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1. Sobolev spaces

In this chapter we define the Sobolev spaces Hs and W k,p and give their main properties that
will be used in subsequent chapters without proof. The proofs of these properties can be found in
Evans’s“PDE”.

1.1 Hs spaces via the Fourier transform

Below all the derivatives are understood to be in the distributional sense.

Definition 1.1. Let k be a non-negative integer. The Sobolev space HkpRnq is defined as

HkpRnq � tf P L2pRnq : Bαf P L2 for all |α| ¤ ku.

Theorem 1.2. f P HkpRnq if and only if p1 � |ξ|2q
k
2 pf P L2pRnq, and the following norms are

equivalent

f ÞÑ

�� ¸
|α|¤k

}Bαf}2L2pRnq

�� 1
2

and f ÞÑ

�»
Rn

p1� |ξ|2qk| pfpξq|2 dξ� 1
2

� }p1� |ξ|2q
k
2 pf}L2pRnq.

Using the equivalent definition provided by the above theorem, one can extend the notion of
HkpRnq Sobolev spaces to non-integer exponents. Here we use the notation S1 for the space of
tempered distributions on Rn (the dual space to the Schwartz space S).

Definition 1.3. Let s P R, we define the Sobolev space HspRnq as follows

HspRnq � tf P S1 : pf is a function, and }f}HspRnq �

�»
Rn

| pfpξq|2p1� |ξ|2qs dξ

� 1
2

  8u.

The previous theorem along with the Fourier inversion theorem imply that for non-negative
integers s this definition agrees with the previous one. Also, observe that H0 � L2.

The following theorem illustrates the expected differentiation properties of Sobolev functions

Theorem 1.4. Let k P N, s P R, and f P S1. Then f P HspRnq, if and only if Bαf P Hs�kpRnq for
all multiindeces |α| ¤ k, and the following norms are equivalent

}f}HspRnq �

�� ¸
|α|¤k

}Bαf}2Hs�kpRnq

�� 1
2

.

Remark 1.5. The above theorem trivially implies that the differentiation operator Bα is a bounded
map from Hs to Hs�k for each multiindex α with |α| ¤ k.

As we will see later, one can define general Sobolev spaces in which weak derivatives up to non-
negative integer order k are bounded in any Lp space for 1 ¤ p ¤ 8, which will be denoted by W k,p.
The reason for using the letter H for the L2 based Sobolev spaces is to signify that Hs spaces are
Hilbert spaces. Indeed, one can show that
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Theorem 1.6. The space Hs is a Hilbert space with the inner product

xf, gyHs �

»
Rn

pfpξqspgpξqp1� |ξ|2qs dξ.

Moreover, the Fourier transform F : Hs Ñ L2pRn, µq is a unitary isomorphism, from Hs to L2

equipped with the measure dµ � p1� |ξ|2q
s
2 dξ.

1.2 Weak derivatives

In what follows Ω will always denote an open subset of Rn. Recall that the space of test functions
on Ω is DpΩq � C8

c pΩq.

Definition 1.7. Let u, v P L1
locpΩq, and α be a multiindex. We call v the αth weak derivative of u,

for which we use the usual notation v � Dαu, if»
Ω

upxqBαφpxq dx � p�1qα
»

Ω

vpxqφpxq dx, @φ P D.

Remark 1.8. The weak derivative, if it exists, obviously coincides with the distributional derivative.
The only difference is that the weak derivative must be an L1

loc function, while the distributional
derivative is in general only a distribution.

Remark 1.9. If the weak derivative exists, it must be unique almost everywhere.

Example 1.10. Let n � 1, and Ω � p0, 2q. Consider the functions

upxq �

"
x 0   x ¤ 1,
1 1   x   2,

and vpxq �

"
1 0   x ¤ 1,
0 1   x   2.

We claim that v � u1 in the weak sense.

Example 1.11. Let n � 1, and Ω � p0, 2q. Then the function

upxq �

"
x 0   x ¤ 1,
2 1   x   2,

doesn’t have a weak derivative.

As expected, weak derivatives behave like ordinary derivatives in many ways, and we will state
the actual properties later on in the context of general Sobolev spaces.

1.3 Sobolev spaces W k,p

Definition 1.12. Let 1 ¤ p ¤ 8, and k P Z�. We define the space W k,ppΩq, and the associated
norm as follows.

W k,ppΩq � tu P L1
locpΩq : Dαu P LppΩq for all multiindeces |α| ¤ ku,

}u}Wk,ppΩq �

�� ¸
|α|¤k

}Dαu}pLppΩq

�� 1
p

, for 1 ¤ p   8,

}u}Wk,8pΩq �
¸
|α|¤k

}Dαu}L8pΩq.

