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Preface

The monograph is devoted to spherical and plane integral operators for high-dimen-
sional boundary value problems of mathematical physics. The derived integral opera-
tors are used to provide equivalent integral formulations of the boundary value prob-
lems. Direct and converse mean value theorems are proved for scalar elliptic equa-
tions such as the Laplace, Helmholtz, and diffusion equations, parabolic equations,
high-order elliptic equations, e.g. the biharmonic and metaharmonic equations, and
systems of elliptic equations like the Lamé equation and other systems of elasticity
equations. These results are presented in the first part of the book, which includes
Chapters 1-8 and follow mainly our book Spherical Means for PDEs published in 1997
by VSP [167]. The second part, Chapters 9-13, deals with the applications of the devel-
oped integral operator relations to numerics for PDEs. The integral operators defined
on disks, spheres, 2D half-planes, 3D half-spaces, and some other domains are used to
construct new numerical methods for solving relevant boundary value problems for
a wide class of domains. We consider mainly two basic approaches: the first is devel-
oped for domains that can be composed as a union of overlapped disks, spheres, half-
planes and half-spaces. The second is similar to the method of fundamental solutions,
but is based on a numerical inversion of the integral operators by a randomized spec-
tral projection method. We also show how the integral operators can be used to solve
PDEs with random loads and stochastic boundary conditions.

The book is written for mathematicians who work in the field of partial differential
and integral equations, physicists, and engineers dealing with computational meth-
ods and applied probability, for students and postgraduates studying mathematical
physics and numerical mathematics.
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1 Introduction

It is well known that many boundary value problems for partial differential equations
can be reformulated in the integral form. We mention the classical example from po-
tential theory where the original boundary value problems are reformulated in terms
of equivalent integral equations (on the boundary, or in the volume, as in the Green
formula, see, e.g. [33; 75; 93; 154]). The advantages of the integral formulation are well
known: the solution is obtained on the whole, the boundary conditions are automati-
cally taken into account, and the questions of existence and uniqueness are resolved
on the basis of the well-developed Fredholm theory.

In this book, we deal with integral formulation of PDEs in the form of local integral
equations whose kernels are defined on disks, spheres, planes, and other standard
domains.

Let us recall the famous mean value relation for harmonic functions. Assume for
simplicity that G isa bounded domainin R"” and let S(x, r) C G be a sphere of radius r
centered at a point x. Let u(x) be a regular harmonic function in G, i.e.

Au(x) =0, xeG, uecC*G). 1.1

This means that the function u(x) satisfies the Laplace equation in G and the second
derivatives of u are continuous in G. Then forall x € G and all S(x, r) C G the follow-
ing spherical mean value relation is true:

1
u(x) = R J u(y)ds(y) . (1.2)
S(x,r)

On the right-hand side is the spherical mean of u, i.e. the integral of u over the sphere
S(x, r) with respect to the surface element measure dS(y); wy, is the surface area of a
unit sphere in R".

The following converse mean value relation is well known [33].

Theorem 1.1 (Weak converse mean value theorem). If a function u(x) € C%*(G) satis-
fies the mean value relation (1.2) for all x € G and for all S(x,r) C G, then u(x) is
harmonic in G.

Less known is the following remarkable converse mean value theorem.

Theorem 1.2 (The strong converse mean value theorem). Assume that the Dirichlet
problem
Au(x) =0, ulr=¢, ueccC¥(G)ncCG), (1.3)

G bounded, has a solution for any continuous function . Then if a function v € C(G)
satisfies the mean value relation for at least one sphere S(x,r) C G, forall x € G, then
v(x) is harmonic in G.
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This exciting statement can be found in the book of Courant and Hilbert [33] where
examples were given showing that all the conditions of the theorem are necessary.
However, in [33], there was no attempt to derive an integral formulation of the Dirichlet
problem from this approach.

In this book, we deal with the integral formulations of the boundary value prob-
lems for various PDEs which we derive from the strong converse spherical mean value
relations. In Chapter 2, we give the results for simple equations such as the Laplace
equation, the diffusion and Helmholtz equations, and the heat equation. Chapter 3
includes some high-order equations (biharmonic, polyharmonic, and metaharmonic
equations), and Chapter 4 deals with some elliptic systems. Chapters 5, 6, and 7 are
devoted to the Lamé equation, pseudovibration elastic, and thermoelastic equations,
respectively.

It should be noted that different mean value relations can be derived: we can re-
late the spherical means of the solution and its derivatives to the values of these func-
tions at the center of the sphere. There are many relations of this kind (e.g. see [189])
and we will use some of them. However, the most interesting are the mean value rela-
tions which provide equivalent integral formulations of the original differential equa-
tion such as the strong converse mean value theorem described above for the Laplace
equation. Therefore, our general objective is to give equivalent integral formulations
of the corresponding PDEs.

In Chapter 8, we give some applications: these are probabilistic numerical algo-
rithms for solving PDEs (the so-called Random Walk on Spheres algorithms) which
we construct on the basis of the integral formulations. The solution in such methods
is represented in the form of expectations over Markov processes generated in some
sense by the spherical means. The algorithms are simple enough and provide effective
numerical solutions to the boundary value problems for complicated domains of high
dimension. In addition, the implementation of the algorithms can easily be carried
out for parallel computers.

The spherical mean value relations can also be applied to solving different prob-
lems of mathematical physics, for example, getting information about eigenvalues,
constructing high-order finite difference schemes, finding asymptotics of the solu-
tions, solving inverse problems of the potential theory, etc.

