a,(z)) be a complex vector field of class C! given in a bounded
domain € in the space C™ of variables z = (21, ..., z,), such that

Z lax(2)[%)? < 1 (3.8)

in the interior of €2, and
la(z)] =1 (3.9)

Goge ~ PPut Z(bk(z)a—% taz) ) Hho(u= (), z€Q,  (3.10)

where b;(2), cx(2) and f(z) are given continuous functions in (2, and

_ n )
P = Z ax(z azk P = ; ak(z>8_5k . (3.11)

The principal symbol of (3.10) is

|C|2 - |<6L,C>|2 - |C1|2 Tt |Cn|2 - |a1§1 +---+an§n|27

so that according to (3.8) and (3.9) the equation (3.10) is elliptic inside of {2 and degenerate
on its boundary 0€2. Due to condition (3.9) there are two possibilities: either

8/) dp
on the boundary 952, or else
dp dp
ak(z)ﬁ_ég - ag(z)a—gk =0 (3.13)

on 092, where p(z) is the defining function for the domain €, i.e., @ = {z € C"; p(z) <0},
00 ={z€C"; p(z) =0}, and grad p(z) # 0 on 9. In case (3 12) holds it can be shown
as before that the Dlrlchlet problem u(z) = 7v(z), z € 9Q with a given continuous y(z) on
092, is well posed for (3.10), whereas in case of (3.13) the Dirichlet problem is in general
not well posed for (3.10). Let us consider the homogeneous equation (3.10), f = 0, first
with the coefficients b;(z) = 0 and




that is, the equation

n 2 n
Hu=Y_ a“_ —PPu—Z%Pu:o, (3.14)

" Oay
bp(z) = —ar(z —
6 =~ Y
that is, the equation
- " 9%u
Hu = — PPu — Pu=0. 3.15
T gm0z, Za ! (3.15)

Theorem 3.1 If the coefficients ay(z) satisfy the condition (3.8) in Q and the conditions
(3.9) and (3.13) on 95, then equation (3.14) has no other bounded solutions in ), except
functions that are holomorphic in €); and equation (3.15) has no other bounded solutions
in Q, except functions that are antiholomorphic in Q.

Proof: Taking into account (3.14) and the equalities

on 0%, which follow from (3.13) and (3.9), we have

B - ap 8u _

- op 8 _
/ Z_: 8zk Pu 8zk ——ds —/ 8zk82k (ak(z)Pu)) dQ)
- _Z/ 82k82k Z/ ak azk Pu da + Z/ azk 8Zk d<2

_Z/‘&zk‘ a0 — /|Pu| 0

[ Our o [ la()) 1
_Z/Q‘azk “ /9(2 1+ 1—]a(z)\2)1+ 1—\@(2)\2’P‘d9

_ n % 2_ o ak( ) ou Py, ‘ak(2)| . _u2
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- ou ag(z) = 2
= — Pu|™ dQ)
2;/‘%k 1+ 1 |a(2)] ufde2,

that is,

N ax(z)ag(2) ou

Z(ékﬁ_ 2)3* =0,

o~ 1+ +/1—la(2)] 2k

and hence Ou/0z, = 0, 1 < k < n, because the determinant of this last system does not

vanish in €2:
eGP _ 4= AP £0, zeqQ.

1—|a(z)

The first assertion of the Theorem is thereby proved. The second assertion is proved in
the same way. The particular case of equation (3.10) with ax(z) = zx, br(z) = az,
ck(z) =Bz, 1 <k <n,by(z) =ab, f =0, a, = const, that is,

E (Oke — z120) 8zk82k + aRu + fRu — affu=0 (3.16)
k¢

in the unit ball |z| < 1, where R := Y, 2,0/0z, and R := >, _, Z,0/0%, are radial
operators, appears in [1]. In this case the conditions (3.13) are obviously fulfilled, i.e., the
sphere |z| = 1 is the characteristic set for (3.16). Asis shown in [1], if Re(n+a+ ) >0
and neither n + a nor n + 3 is zero, then the Dirichlet problem for (3.16) is uniquely
solvable, though the solution is not as smooth as in the case of the Dirichlet problem for
equations that are elliptic in the whole domain 2, but if one of the above conditions is

violated, then the Dirichlet problem is not well posed: the function u(z) = (1 — \2]2)/\ for
example is a solution of the equations

Z —RRu+ARu—nRu+Anu=0,
8Zkazk

Z —RRu—nRu+ARu+Anu=0,
82k32k

in the unit ball |z| < 1 vanishing (Re A > 0) on the sphere |z| = 1.

3.3 Let (a(z),b(z)) be a complex valued vector field of class C* given in a bounded domain

Q of C? such that ) )
la(z)|" + [b(2)|" < 1 (3.17)

inside €2 and ) )
la(z)|" + [b(2)|" =1 (3.18)

on the boundary 9€2. The two first order systems

ou _ ov ou ov
e Pu- S = 1), S Put gt —g(), (319)
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and

ou ov  —— ou o  ——
o5 "9t b(z)Pv = f(z), 75 T o a(z)Pv =g(z), (3.20)
where 9 P P P
P:Ea(z)a—Zl—i—b(Z)a—ZQ, Pifa(z)a_zl+ (2)6_22’

both have the same principal symbol

G+ (G = la(2)C + b(2) G,

so that both systems are elliptic in §2 and degenerate on 9f2. From (3.17) it follows that
the function u(z) satisfies the second order equation
0%u N 0%u B
021021 02907

da N5 Of dg

PPu— ( N 321 822

and from (3.18) it follows that the function v(z) satisfies the second order equation