The defined norms provide a natural metric structure on the space W k,p.
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Definition 1.13. Let tumu
8
m�1, u PW

k,ppΩq. We say that

(i) um converges to u in W k,ppΩq, provided lim
mÑ8

}um � u}Wk,ppΩq � 0

(ii) um converges to u in W k,p
loc pΩq, if um Ñ u in W k,ppΛq for all open subsets Λ � Ω.

We also make the following useful definition.

Definition 1.14. The space W k,p
0 pΩq is the closure of the space C8

c pΩq in W k,ppΩq. That is

u P W k,p
0 pΩq, if and only if u P W k,ppΩq, and there exists a sequence tumu P C

8
c pΩq, such that

um Ñ u in W k,ppΩq.

Heuristically, the space W k,p
0 pΩq consists of those functions in W k,ppΩq that “vanish” on the

boundary BΩ with all their derivatives up to order k � 1. This will be made precise when we study
the trace operator for Sobolev spaces.

Example 1.15. Let Ω � Bp0, 1q � tx P Rn : |x|   1u, the open unit ball in Rn. Consider the
function

upxq � |x|�a for x P Ω, x � 0,

for some positive real number a. We claim that u PW 1,ppΩq, iff α  
n� p

p
.

Example 1.16. Let n � 1,Ω � p0, 1q. Consider the function upxq � sin 1
x , which is smooth in Ω.

Then u, u1 P L1
locpΩq, but u RW 1,ppΩq for any p.

We collect the properties of weak derivatives in the following theorem.

Theorem 1.17. Let u, v PW k,ppΩq, and |α| ¤ k. Then

(i) Dαu PW k�|α|,ppΩq, and DβpDαuq � DαpDβuq � Dα�βu, @α, β such that |α� β| ¤ k

(ii) @λ, µ P R, λu� µv PW k,ppΩq, and Dαpλu� µvq � λDαu� µDαv

(iii) u PW k,ppΛq for all open subsets Λ � Ω

(iv) If ψ P C8
c pΩq, then ψu PW k,ppΩq, and the Leibniz rule holds,

Dαpψuq �
¸
β¤α

�
α
β



DβψDα�βu,

where �
α
β



�

α!

β!pα� βq!
.

The second statement in the above theorem implies that W k,ppΩq is a vector space. We also
have that.

Theorem 1.18. W k,ppΩq is a Banach space for all k P Z� and 1 ¤ p ¤ 8.

1.4 Smooth approximations of Sobolev functions

We first state the local approximation property of Sobolev functions, for which we make use of the
subset

Ωε � tx P Ω : distpx, BΩq ¡ εu.

Theorem 1.19. Let u PW k,ppΩq for some 1 ¤ p   8. Let uε � ηε �u be the standard mollification
of u in Ωε. Then

(i) uε P C8pΩεq for all ε ¡ 0
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(ii) uε Ñ u in W k,p
loc pΩq as εÑ 0.

Definition 1.20. We call v the strong Lp derivative of order α, if for all compact subsets K � Ω
there exists a sequence tφju � C |α|pΩq, such that»

K

|φj � u|p dxÑ 0, and

»
K

|Dαφj � v|p dxÑ 0 as j Ñ8.

It’s not hard to see that Theorem 1.19 implies that the strong Lp derivative coincides with the
weak derivative.

Theorem 1.21 (Global approximation by smooth functions). Let Ω be bounded, u P W k,ppΩq for
some 1 ¤ p   8. Then there exists a sequence tumu P C

8pΩq XW k,ppΩq, such that um Ñ u in
W k,ppΩq.

Remark 1.22. Notice that the above theorem makes no assumption about the regularity of the
boundary BΩ. The trade-of is that we cannot in general expect the approximating sequence to
consist of functions smooth up to the boundary.

Remark 1.23. If Ω � Rn, then one can always choose an approximating sequence that consists of
compactly supported smooth functions. This can be achieved by considering rulm � φlum, where φl
is a smooth bump function supported in the ball of radius l, and selecting a subsequence of rulm via
a diagonal argument. As a corollary of the above theorem and this observation, we see that C8

c pRnq
is dense in W k,ppRnq.

Let us introduce the following notation:

xW k,ppΩq � closure of CkpΩq XW k,ppΩq in W k,ppΩq,�W k,ppΩq � closure of C8pΩq XW k,ppΩq in W k,ppΩq.

Obviously �W k,p � xW k,p, but Theorem 1.21 implies that for bounded Ω, �W k,ppΩq � W k,ppΩq, and
hence, �W k,ppΩq � xW k,ppΩq �W k,ppΩq.

For domains with smooth boundary, one can approximate Sobolev functions by smooth functions
up to the boundary.

Theorem 1.24. Assume Ω is bounded, and BΩ is C1. Let u PW k,ppΩq for some 1 ¤ p   8. Then
there exists a sequence tumu P C

8pΩ̄q, such that um Ñ u in W k,ppΩq.