The probabilistic representations described in Chapter 8 assume minimum a pri-
ori information about the smoothness of the solution (e.g. the integral equation equiv-
alent to the Laplace equation assumes only that the solution is continuous in G). Ac-
tually an approach based on spherical mean value relations enables us to construct
generalized solutions (see, e.g. [141]). Another interesting advantage of these represen-
tations is the possibility of solving numerically the exterior boundary value problems
in complicated high-dimensional domains.

It should be noted that there is not much literature concerning spherical mean
value relations for PDEs. First, there is the classical book of Courant and Hilbert [33].
In [189] (see also the references in this book) a short review of the works in this field has
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been carried out. The book [124] contains a set of mean value relations for metahar-
monic equations. A series of articles by Diaz and Payne [39] deal with the mean value
relations for elasticity problems. In [97], the mean value relations for some parabolic
equations, and in [67], the mean value relations for telegraph equations were derived.
We also mention the mean value relations where the integration is taken over other
domains, for instance, ellipsoids [51].

There is also an interesting class of approximate mean value relations [58; 141; 132]
which characterize the relevant equations. Special mean value relations are used in
the Monte Carlo Random Walk on Spheres methods and can be found in the corre-
sponding literature [51], [160].

In Chapters 9 and 10, we present further applications of the spherical and plane
integral operators described in Chapters 1-7. The approach presented in Chapters 9
and 10 are based on the Poisson-type integral representations for disks, spheres, half-
planes, half-spaces, and other standard domains. The original differential boundary
value problem is equivalently reformulated in the form of a system of integral equa-
tions defined on the intersection surfaces of these standard domains. Then, we invert
the system of integral equations by a spectral expansion of the kernels.

In Chapter 11, we present a stochastic boundary method which can be considered
as a randomized version of the method of fundamental solutions (MFS). We suggest to
solve the large system of linear equations for the weights in the expansion over the fun-
damental solutions by a randomized singular value decomposition method we intro-
duced in [178]. In addition, we also deal with solving inhomogeneous problems where
we use the integral representation through the Green integral formula. The relevant
volume integrals are calculated by a Monte Carlo integration technique which uses
the symmetry of the Green function. We also construct a stochastic boundary method
based on the spectral inversion of the Poisson formula representing the solution in
a disk. This is done for the Laplace equation, and the system of elasticity equations.
We stress that the stochastic boundary method proposed is of high generality, and it
can be applied to any bounded and unbounded domain with any boundary condition
provided the existence and uniqueness of the solution are proven. We present a series
of numerical results that illustrate the performance of the suggested methods.

Chapter 12 deals with an elasticity problem with random loads.

In Chapter 13, we study boundary value problems with stochastic boundary condi-
tions. We construct exact proper orthogonal decomposition for some classical bound-
ary value problems, for a disk, ball, half-plane, and a half-space, with a Dirichlet and
Neumann boundary conditions, where the boundary functions are white noise or ho-
mogeneous (27-periodic) random processes. In case the boundary function is a white
noise, the solutions are treated as generalized random fields with the convergence
in the proper spaces and relevant generalized treatment of boundary conditions. In
the last section of this chapter we study a response of an elastic half-space to ran-
dom excitations of displacements on the boundary under the condition of no shear-
ing forces. We analyze the white noise excitations and general random fluctuations of
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displacements prescribed on the boundary. We consider the case of partially ordered
defects on the boundary whose positions are governed by an exponential-cosine-type
correlation function. The analysis is based on a Poisson-type integral formula which
we derive here for the case of zero shearing forces on the boundary. We obtain exact
representations for the displacement correlation tensor and the Karhunen-Loéve ex-
pansion for the solution of the Lamé equation itself and analyze some features of the
correlation structure of the displacements. The Monte Carlo technique developed can
be applied to a wide class of differential equations with random boundary conditions.

Acknowledgment
Support from the Russian Foundation for Basic Research, under Grants nos.
12-01-00635-a and N 12-01-00727-3, is kindly acknowledged.



2 Scalar second-order PDEs

2.1 Spherical mean value relations for the Laplace
equation and integral formulation of the
Dirichlet problem

We consider equations in a domain G whose boundary oG is denoted by I' and the
closure by G. Note that the domain G may be unbounded. Throughout the whole book,
we use the following notations (partially already introduced in the previous chapter):
— S(x,r) —asphere of radius r centered at the point x,

— B(x,r) —aball of radius r centered at the point x,

— Q- the unit sphere S(0, 1),

— dQ - the surface element of Q,

— dS = do - the surface element of S(0, r).

— W — the area of the surface of the unit sphere in R™.

- Nux) = ﬁ fQ u(x + rs)dQ(s) — the spherical mean of the function u(x).

Let us start with a simple case, the Dirichlet problem for the Laplace equation in a
domain G C R™:

Au(x) =0, xeaG, 2.1)
u(y) =e(y), yer. (2.2)

We seek a regular solution to (2.1) and (2.2), i.e.u € C*(G) (N C(G).

2.1.1 Direct spherical mean value relation

It is well known that every regular solution to (2.1) satisfies the spherical mean value
relation .
u(x) = Nyu(x) := w—J u(x +rs) dQ(s) 2.3)
m
Q

for each x € G and for all spheres S(x, r) contained in G := G |JT. The same is true for
the volume mean value relation (it can be obtained directly from (2.3) by integrating)

m
u(x) = p— J u(y) dy. 2.4)

B(x,r)

The mean value relation (2.3) can be derived by different methods. For small r, it is pos-
sible to use the method based on the power expansion of the integrand. We present
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this method here and we will use it later to derive the mean value relations for dif-
ferent equations. The following statement is very useful, in particular, to get power
expansions of the spherical means.