9%v n 9%v
021071 022075

va b 99 Of
oa  ONp _ 99 9 22
97, | 87;2) V=95 o5, (3.22)

— PPv — <
Theorem 3.2 If the vector field (a(z),b(z)) satisfies (3.17) in §, together with the bound-
ary conditions (3.18) and a(z) Op/0Zs — b(z) Op/0Z1 # 0 on 0S, then there exists a unique
solution (u,v) of the system (3.19) in (Q, satisfying the condition u(z) = v(z) on 92 and
with v(z) lying in the orthogonal complement of the subspace of functions consisting of
functions that are antiholomorphic in Q). There also exists a unique solution (u,v) of
the system (3.20) such that v(z) = 7(z) on 02 and with u(z) lying in the orthogonal
complement of the subspace consisting those functions that are holomorphic in ).

Proof: Equation (3.21) and the condition a(z)0p/0zs — b(z) Op/0z; = 0 coincide with
(3.14) and (3.13) for n = 2, while (3.22) and the condition a(z) 9p/0Z2 — b(z) Op/0Z1 # 0O
coincide with (3.15) and (3.12) for n = 2. Therefore the functions u(z) and v(z) are
uniquely determined as solutions of the Dirichlet problem. Then the function v(z) is
determined from the anti Cauchy—Riemann system following from (3.19) by the condition
v(z) L H(Q) and the function u(z) is determined from the Cauchy-Riemann system
following from (3.20) by the condition u(z) L H(), where H(Q2) and H(Q) denote the
subspaces of functions that are holomorphic respectively antiholomorphic in Q (see [3]).
Theorem 3.3 If the vector field (a(z),b(z)) satisfies (3.17) in €2, together with the bound-
ary conditions (3.18) and a(z) Op/0zs —b(z) Op/0z1 = 0 on 0N, then the homogeneous sys-
tems (3.19), (3.20) f = g = 0 have no other continuous solutions in  except (¢(z),1(2)),
where ¢ and 1 are arbitrary holomorphic functions in 2.

Proof: Since equation (3.21) and condition a(z) 0p/0z2 — b(z) Op/0z1 = 0 on OS2 coincide
with equation (3.14) and conditions (3.13) for n = 2 and equation (3.22) and above con-
dition coincides with equation (3.15) and conditions (3.13) for n = 2, it follows that the
result is a consequense of Theorem 3.1. As an example note that the systems (3.19) and
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(3.20) with a(z) = 21, b(2) = 2 in the ball |2]? + |22]? < 1 of C? satisfy the conditions of
Theorem 3.3, while the same systems with a(z) = za, b(z) = —Zz; satisfy the conditions of
Theorem 3.2.

3.4 Let us consider now two more first order systems in C* which can be treated in the
same way. Let a(z) = (a1(2),a2(2),a3(z)) be a complex valued vector field of class C*

given in a bounded domain Q of C* such that

1/2

la(2)] = (lar ()" + laz(2)[* + |as(2)[*) "~ <1 (3.23)

in the interior of © and |a(z)| =1 on the boundary 0f). We introduce the operators

_ 0 o -
=2 _ P =7 _ P, k=12
ak 82k ak(z) ) ak aZk ag (Z) ) k ; 737

where P and P are defined by (3.11) for n = 3. The first system

divsu =0,

_ (3.24)
Oug +rot,u =0,

where divsu = Zizl Oug [0z, O := (01, 02,03) and

6U3 8uz 6u1 _ au;g aUQ 8u1)

tou = - ) ) -
rot.u (822 (92?3 823 821 821 822

has principal symbol —(|¢|? — [{(a,¢)[?) |¢|* and is therefore elliptic inside of  and degen-
erates on 0f). The second system

dng'U/ = O,

3.25
grad;ug + [8 X u} =0, ( )

where grad;uy = (8u0/821, Jug /071, 8u0/821) and
[8 X U] = ((92U3 — 83U2, 83’11,1 — 81U3731U2 — 82U1)

has principal symbol —(|¢]*—|(a, ¢)|?) ? and therefore is also elliptic inside of Q and degener-
ates on Q. The function ug(z) = ¢(z) and the vector-function u(z) = (u1(z), u2(z), u(z))
with ¢ being an arbitrary holomorphic function in 2 and u an arbitrary solution of the

elliptic system
div;u =0, rot,u=0 (3.26)

will evidently satisfy the system (3.24). Conversely, we have the following result.

Theorem 3.4 If the vector field a(z) satisfies (3.23) in 2, together with the conditions
la(z)] = 1 and [a(z) x grad;p(z)] = 0 on 89, then any continuous solution (ug,u) of (3.24)
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in Q is of the form (¢(z) u(z)), where ¢(z) is an arbitrary holomorphic function in Q and
u(z) is an arbitrary solution of the system (3.26).

Proof: Applying 0/0z to the second line, 0/0z5 to the third line, and 9/0z3 to fourth line
of (3.24) we get

( 0 0 0

+ + 8&1 8(12 n 80,3) —
0z107z1 022079 0230%3

>UO B PPuO B (821 + 822 823 PUO =0

Since [a(z) x grad;p(z)] = 0 on 9, then by Theorem 3.1 for the case n = 3, we have
uop(2) = p(2z) and then (3.24) is reduced to (3.26). Let us finally remark that it is also
interesting to study properties of system (3.5).
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