1.5 Extensions and traces of Sobolev functions

The question of extending a Sobolev function in some proper open subset Ω � Rn to the entire
space may be delicate, since the extended function must have integrable weak derivatives across the
boundary BΩ. Fortunately, smooth approximation up to the boundary allows one to construct such
extensions, at least when BΩ is C1.

Theorem 1.25. Let 1 ¤ p ¤ 8, and assume Ω � Rn is bounded with C1 boundary BΩ. Select an
open and bounded subset Λ P Rn, such that Ω � Λ. Then there exists a bounded linear operator

E : W k,ppΩq ÑW k,ppRnq,

such that for all u PW k,ppΩq

(i) Eu � u a.e. in Ω

(ii) Eu has support within Λ

(iii) }Eu}Wk,ppRnq ¤ C}u}Wk,ppΩq, with C � Cpp,Ω,Λq independent of u
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Remark 1.26. One can chose a bounded domain Ω1 � Rn, such that Λ � Ω1, in which case it is clear
that Eu PW k,p

0 pΩ1q.

Since Sobolev spaces are defined as spaces of integrable functions with integrable weak derivatives,
in general it doesn’t make sense to talk about the value of a Sobolev function at a point, or on a
set of zero measure. In particular, values of a Sobolev function in Ω are not well-defined on the
boundary BΩ. However, approximation by smooth functions up to the boundary provides a way of
“restricting” Sobolev functions to the boundary.

Theorem 1.27 (Trace theorem). Assume Ω P Rn is bounded and BΩ is C1. Then there exists a
bounded linear operator

T : W 1,ppΩq Ñ LppBΩq,

such that

(i) Tu � u|BΩ, if u PW 1,ppΩq X CpΩ̄q

(ii) }Tu}LppBΩq ¤ C}u}W 1,ppΩq, with C � Cpp,Ωq independent of u

Tu is then called the trace of u on BΩ.

It turns out that Sobolev functions with zero trace are exactly those that can be approximated
by smooth compactly supported functions in Ω.

Theorem 1.28. Assume Ω is bounded and BΩ is C1. Let u P W 1,ppΩq. Then u P W 1,p
0 pΩq, iff

Tu � 0 on BΩ.

1.6 Sobolev embeddings and compactness results

Below we state the general Sobolev embedding theorem, along with the compactness results for such
embeddings. We remark that typically embedding results about W k,p

0 pΩq do not require smoothness
of the boundary BΩ of the domain Ω. However, the results for W k,ppΩq are obtained from the
respective results for W k,ppRnq via the extension theorem. But the existence of the extension
operator E : W k,ppRnq Ñ W k,ppRnq only holds if BΩ satisfies an appropriate regularity condition,
e.g. C1 condition.

In the following theorem the inclusion X � Y denotes a continuous embedding, while the compact
inclusion X � Y denotes a compact continuous embedding.

Theorem 1.29. Let Ω � Rn be open, bounded with C1 boundary, k,m P N with k ¥ m, and
1 ¤ p   8.

(1) If kp   n, then

W k,ppΩq � LqpΩq for 1 ¤ q   np{pn� kpq,

W k,ppΩq � LqpΩq for q � np{pn� kpq.

More generally, if pk �mqp   n, then

W k,ppΩq �Wm,qpΩq for 1 ¤ q   np{pn� pk �mqpq,

W k,ppΩq �Wm,qpΩq for q � np{pn� pk �mqpq.

(2) If kp � n, then

W k,ppΩq � LqpΩq for 1 ¤ q   8.

(3) If kp ¡ n, then

W k,ppΩq � C0,γpsΩq
6



for 0   γ   k�n{p if k�n{p   1, for 0   γ   1 if k�n{p � 1, and for γ � 1 if k�n{p ¡ 1;
and

W k,ppΩq � C0,γpsΩq
for γ � k � n{p if k � n{p   1.

More generally, if pk �mqp ¡ n, then

W k,ppΩq � Cm,γpsΩq
for 0   γ   k �m� n{p if k �m� n{p   1, for 0   γ   1 if k �m� n{p � 1, and for γ � 1
if k �m� n{p ¡ 1; and

W k,ppΩq � Cm,γpsΩq
for γ � k �m� n{p if k �m� n{p   1.

Remark 1.30. As we remarked above, these results hold for arbitrary open bounded sets Ω � Rn, if
W k,ppΩq is replaced by W k,p

0 pΩq.

We say that an open set Ω P Rn is bounded in some direction, if there exists e P Rn, and a, b P R
such that a ¤ e �x ¤ b for all x P Ω, where e �x is the usual Euclidean dot product. On such domains
we have the following result.