We denote by D the differential operator D = (
where a is the multiindex:

0

[y a_ p% ., .. n%m
lka)]gkgmandD =D Du",

.0
a=(ay,...,an), a=a'...an!, Dk=—la—, lal =a1+ -+ + ap.
Xk

In [189], the following result is presented.

Lemma 2.1. Let n be a measure in R™ with a compact support and let h(y) = 1] be the
Fourier transform of n:

h(y) =1 = J exp{—i(y,s)}dn(s).
|Rm

Then
J u(x + ry) dn(y) = th(—rD) u} (x) 25)

for x, r, and u for which the left-hand side exists and the right-hand side converges.

Proof. The integral exists for sufficiently small r > 0 and as a function of r is ana-
Iytic; the same for the right-hand side. Thus it is sufficient to prove the statement for
sufficiently small r. The expansion of the integrand and the integration yields

J e )dn(s) = go% J[—i(y, s)]%dn(s)

Rm
& (—i)k K\ aa
ST s (reans)

k=0
<[5 0 f]
= y* | s*dn(s)
kgo k! {gk a J
1 .
:%a(—zy)“{Js“dn(s)}.
Here
k\ k!
a)  allk—lal)!’
Let el (x)
" _ 1 0'%u(x
ulx +z) = %aa(x)z , aq(x) = a!iaxf“ o
Then

Ju(x +rs)dn(s) = J {Z aa(x)ralsa} dn(s) = Zaa(x)rla\ {Jsadn(s)}

=y %(iD“)u(x)rl"“ «Us“dn(S)} . O
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We consider the case when 1 is the uniform measure dQ. To formulate the result we
define a function W, (-) of the dimension m. Let J, (z) be the Bessel function

[

3 (_1)k z 2k+v
Julz) = gor(k+v+1) T(k+1) (5) ' 2.6)

Here I'(-) is the Euler Gamma-function. Let us introduce the function

2 m/2—-1
Wa(2) =T (3) () Jmia(a). 27)
2 z
Theorem 2.1. Let u(x) be a real-valued analytic function. Then
Nou(x) = {Wm (ir\/Z)} u(x) (2.8)

for x, r, and u for which the left-hand side is defined and the right-hand side exists.

Proof. We get (2.8) from (2.5) by choosing the measure 1 as dQ/w,, and taking into
account that the Fourier measure of dQ/wn, is Wn (|y|i), and |D| = (—A)Y/2. O

For example, in R3

2 s
h(iy) = % OJ d(p(J)'sin(G)dGexp(lyl cosf) = % ;
hence (2.5) has the form
Nyu(x) = {%} u(x). (2.9)

Note that the last relation is the expansion in powers of the Laplace operator given in
(33]

* 2

r2k

_ I R Y
u(x) = Nyu(x) kgl kT Au(x) (2.10)
since .
LM< Ak 2
W (inf2) = 2 *Km(m+2)---(m+2k—2)°

k=0
In R? the “spherical” (a circular) mean has the representation

2 . 2%
o [t rei®ydp = {0 (=B) futo = 3w (5) atuco.
nJ o 2
Here Jo(|x]) is the Bessel function that is obtained as the Fourier transform of the
uniform measure deo/2m.
Note that if we choose the uniform measure in the disk whose Fourier transform
is 2/1(Ix]) /x|, we get

2

|

[}

1
ia — 71 (
(J)'u(x + rte') tdtda = go AT

r

2k )
5) Au(x).

SR
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This relation can be generalized by choosing a general distribution p on the inter-
val [0, 1] which leads to

7

2
21

! , o o\ 2
Ju(x + rte'®)dp(t)da = z (k)2 (—) arhNu(x),
00 k=0 2

where
1

ay = J(t/Z)dep(t).
0

Remark 2.1. Note that the power expansions were given by Pizetti [137] (see also [33]):
if a function u(x) = u(xy,...,xn) belongs to C*2(G), G ¢ R™, then forall x € G
and all sufficiently small r

p
Nu(x) = > r**Cru(x) + Qy(nu(x),
k=0
and
. m
Npu(x) = T J u(x +y)dy
B(x,r)

p
> PCu(x) + Q,(Nux),
k=0

where Cy and Cy, are the differential operators of the form

Co = I'(m/2) X
KT KT (m2+ k)
and m
Ck:m-‘,—szk’ kZO.
The remainders can be estimated: for instance, in 3D
1 (r— |y
= AP dy,
QUi = D J iyl ulx +y)dy
B(x,r)
hence

1Qp(Nu()| < c(p)rP 2 [u®*? g,

where the norm ||u?*? || 3 is defined by

m

2= > sup

—1XEB(x,r)

a - .. a
aXil ()Xi2 aXi

u(x)

v

i1,02,0001y



2.1 Spherical mean value relations for the Laplace equation =—— 9

The spherical mean value relation for small radii for the harmonic functions fol-
lows from the obtained expansion (2.10). Generalization for all S(x,r) C G can be
obtained by the analytical continuation or by using the Green formula. Let us illus-
trate this in the case R™, m > 3. The Green formula reads

0 0
u(x) = J {f(x,y)au(y) - u(y)af(x,y)} do(y)

oG
- JAu(z)f(x,z)dz.
G
Here | 2
_ lx—ypm
T(X;Y) - (m _ z)wm 3

v is the outward normal vector to the boundary oG and
do(y) = M ldwn, = wpr™1dQ.

From this formula we immediately get the desired mean value relation, since 0/0v =
o/orfor G = B(x,r), Au=0and

0
J Eudo =0.
S(x,r)

The last equality follows from the well-known Green formula

(22
E[(uAv—vAu)dx- J (u )do,

o VE
oG

which is true for arbitrary functions u, v € C2(G).