Theorem 1.31. Let Ω be open and bounded in some direction, 1 ¤ p   8. Then there exists a
positive constant C � Cpn,Ω, pq ¡ 0, such that

}u}LppΩq ¤ C}Du}LppΩq, for all u PW 1,p
0 pΩq. (1.1)

Inequality (1.1) is called the Poincaré inequality. Its significance is that the Lp norm of a function
is bounded by the Lp norm of the weak derivative, which differs from the Sobolev embeddings,
where the bound is in terms of the full norm of W k,p. The requirement that u PW 1,p

0 pΩq instead of
u PW k,ppΩq is crucial, since for constant functions Poincaré’s inequality is trivially false. However,
the compactness of the embedding W 1,p

0 � LppΩq for bounded Ω, along with the extension theorem
can be used to show an analogous result for W 1,ppΩq functions.

Theorem 1.32. Let Ω P Rn be open, bounded, connected with C1 boundary, 1 ¤ p   8. There
exists a positive constant C � Cpn,Ω, pq ¡ 0, such that

}u� uΩ}LppΩq ¤ C}Du}LppΩq, for all u PW 1,ppΩq,

where uΩ � 1
|Ω|

³
Ω
u dx is the average of u on Ω.

1.7 Difference quotients

A useful way of establishing weak differentiability of functions is via a uniform bound on difference
quotients. To illustrate this, let us first define the difference quotients.

Definition 1.33. Let u : Rn Ñ R be a function on Rn, and h P Rzt0u. The ith difference quotient
of u of size h is the function

Dh
i upxq �

upx� heiq � upxq

h
,

where ei is the unit vector in the ith direction. The difference quotient vector is

Dhu � pDh
1u,D

h
2u, . . . ,D

h
nuq.

Notice that the difference quotient can be defined for any function u. The next result, however,
shows that it behaves as a derivative.

Proposition 1.34. The difference quotient has the following properties:

7



(1) (commutativity with weak derivatives) If u, Biu P L
1
locpRnq, then

BiD
h
j u � Dh

j Biu.

(2) (integration by parts) If u P LppRnq and v P Lp
1

pRnq, where 1 ¤ p   8, and 1
p �

1
p1 � 1, then»

pDh
i uqv dx � �

»
upD�h

i vq dx.

(3) (product rule)
Dh
i puvq � uhi pD

h
i vq � pDh

i uqv � upDh
i vq � pDh

i uqv
h
i ,

where uhi pxq � upx� heiq.

The following theorem is the main result connecting weak differentiability with the uniform
boundedness of the difference quotients.

Theorem 1.35. Let Ω � Rn be open, bounded, and Ω1 � Ω. Denote d � distpΩ1, BΩq ¡ 0.

(1) If Du P LppΩq, where 1 ¤ p   8, and 0   |h|   d{2, then

}Dhu}LppΩ1q ¤ }Du}LppΩq.

(2) If u P LppΩq, where 1 ¤ p   8, and there exists a constant C, such that

}Dhu}LppΩ1q ¤ C, for all 0   |h|   d{2,

then u PW 1,ppΩ1q, and
}Du}LppΩ1q ¤ C.
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2. Solvability of elliptic PDEs

2.1 Weak formulation

Let us first consider the Dirichlet problem for the Laplacian with homogeneous boundary conditions
in a bounded open domain Ω � Rn with C1 boundary,

�∆u � f in Ω, (2.1)

u � 0 on BΩ. (2.2)

Assuming that u, f : Ω̄ Ñ R are smooth functions, and multiplying the equation by a test
function φ P C8

c pΩq, we obtain

�

»
Ω

∆uφ dx �

»
Ω

fφ dx.

Integrating by parts, and discarding the boundary terms due to the compact inclusion of the support
of φ in Ω, we arrive at »

Ω

Du �Dφdx �

»
Ω

fφ dx for all φ P C8
c pΩq. (2.3)

Conversely, if f and Ω are smooth, then any smooth u satisfying (2.3) is necessarily a solution of
(2.1). However, notice that (2.3) makes sense under much weaker assumptions on Ω, u and f . There
is a flexibility in how to weaken the assumptions on u, so for the added structure of Hilbert spaces,
we will consider the case of the derivatives of u in the weak sense being in L2pΩq. Then, if Du is
in L2, which will be the case if we assume that u P H1pΩq, then the right hand side of (2.3) is well
defined by the Cauchy-Schwartz inequality for all φ P C8

c pΩq, and by extension, for all φ P H1
0 pΩq,

which is the closure of C8
c pΩq under the H1 norm. The right hand side of (2.3) will be well defined

for all φ P H1
0 , if f P L2, or more generally, for all f P H�1 � pH1

0 pΩqq
�, in which case we understand

the right hand side of (2.3) as a dual pairing of f and φ.
Notice that if we understand the solution u in the weaker sense that it only belongs toH1pΩq, then

the Dirichlet condition (2.2) is not suited for such functions, since they are defined up to almost
everywhere, and BΩ has n-dimensional Lebesgue measure zero. We thus weaken the boundary
condition to hold in the trace sense, i.e., by requiring that the solution u P H1pΩq have trace zero
on the boundary BΩ. But these are exactly H1

0 pΩq functions.
All of the above motivates the following definition.