We would now like to answer the questions:

Does the spherical mean value relation uniquely characterize the harmonic func-
tions?

Is it possible to use the spherical mean value relation (in one form or another) to
give an equivalent integral formulation of the Dirichlet problem for the Laplace equa-
tion?

How do we solve numerically the integral equation generated by the relevant
spherical mean value relation?

In the next section, we shall give answers to these questions.

In [224], the following general problem was studied: does the weak spherical
mean value relation uniquely characterize the corresponding differential equation?
We now present the relevant statements.

Assume that u is a real-valued analytic function which satisfies the mean value
relation

u(xo) = Ju(xo +ry)do(y), (2.11)
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where ¢ is a measure with compact support. Then, taking in Lemma 2.1 the measure
n = 0 — 6x,, Ox, being the Dirac measure concentrated at the point xo and

h(z) = > ba2%,

we get
> (- Du(x) = 0. .12

From this, for sufficiently small r > 0, we get that
Qi(D)u=0, j=0,1,2,..., (2.13)

where
Q;(D) = > baD".
lal=j
Thus the spherical mean value relation (2.11) for a real-valued analytic function holds
if and only if the function u satisfies the infinite system of differential equations (2.13).
More generally, for continuous functions, the following statement holds (see
[224]).

Theorem 2.2. A functionu € C(G), G bounded, satisfies the mean value relation (2.11)
forallx € Gand all 0 < r < d(x) if and only if the function u is a weak solution to the
system (2.13).

It is interesting to find out when the system (2.13) is equivalent to a single equation
L(D)u = 0. In this case ¢ is a distribution characterizing the operator L(D).

Theorem 2.3. The system (2.13) is equivalent to a single equation of the type
L(D)u =0,

where L(&) is a homogeneous polynomial if and only if the polynomial L(¢) is divisible
through all Q; and there is an integer k such that L = cQy, ¢ being a constant.

Finally, the form of the characterizing distribution is given in the following statement.

Theorem 2.4. For each homogeneous polynomial L there exists a mass with a compact
support such that a function u € C(G) is a weak solution to L(D)u = 0 if and only if the
spherical mean value relation (2.11) holds forall x € G and all O < r < d(x). Each mass
of the form L(D)m (m is a distribution with a compact support and m(0) # 0) has this
property.

In the next section, we deal with the strong converse mean value theorem which

uniquely characterizes not only the equation but also the solution of the Dirichlet
problem and provides an equivalent integral equation.
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2.1.2 Converse mean value theorem

The mean value relation (2.3) characterizes the solutions to (2.1). We start with the
weak converse mean value theorem, whose proof is well known (e.g. see [33]).

Proposition 2.1. Suppose that a function u(-) is continuous in G and for every sphere
S(x, r) containedin G, u(-) satisfies the mean value relation (2.3). Then u( ) is harmonic
in G.

The proof follows from expansion (2.10).
We formulate a stronger result which presents an equivalent formulation of the
problem (2.1), (2.2).

Theorem 2.5 (Strong converse mean value theorem). Let ¢(-) be a given continuous
and bounded function on T'; if G is unbounded, we suppose

(H) the solution u(-) to the Dirichlet problem associated with ¢ (-) tends to O at infinity
for the dimensions m > 3 and is bounded in the case m = 2.

Assume that G is a domain for which the problem (2.1), (2.2) has a unique solution
for any continuous and bounded function ¢. Suppose that there exists a function
v € C(GUT), vIr = ¢, such that the mean value relation (2.3) holds at every
point x € G for at least one sphere S(x, r) C GJT; if G is unbounded, we suppose that
v(-) tends to O at infinity in dimensions m > 3 and is bounded when m = 2.

Then v(-) is the unique regular solution to the problem (2.1), (2.2). The same conclu-
sion holds if the volume mean value relation

m
v(x) = e J v(y) dy

m
B(x,r)

holds for every point x € G and at least one ball B(x,r) € GJT.

Proof. We use the same arguments as those given in [33], where the converse mean
value theorem for the harmonic functions for bounded domains was given.

We shall now give the proof for the volume mean value relation (the same argu-
ments work in the case of the spherical mean value relation).

Let u be the solution to the Dirichlet problem and x be fixed in G. Since u satisfies
the volume mean value relation for every ball B(y, r) contained in G, we conclude that
the function u — v satisfies the volume mean value relation for B(x, r). Let F be the set
of points of G where u — v attains its maximum M: even if G is unbounded, as u — v
tends to O at infinity (or is bounded, in dimensions m = 2), F is a compact set; let
Xo be a point of F whose distance to I' is minimum. If xo were an interior point of G,
we could find a ball B(xo, ro) C G for which the volume mean value relation holds
and then u — v would be equal to M inside B(xo, o), which is a contradiction with
the definition of xo. Therefore, xo belongs to I'. We repeat the same argument for the
minimum of u — v. Since, by hypothesis, (u — v)|r = 0, we concludeu =vin G. O
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Using this converse mean value relation we can formulate an integral equation equiv-
alent to the Dirichlet problem.

2.1.3 Integral equation equivalent to the Dirichlet problem

In this section, we use the strong converse mean value relation to derive an equivalent
integral equation of the second kind.
Let us denote by d(x) the distance from a point x € G to the boundary I" and let

d* =supd(x).

xXeG

We also introduce an “e-boundary”:
I.={xeG: dx) <¢g}.