Definition 2.1. Let Ω � Rn be open, f P H�1pΩq. A function u : Ω Ñ R is called a weak solution
of (2.1)-(2.2), if

(i) u P H1
0 pΩq, and

(ii) »
Ω

Du �Dφdx � xf, φy for all φ P H1
0 pΩq. (2.4)

The right hand side of (2.4) is the dual pairing, and the weak solution is understood to be a
‘function’ in L2 sense, i.e. it’s an equivalence class with respect to the almost everywhere pointwise
equality.
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Remark 2.2. The boundary conditions (2.2) were assumed to be homogeneous for simplicity, however
the general case of non-homogeneous boundary conditions can be reduced to this case as follows.
Assume that g : BΩ Ñ R is in the range of the trace operator T : H1pΩq Ñ L2pBΩq, say g � Tw,
then the weak formulation for the Dirichlet problem

�∆u � f in Ω,

u � g on BΩ,

is obtained by replacing the first condition in Definition 2.1 by the condition pu � wq P H1
0 pΩq.

Otherwise the definition is the same.

Remark 2.3. The roots of the weak formulation (2.4) lie in the variational approach to Dirichlet’s
problem, in which one looks for a solution to the Dirichlet problem as the minimizer to the energy
functional

Jpuq �
1

2

»
Ω

|Du|2 dx� xf, uy.

By properly defining the (Fréchet) derivative of this functional, and considering the minimization
problem of J : H1

0 pΩq Ñ R, one can show that the minimizer must be a weak solution of (2.1) in
the sense of the Definition 2.1.

2.2 Existence of weak solutions of the Dirichlet problem

Using the weak formulation given by definition 2.1, the existence of weak solutions becomes an
immediate consequence of the Riesz representation theorem for a suitably defined Hilbert inner
product over H1

0 pΩq, which induces an equivalent norm to the standard } � }H1
0 pΩq

norm.

Theorem 2.4. Let Ω P Rn be open, bounded in some direction, and f P H�1pΩq. Then there exists
a unique weak solution u P H1

0 pΩq of the Dirichlet problem (2.1)-(2.2) in the sense of Definition 2.1.

Proof. We define a binary operation on H1
0 pΩq as follows

pu, vq0 �

»
Ω

Du �Dv dx. (2.5)

It’s easy to see that this binary operation is an inner product over H1
0 pΩq, provided Ω is bounded

in some direction, and that the induced norm, } � }0, defined by }u}0 � pu, uq0, is equivalent to the
standard norm } � }H1

0 pΩq
by Poincaré’s inequality. This then implies that the space H1

0 pΩq equipped

with the p, q0 inner product is a Hilbert space, and f P H�1pΩq is a bounded linear functional on
pH1

0 pΩq, p, q0q. But then by Reisz representation theorem, there exists a unique function u P H1
0 pΩq,

such that
pu, φq0 � xf, φy for all φ P H1

0 pΩq, (2.6)

which is equivalent to u being a weak solution.

This approach to weak solvability of the Dirichlet problem for Laplace’s equation can be gener-
alized to other elliptic operators. We consider several examples of such (symmetric) operators, and
will consider non-symmetric elliptic operators in the next section.

Example 2.5. Consider the Dirichlet problem for the operator L � �∆ � I,

�∆u� u � f in Ω,

u � 0 on BΩ.

We call u P H1
0 pΩq a weak solution of this problem, if»

Ω

pDu �Dφ� uφq dx � xf, vy for all φ P H1
0 pΩq.
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In analogy to (2.6) This is equivalent to the condition that

pu, φq1 � xf, φy for all φ P H1
0 pΩq, (2.7)

where p, q1 is the standard inner product on H1
0 pΩq. Hence, the Riesz representation theorem will

again imply the existence of a unique weak solution.

Remark 2.6. In this example Ω � Rn is a general open set, and doesn’t have to be bounded in some
direction, since we used the standard inner product, and thus do not rely on Poincaré’s inequality
to prove equivalence of induced norms. Moreover, (2.7) implies that }u}H1

0
� }f}H�1 , and hence,

the operator L � �∆ � I is an isometry of H1
0 pΩq onto H�1pΩq.