Let

Ox(y) = 6(Ix —yl —d(x)).
For simplicity, we use this notation to indicate that 6, (y) isequal to 1/ w, if |x — y| =
d(x) and to 0 otherwise. We define a kernel function k. by

6x(y) ifxe G\ T,
ke(x,y) := 2.14
eny {o ifxer,, (219
and define the integral operator K. by
K0 o= [ kel y)p )y 215)
G

foreach Y (-) € C(G).

We now fix the boundary function ¢ and suppose that the conditions of the con-
verse mean value relation are satisfied. Denote by u the solution to the Dirichlet prob-
lem corresponding to ¢ and by f, (x) the function

£.00 0 ifx € G\ Tg,
e(X) =
u(x) ifxerl,.

Consider the integral equation
v(x) = Kev(x) + fe(x). (2.16)

Note that the mean value relation implies (2.16). Thus if we assume that u (x) is known
inT,, (2.16) presents the desired integral equation of the second kind, and the converse
mean value theorem states that this equation has a unique solution which coincides
with the solution to the Dirichlet problem for the Laplace equation.

It remains to propose a method of calculation of the solution to (2.16). We show
that the conventional successive iteration method applied to (2.16) is convergent.
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Theorem 2.6. Forany € > 0, the integral equation (2.16) has a unique solution given by
the Neumann series
v(x) = fo(x) + D Kife(x) 217)
i=1
and it coincides with the solution to (2.1) and (2.2) if the assumptions of the converse
mean value relation are satisfied.

Proof. Let € be fixed. It is simple to show the convergence of the series

N
fe(x) + > Kife(x) , (2.18)

i=1
if d* < oo, It is then sufficient to prove the existence of 0 < A < 1 such that for any
continuous and bounded function g

IKZglL., <Allgll.
(this fact also implies the uniqueness of the solution to (2.17)). Let
v(e) = €2/ (4d*?). (2.19)

For x € G\ I'; we have

[keten) [keryray ay= | 60| [8,00ay" | ay
G G G\T¢ G

= J Sx(y)dy <1-v(e) <1.
G\T,

Let v(x) := fe(x) + 212 Kife(x). It is clear that v satisfies
v(x) = Kev(x) + fe(x).

If x belongs to I, then, for any y, k:(x,y) = 0 and thus v(x) = f:(x) = u(x). On
the other hand, if x belongs to G \ T, then the definition of k. implies that v satisfies
the mean value relation at x with the sphere of radius d(x). We conclude by using
Theorem 2.5. O

Remark 2.2. Note that the condition d* < oo is not necessary for the convergence
of the iteration method. However, it is difficult to study the convergence of the itera-
tion method in this general case. In the last chapter, we prove the convergence for the
half-space R3 and the exterior of a sphere.

In the integral equation (2.16) and in the iteration method we used the spheres
S(x,d(x)). However, the strong converse mean value relation implies that in each
step of the iteration method we can use a sphere of an arbitrary radius, say, ry, such
that S(x, ry) C G.Inthe last chapter, we will see that this scheme with a special choice
of ry is reasonable when solving the Poisson equation by the Random Walk method.
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2.1.4 Poisson-Jensen formula

More generally, a local integral equation can be derived if we replace the mean value
relation by the Poisson formula representing the solution at an arbitrary point x €
S(Xo, T) C [RB:

u(x) = j Hx,y)u(y) dS(y) , (2.20)
S(xo,7)
where 5 5
H(X, y) _ r-—Xx

4rr|x —y |3
if we suppose that this equality holds for every xo € G at least for one sphere
S(xo,7) C G, then u(-) is the unique regular solution to the Dirichlet problem.

In 2D, there is a further generalization of formula (2.20) — the so-called Poisson—
Jensen formula [108]. Let u(z) = u(r, 8) be a univalent function harmonic in a disk
K(0, R) except for a set of singularities where u has logarithmic poles. We denote the
nonzero poles by {(;}, i = 1,..., where the indexing is chosen so that [{1| < [{] <
-o - < |§| < - -+ .Letyjln|z — {j| be the principal part corresponding to ¢j. It is also
convenient to introduce the principal part yo In |z| corresponding to the pointz = 0
taking po = 0 if this point is not a logarithmic pole of u(z).

Let us consider the conform mapping of the disk |z| < p on itself by

z—¢
p? -z’
where |z| < p < R. This transformation maps the point { into the center of the disk.

Since I¢(z) is an analytic function in the disk |z| < p?/1¢], having a single simple zero
pointatz = {'and |l;(z)| = p at all points of the circle |z| = p, then the function

lg(2) = p?

u(z) = In [%u((zn}

is harmonic if |z| < p?/|{|, z # { and has in this disk a logarithmic pole at the point
z = { with the principal part In |z — {| and u = 0 on the boundary z = p. If one part
of the logarithmic poles of u(z), namely, the points 0, {1, . .., {y(p) lies inside this disk
and the rest is outside of it then

v(p) v(p)
B - B B p(z =G
v(z) = u(z) k:zoyku(k (2) = u(z) k:zollkln 7Tz

is harmonic in all the points of a disk whose radius is larger than p (the radius is equal
to the minimum of the two values: |{(,)+1| and p%/1{y(p)]), while on the boundary
|z| = p this function coincides with u(z). Therefore, for all |z| = r < p we get

2 _ A2
r—p da;
—2rpcos(6 — a)

1 2
v(r, 0) = ey JV(p,oz)r2 s
0
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hence
1 r—p’
u(r,0) = o Jv(p, a) 2 +p2 —2rp cos(0 — a) da
(2.21)
v(p
p(z — k)
+ kIn
Z Hk (kz

which is known as the Poisson—-Jensen formula. If the function has no logarithmic
poles, then all the values y; are zeros, and we come to the Poisson formula.

2.2 The diffusion and Helmholtz equations

The aim of this section is to treat the diffusion equation

Au(x) —Au(x) =0, ulr=¢, (2.22)
where A is a nonnegative constant and the Helmholtz equation

Au(x) + Au(x) =0, ulr=¢. (2.23)

Using the function W, (z) introduced by (2.7) in the previous section we define a
new function
Wi (1, A) = Wi (irVA) .

Since I, (z) = ], (iz) /i¥, we get the expansion

Wn(r,A) =T (%) <%X)m/2_11m/2—1(1’\/z)

m Aky2k
=T (3) go 22KIIT (k + m/2) (2.24)

had Ak 2k
:gozkk!m(mn) S(m+2k-2)°

since
r(k+ ﬂ) - r(ﬂ)m(mu) coe(m o+ 2k — 2) 2.
2.2.1 Diffusion equation

From (2.8), we deduce the mean value relation for the solution to (2.22):

u(x) = wy(r, )Nyu(x) . (2.25)
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We obtain this mean value relation for arbitrary S(x,r) C G using a different ap-
proach.

Let 1
vix,r) = Nyu=— Ju(x +sr)dQ(s) .
wm )

Then the function v(x, r) satisfies the Darboux equation [33]

v m-1o9v
= = Av= 2.2
o T or 0 (2.26)

with the initial conditions
v(x,0) = u(x), ﬂ(x,o) =0.
or

Indeed, using the Gauss theorem we get

ovix,r) 1 < du
or (zs‘axi)‘m

Wm i=1
0 (2.27)
= ! a_u = J Aud
Wy rm1 oV wprm-1 y
S(x,r) B(x,r)
Here i - isi
o Z7ox

denotes the differentiation with respect to the outward normal vector to the sphere Q
and dy is the volume element.
Differentiating once more yields the desired result

o%v m-—1 m—10v

1
) = _a)mr'" J Audy + I J Audo = T o +Av.
B(x,r) S(x,r)

The operator A and the spherical mean operator N, are permutable [33]; therefore,
from (2.22), we get Av = Av. Thus substituting Av = Av in the Darboux equation we
find that v = N,u(x) solves the problem

v m-1ov

ot VO

v(x,0) = ux), Q(X,O) =0.
or

The solution to this problem is
v(x,r) =v(x,0) - wn(A, ),

which is the desired spherical mean value relation. In G C R3, we have from (2.9)

VAr

ulx) = sinh (VA7)

Nyu(x). (2.28)
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Note that (2.25) and (2.28) are true for complex A such that Re/Ar < 7.
The diffusion equation is treated exactly according to the scheme described for
the Laplace equation, since the integral formulation can also be given for (2.22).

Proposition 2.2. We suppose that the Dirichlet problem for the diffusion equation has
a unique solution for any continuous function ¢; if G is unbounded, we suppose (H).
Let ¢(-) be a given continuous and bounded function on T. Assume that u € C(GJT)
satisfies the mean value relation (2.25) for each x € G at least for one sphere S(x, ry) C
G and v|r = ¢. Then u(-) solves the Dirichlet problem (2.22).

Proof. The proofrepeats the arguments used in the case of the Laplace equation, since
the strong maximum principle holds (this follows from the inequality |w,,(r,A)| > 1
for nonnegative A). O

2.2.2 Helmholtz equation

If A < 0, we come to the Helmholtz equation.

We suppose in this case that G C R3 is a bounded domain and 0 > A > Ao(G)
where Ao (G) is the principal eigenvalue of the Laplace operator in G.

Note that +/A < d%; indeed, itis well known that if G, C Gy, thenAy(G;) = Ao(G1);
in our case, for all x € G, S(x, d*) C G, and the eigenvalue Ay (S(x, d*)) is equal to

s
d*Z .

Then the solution to (2.23) can be written in R3 in the form
VAr
sin (+/Ar)

for any r such that S(x, r) is included in G.
Under these restrictions the maximum principle is true (see [56]) and we conclude
that the converse spherical mean value theorem is true.
Note that for the Helmholtz equation we can derive the volume mean value rela-
tionina ball B(x,r) Cc R"

u(x) = Nyu(x), (2.29)

1
V,2V20 (2 + 1)7,5(VAr)
B

u(x) = J u(y)dv(y),
(x,7r)
where V, = 7"/2r"/T'(n/2 + 1) is the volume of the ball B(x, r) and 74(2) = 2=, (2).
We notice that the function 7,(2) is related to the function W, (z) by
Wo(z) = T(2/2)2%% 14)5-1(2) .

The above volume mean value relation is obtained by integrating the spherical mean
value relation for the Helmholtz equation

u(x) = Ju(x+rs)dQ.

Whwn
Q
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Remark 2.3. The weak spherical mean value relations characterize the high-order el-
liptic equations with constant coefficients. Let us mention the following result (see,
e.g. [55] and [56]) which we briefly mentioned above.

Let u be a nonnegative Borel measure with total mass equal to 1, such that the support
of u is contained in the unit sphere of R™ and not contained in any hyperplane. If u is
a continuous function on some open set G C R™ having the mean value property

u(x) = Ju(x + ry)u(dy)
for every x € G and every positive r < d(x), thenu € C*(G) and

> A M o n=12...,

i T, =
i+ +ig=n oxq' * -+ 0Xm

where the coefficients are the moments
A iy = in‘ c e xdmu(dx)

Conversely, every infinitely differentiable solution of the last system of differential
equations has the above mean-value property.