Example 2.7. We can slightly generalize the previous example, by considering the operator L �
�∆�µI, where µ ¡ 0 is a real number. Given an open domain Ω P Rn, and f P H�1pΩq, a function
u P H1

0 pΩq is a weak solution of the Dirichlet problem

�∆u� µu � f in Ω,

u � 0 on BΩ,

if pu, φqµ � xf, φy for all φ P H1
0 pΩq, where

pu, vqµ �

»
Ω

pDu �Dv � µuvq dx.

It’s easy to see that the norm } � }µ induced by this inner product is again equivalent to the standard
norm, precisely because µ ¡ 0. Hence, Riesz representation theorem again will imply the existence
of a unique weak solution.

Example 2.8. To generalize the result of the previous example to the case of µ   0, we have to
guarantee that the resulting binary operation still defines an inner product, with the associated
norm being equivalent to the standard norm. If Poincaré’s inequality holds for the domain Ω with
some constant C, i.e. }u}2L2pΩq ¤ C}Du}2L2pΩq, then we will have»

Ω

µu2 dx ¥ �C|µ|

»
Ω

|Du|2 dx,

and hence, also

pu, uqµ �

»
Ω

p|Du|2 � µu2q dx ¥ p1 � C|µ|q

»
Ω

|Du|2 dx ¥
p1 � C|µ|q

p1� Cq
}u}H1

0 pΩq
.

Thus, if �1{C   µ   0, then }u}µ defines a norm on H1
0 pΩq equivalent to the standard norm

(the other inequality is trivial). The existence of unique solution will then again follow from Riesz
representation theorem.

Remark 2.9. For bounded domains the Dirichlet Laplacian has an infinite sequence of real eigenvalues
tλn : n P Nu, and it can be shown that the best constant (smallest constant, giving the sharpest
inequality) in the Poincaré inequality is exactly the principal eigenvalue λ1. Then the above method
won’t work for µ   �1{λ1. Notice that when µ � �λn, not only the solution may not exist for
an arbitrary f P H�1pΩq, but even if a weak solution exists, it will not be unique, since adding an
eigenfunction to a solution will still be a solution. Hence, we do not expect existence of a unique
weak solution when µ   �1{C, where C is the best constant in the Poincaré inequality.

Example 2.10. As the last example before embarking on the study of solvability for general elliptic
operators, let as consider the operator

Lu � �
ņ

i,j�1

BipaijBjuq, (2.8)

11



where the coefficients are assumed to be bounded, symmetric (aij � aji), and satisfy the uniform
ellipticity condition. That is, for some θ ¡ 0,

ņ

i,j�1

aijpxqξiξj ¥ θ|ξ|2 for all x P Ω, and all ξ P Rn.

The function u P H1
0 pΩq will be a weak solution of the Dirichlet problem for this operator,

Lu � f in Ω,

u � 0 on BΩ,

if
apu, φq � xf, φy for all φ P H1

0 pΩq,

where a : H1
0 pΩq �H1

0 pΩq Ñ R is the symmetric bilinear form associated with the operator, and is
given by

apu, vq �
ņ

i,j�1

»
Ω

aijBjuBiv dx.

Now, if Ω is bounded in some direction, then boundedness of aij , uniform ellipticity, and the
Poincaré inequality will imply that the symmetric bilinear form a defines an inner product on
H1

0 pΩq, with the induced norm being equivalent to the standard norm of H1
0 pΩq. This will again

imply that f P H�1 is a bounded linear functional on the Hilbert space pH1
0 pΩq, aq, and hence the

Riesz representation theorem will once again imply the existence of a unique weak solution of the
Dirichlet problem for this operator.

Remark 2.11. The bilinear form a of course arises from integration by parts of the left hand side of
the equation after multiplying by the function v. Thus, having the derivative in front of the entire
term aijBju is crucial, since we are not assuming that the coefficients aij are weakly differentiable.
In such cases we will say that the elliptic operator is in the divergence form.

2.3 General linear elliptic PDEs

As in the previous section, we are interested in solving the PDE

Lu � f in Ω,

subject to homogeneous Dirichlet boundary conditions on BΩ. Here we generalize the linear operator
L, and consider an operator of the form

Lu � �
ņ

i,j�1

BipaijBjuq �
ņ

i�1

Bipbiuq � cu. (2.9)

Notice that the leading order terms, as well as the first order terms are in the divergence form,
which will be useful when studying the weak formulation of the problem. If aij , bi P C

1pΩq, then an
operator in non-divergence form can be always written in the divergence form, by possibly modifying
the coefficient of first and zeroth order terms. However, we will assume only boundedness of the
coefficients, thus, for the weak formulation the divergence form (of the highest order terms) is
necessary.

Definition 2.12. The operator L given by (2.9) is called elliptic at the point x0 P Ω, if the matrix
paijpx0qq is positive definite. And the operator will be elliptic in all of Ω, if it is elliptic at every
point.

We will assume the stronger notion of ellipticity, that of uniform ellipticity, given by the next
definition.

12



Definition 2.13. The operator L given by (2.9) is called uniformly elliptic in Ω, if there exists a
constant θ ¡ 0, such that

ņ

i,j�1

aijpxqξiξj ¥ θ|ξ|2 (2.10)

for x almost everywhere in Ω and every ξ P Rn.

Remark 2.14. Uniform ellipticity means that the eigenvalues of the matrix paijpxqq are bounded
from below by θ uniformly in x almost everywhere in Ω. We will use the uniform ellipticity with the
vector ξ � Du, which will in turn allow us to control the integral of |Du|2 in terms of the integral
of

°n
i,j�1 aijBiuBju.

Example 2.15. The Laplacian, L � �∆ is uniformly elliptic, since the matrix of coefficients of the
leading order terms is the unit matrix, and thus the uniform ellipticity condition (2.10) holds with
θ � 1.

Let µ P R, and consider the Dirichlet problem for the operator L� µI,

Lu� µu � f in Ω,
u � 0 on BΩ.

(2.11)

In the sequel we will always make the following assumptions on the operator L given by (2.9):

(i) (boundedness) the coefficient functions aij , bi, c : Ω Ñ R satisfy

aij , bi, c P L
8pΩq (2.12)

(ii) (symmetry in the leading terms) the coefficients of the leading terms are symmetric: aij � aji

(iii) (uniform ellipticity) the operator is uniformly elliptic, i.e. (2.10) holds.

To obtain the weak formulation for the problem (2.11), we proceed as before: multiply the
equation by a test function φ P C8

c pΩq, integrate over Ω, and integrate by parts, assuming all the
functions as well as the domain are smooth. This leads to the condition that u P H1

0 pΩq is a weak
solution of (2.11), if»

Ω

�
ņ

i,j�1

aijBiuBjφ�
ņ

i�1

biuBiφ� cuφ

�
dx� µ

»
Ω

uφ dx � xf, φy (2.13)

for all φ P H1
0 pΩq.

We define the bilinear form a : H1
0 pΩq �H1

0 pΩq Ñ R associated with the operator L as

apu, vq �

»
Ω

�
ņ

i,j�1

aijBiuBjv �
ņ

i�1

biuBiv � cuv

�
dx. (2.14)

This form is well-defined on H1
0 pΩq, and is bounded as we will see later. Notice, however, that it is

not symmetric, unless bi � 0. Using this bilinear form, we can write the weak formulation (2.13) in
a more concise form.

Definition 2.16. Let Ω P Rn be open, f P H�1pΩq, and L is given by (2.9), whose coefficients are
bounded, symmetric in the leading terms, and satisfy uniform ellipticity. Then u : Ω Ñ R is a weak
solution of (2.11), if:

(i) u P H1
0 pΩq, and

(ii)
apu, φq � µpu, φqL2 � xf, φy for all φ P H1

0 pΩq, (2.15)

where p, qL2 is the standard inner product of L2pΩq.
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Since the form a given by (2.14) is not symmetric unless bi � 0, we have

apv, uq � a�pu, vq,

where

a�pu, vq �

»
Ω

�
ņ

i,j�1

aijBiuBjv �
ņ

i�1

bipBiuqv � cuv

�
dx. (2.16)

This is the bilinear form associated with the formal adjoint L� of L,

L�u � �
ņ

i,j�1

BipaijBjuq �
ņ

i�1

biBiu� cu. (2.17)

Using the weak formulation (2.15) via the bilinear form associated with the uniformly elliptic
operator L, we would like to prove the existence of a unique weak solution by a method similar to
the analogous proof for the Dirichlet Laplacian. In this case, however, the bilinear form a is not
symmetric, and cannot be used to define an inner product. Fortunately, a similar result to the Riesz
representation theorem holds for non-symmetric bilinear forms as well, which is due to Lax and
Milgram.

2.4 Lax-Milgram theorem, solvability of general elliptic PDEs

We will state the Lax-Milgram theorem in the general setting of an abstract Hilbert space H, and
will subsequently apply it to the bilinear form associated with the uniformly elliptic operator in the
Hilbert space H1

0 pΩq.

Theorem 2.17. (Lax-Milgram) Let H be a Hilbert space with the inner product p�, �q : H�H Ñ R,
and let b : H�H Ñ R be a bilinear form on H. Further assume that there exist constants C1, C2 ¡ 0,
such that

(i) C1}u}
2
H ¤ bpu, uq for all u P H

(ii) |bpu, vq| ¤ C2}u}H}v}H for all u, v P H.

Then for every bounded linear functional f : H Ñ R, there exists a unique element u P H, such that

xf, vy � bpu, vq for all v P H.