2.3 Generalized second-order elliptic equations

The expansions of the spherical mean of the type (2.10), (see also (3.10) below) sug-
gest a device for defining a generalized Laplacian of nondifferentiable functions. For
example, if in

Avix) =f
the functions v and f are merely continuous, one can say that Av = f in a generalized
sense if

1 f
lrlj% r2 [N —v] = 2m’

An analogous point of view is reported in [141] and [187].
From an expansion that we will obtain in Chapter 5 it is possible to define gener-
alized solutions to the Lamé equation

uAu(x) + (A + p) grad divu(x) = f(x),

where x € R", u = (uy, ..., Un), as continuous functions satisfying the relation

lim 12 [N'u-u] = f

r—0 1 20+ un+1)° (2.30)
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Here, the averaging matrix operator N! is defined by

(N'), () = — J(a T bsDui(x + rs) dQ
wn )

n
+ izjsisju,-()wr rs)dQ, i=1,...,n,
wn <
j#i Q
wherea =1-f8, b = nf3, and
B - (n+2)(A+p)
S 2A+un+1)°
In [58], elliptic equations with nonconstant coefficients were considered:
Lu=0,
where
m az
L= aus—5—>
i,kz:1 e Sx;0xx
and the coefficients are supposed merely measurable and bounded and the matrix

a(x) = (aj(x)) is symmetric and positive definite. Fulks [58] (see also [141]) proved
that

2
€ Ju(x +raGO)V28) Hy 1 (ds) — u(x) = ~—Lu(x) + 0(r) 2.31)
Wn 2 2m

asr — 0, u being any twice continuously differentiable function. Here, a(x)/? denotes
the positive square root of the matrix a(x) and Hy,,—; the (m—1)-dimensional measure.
From (2.31) it is convenient to pass to the mean over an ellipsoid. Multiplying (2.31)
by mr™~! and integrating with respect to r, we obtain, using an obvious change of
variables in the m-fold repeated integral

1
meas E(x,r)

2

J u(y)dy — u(x) = mLu(x) +0(P), (2.32)
E(x,r)

where E (x, r) is the ellipsoid
Fx,r) ={yeR™: (a'x)(y—x),y—x) <r’},
with the center at x and axes on the eigenvectors of the matrix a(x), while
meas E(x,r) = (wp/m)r"[deta(x)]"2.

Note that the boundaries 0’E (x, r) of the ellipsoids E (x, r) are the level surfaces of the
Levi function
1
L(x,y) =
) (m - 2)wpy[deta(x)]/?
the fundamental solution of the constant elliptic operator L, x fixed.
Note that the same approach was used in [51] when constructing the Random Walk

on ellipsoids.

(a ')y —x),y—x)"""?

>
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Remark 2.4. Let C = (cji) be a symmetric n X n-matrix and r # 0, and let
0w = [utx+y)doy),
fr
where the integration is taken over the surface of the ellipsoid
I, = {y: > ciiyive = rz} .

It can be shown (e.g. see [73]) that if u is the solution to the following equation with
constant matrix of coefficients A = (aji):

: o%u
then the ellipsoidal mean value relation

orC(u) = oy " (u)
is true for all ¢.

For the Laplace equation it means that the integrals of harmonic functions over the

confocal ellipsoids do not depend on the parameter ¢ (if the function is considered in

a domain G, then t is such that the convex hull of supp U?CHA(M) lies in G).

2.4 Parabolic equations

2.4.1 Heat equation

Let Q be a domain in R"*! whose points will be denoted by (x, t) = (X1, X2, ..., Xn, t).
We deal in this section with the heat equation

% =Au(x, t) +f(x, t), (xt)€Q. (2.33)
Let
-n/2 |X|2
Z(x, t) = 0(t)[4mt] exp uf

be the fundamental solution to (2.33), where 0(¢) is the Heaviside step function: 6(t) =
0ift <0and6(t) =1ift > 0. Introduce the function

7 = Z(x, t) — (4ma) "2,
depending on a positive parameter a and define a family of domains B, (x, t):

Ba(x, t) = {(x’,t’) ER™: ¢ <t, ZV0(x—x,t—t)> o}
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with the boundaries
0Ba(x,t) = {(x,t) eR™: ¢ <t, ZW(x—x,t—) =0} .

We also define a family of domains foﬁ ) (x, t) depending on the parameter §,0 < f§ <
a:
£ (60 =Balx, ) NR" X (t - B, 1),

and let
OBP (x,t) = 0Ba(x, ) N R x [t — B, t].

We call the domain B,(x, t) a balloid and the set 0B, (x, t), a spheroid of radius a
with the center at (x, t). The domains foﬁ ) (x, t) and anxB ) (x, t) are called truncated
balloid and truncated spheroid, respectively.

We now obtain a mean value theorem where the solution of (2.33) at the point
(x, t) is expressed in terms of its values integrated over a spheroid or a truncated
spheroid with the center at (x, t). Then by averaging we derive the relations where
the solution of (2.33) at the point (x, t) is expressed in terms of its values integrated
over the spheroid and balloid with the center at (x, t).

Note that the balloid B, (x, t) is situated between the planes t' = tandt’ = t — a.
The intersection of B, (x, t) and the plane t’ =t — 7 (0 < T < a) is an n-dimensional
ball B(x, R(7)) where

R(1) = @rtnln(a/1))"?.

The maximum of the radius R(7) is attained at T = a/e; its valueis Rmax = (2na/e)/2.
Hence,
Ba (Xy t) C B(X: Rmax) X (t - ay t) ) (2'34)
and
OB (x,t) C B(X, Rax) X (t — B, 1) .
Relation (2.34) shows that the balloid B, (x, t) tends to the point (x, t) as a — 0. There-
fore, for each point (x, t) € Q, there exists a such that

Bq,(x,t) C Q. (2.35)
Thus let (x, t) € Q, and we suppose that « is chosen so that condition (2.35) is satis-
fied. Obviously,

0

ot

where A, is the Laplace operator (differentiation with respect to the variable y). From
(2.33) and (2.36) we get

ZOXx X, t—t)+ 0 ZP(x=x',t—t) =0, t<t, (2.36)

ZWO(x —x', t— )Aeux',t) —ulx’, )AZDO (x —x', t — t')
0
s oot

120 —x, t—Ou, )} =29 —x, t—O)F (X, 1),
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Integrating this equality in the ball B(x, R(t — t')) we get by the Green formula

J %{Z(“)(X—x',t—t')u(x',t')}dx'
B(x,R(t—t"))
ou 0
_ (@ oy (@ ,
= J’ {Z a anX, u(X ,t )aner a }de (2.37)

OB(x,R(t-t'))

+ J (20 (x —x', t= Of (', )] ax,
B(x,R(t—t"))

where Z@ = Z@ (x — x', t — '), ny is the exterior normal vector at x’, and dS, is
the surface element of the sphere 0B(x, R(t —t')) at the point x". Notice that Z(® (x —
x',t—t") =0forx’ € 0B(x, R(t—t")) (by definition); hence we can change the order
of the operator % and the integral on the left-hand side of (2.37). Thus we get from
(2.37)

0
Z@Wyu(x', t')dx'
Y ( )
B(x,R(t—t'))
BZ(“) 7 7 ’ ’ 7
= J -3 u(x’, t')dSy + J ZWFX, t)dx . (2.38)
OB(x,R(t—t")) X B(x,R(t—t'))

We now integrate (2.38) with respect to t’ over [t — 8, t], (0 < B < a):

lim J ZW(x —x', t — )ux, t')dx

t'—t
B(R(t—t'))
- J 79 (x — X', Bulx’, t — Bydx’
B(,R(B))
EYAQ) (2.39)
= J - (x=x",t—tHulx',t')dSydt
ony
oBP (x,t)

+ J ZW(x—x,t—t)f(x,t)dxdt .

(B)

Bd ' (x,t)
We prove that
lim J Z@O =X, t —tHu(x, )dx = u(x,t). (2.40)
t'—t
B(,R(t—t))
Indeed, let

2
Y(p, T) = (4rT) " exp {—Z—T} - (4ma) "2
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andlett =t —t’. Then

ZW(x — X', Dux’, t — 7)dx’

B(x,R(1))
R(1)
= Jp"*ldp J y(p, Du(x + pw, t — 7)dQ(w)
0 5(0,1)
R(1) (2.41)
- Jp"’ldp J Vo, Du(x, t = 1)dQ(w)
0 5(0,1)
R(1)
+ Jp“’ldp J (o, Dux + pw, t— 1) — ulx, t - 1)1dQ(w) ,
0 5(0,1)

where dQ(w) is the surface element of the unit sphere S(0, 1). Now,
R(1)

J p"y(p, T)wndp
R(r) 2pn71

N J T(n/2)
0

rn/2—1 . T n/2
B dr —1
I'(n/2) (e <a> '
as T — 0. We used here the fact that w,, = 271"/2/T'(n/2). Analogously, we can prove
that

{(4‘[’)_"/2 exp{—p?/4t} — (40()‘"/2} dp (2.42)

R(1)

J py(p, T)dp — 0 (2.43)
0
ast — O.

We get from (2.41) by (2.42) and (2.43) the desired relation (2.40). Thus, from (2.39)
and in view of (2.40), we get the following mean value relation:

Theorem 2.7. If the parameters a and 8, 0 < B < a, are chosen so that Béﬁ ) (x,t) C Q,
then the regular solutions to the heat equation (2.33) satisfy the relation

u(x,t) = J ZW(x - x,Bulx’, t — p)dx
B(x,R(B))
(a)
; J (az )u(x’,t’)derdt’

ony

(2.44)
oB® (x,t)

+ J ZW(x =X, t—t)f(x,t)dx dt .

BP (x,0)
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An important particular case of (2.44)is B = a:

(a)
u(x, t) = J 9z (x=x',t—tHulx',t')dSydt

ony
0By (x,t)
+ J 2@ (x— X', t— ), £)dx
By (x,t)

which was derived in [97]. Further mean value relations can be obtained by the inte-
gration of (2.44) with respect to B over the interval [0, a]. This yields

Theorem 2.8. Under the assumptions of the previous theorem, the following mean value
relation holds:

_ (a)
u(x, t) = J (1—t t)( oz (x—x’,t—t'))u(x’,t’)derdt'

o B ony
"B“;"’“ (2.45)
2 J Z@O(x —x', t— Hux’, t')dx' dt’ + Fu(x, t),
By (x,t)
where
Folx, t) = J (1 - %) 2@ (x =X, t— ), £ )dX dt’ . (2.46)
Bg(x,t)

Here we used the relations
a
Jdﬁ J 79 (x — X', Bulx’, t — Bydx’
0 B(x,R(B))
- J 20 (x X' t— £ )ulx, £ )dx de’
By (x,t)

¢ (@
Jdﬁ J L9 ¥ b= ), ) dS e’

ony
0 9BP(x0)
(a)
= J (a—(t—1t")) (—aZ ) u(x', t')dSydt’,
ony
0B (x,t)

Jdﬁ J ZW(x—x,t—t)f(x,t)dx dt

O BP b

- J (@ (= ENZD(x— X, t— t)F (X, E)dx' dt’ .
By (x,t)