Remark 2.18. By using v � u in the second condition in the above theorem, we can understand the
two conditions as the two inequalities of the equivalence bpu, uq � }u}2H. The first condition is the
positive definiteness of the bilinear form, while the second condition is the boundedness. Thus the
Lax-Milgram theorem states that every bounded functional on a Hilbert space can be represented by
the functional bpu, �q, provided the bilinear form b is bounded and positive definite. Since the inner
product is bounded and positive definite, we can see that the Lax-Milgram theorem generalized the
Riesz representation theorem, and in general no symmetry is assumed for the bilinear form b.

Proof. Notice that for every fixed u P H, the mapping v ÞÑ bpu, vq is a bounded linear functional on
H. By the Riesz representation theorem there exists a unique element w P H, such that

bpu, vq � pw, vq for all v P H.

Denote the operator mapping u to w by B, i.e. w � Bu, and bpu, vq � pBu, vq for all v P H.
Using the hypothesis of the theorem, one can show that the operator B is linear, one to one, and

that the range of B, ranpBq, is closed in H. These would imply that ranpBq � H. But then every
element of H has a preimage under B, and from the Riesz representation theorem for f , we have

xf, vy � pw, vq � pBu, vq � bpu, vq for all v P H,

where u is the preimage of the element w P H under the operator B.
Uniqueness follows from linearity of b, and condition piq.
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To use the Lax-Milgram theorem to prove the existence of a unique weak solution of (2.11), we
need to show that the associated bilinear form satisfies the hypothesis of the theorem. This will
depend on the following energy estimates.

Theorem 2.19. Let a be the bilinear form on H1
0 pΩq given by (2.14), and the coefficients are

bounded, symmetric in the higher order terms, and satisfy the uniform ellipticity condition (2.10).
Then there exist constants C1, C2 ¡ 0 and γ P R, such that for all u, v P H1

0 pΩq, the following
estimates hold:

C1}u}
2
H1

0 pΩq
¤ apu, uq � γ}u}2L2pΩq (2.18)

|apu, vq| ¤ C2}u}H1
0 pΩq

}v}H1
0 pΩq

. (2.19)

Remark 2.20. The constant γ in inequality (2.18) can be taken to be γ � θ � c0, if bi � 0, and
γ � 1

2θ

°n
i�1 }bi}

2
L8 � θ

2 � c0, if bi � 0. Here θ is the constant in the uniform ellipticity condition,
and c0 � ess infΩc.

Proof. The second inequality, (2.19), is the boundedness of the bilinear form a, and follows directly
from the boundedness of the coefficients.

The estimate (2.18) is a consequence of the uniform ellipticity. Indeed, by the uniform ellipticity,

θ}Du}2L2 � θ

»
Ω

|Du|2 dx ¤
ņ

i,j�1

aijBiuBju dx

¤ apu, uq �
ņ

i�1

»
Ω

biuBiu dx�

»
Ω

cu2 dx

¤ apu, uq �
ņ

i�1

}bi}L8}u}L2}Biu}L2 � c0}u}
2
L2 .

Inequality (2.18) would follow, if one uses Cauchy’s inequality with ε for the middle term on the
right, and hides the }Biu}

2
L2 term with an ε coefficient on the left.

Remark 2.21. The estimate (2.18) is called Garding’s inequality, and it is the crucial a priori esti-
mate, that establishes the bound for the H1

0 norm of the solution in terms of the bilinear form of
the elliptic operator.

Using Theorem 2.19, we can now apply the Lax-Milgram theorem to problem (2.11).

Theorem 2.22. Let Ω P Rn be open, f P H�1pΩq, and L be the differential operator (2.9). Suppose
the coefficients are bounded, symmetric in the highest order terms, and satisfy the uniform ellipticity
condition, and let γ P R be the constant for which Theorem 2.19 holds. Then for every µ ¥ γ there
exists a unique weak solution u P H1

0 pΩq of the Dirichlet problem (2.11).

Proof. For µ P R, we define the bilinear form aµ : H1
0 pΩq �H1

0 pΩq Ñ R by

aµpu, vq � apu, vq � µpu, vqL2 , (2.20)

where a is the bilinear form associated with the operator L and is given by (2.14).
It is easy to see that aµ is bounded. It also satisfies condition piq of the Lax-Milgram theorem

by Garding’s inequality (2.18), provided µ ¥ γ. Hence, we can apply the Lax-Milgram theorem to
show that for every f P H�1pΩq, there exists a unique function u P H1

0 pΩq, such that

xf, vy � aµpu, vq for all v P H1
0 ,

which is equivalent to u being a weak solution.

Remark 2.23. The above proof of existence of a unique weak solution applies to L� given by (2.17)
as well, with a replaced by a� from (2.16) in the proof, even though the first order term is not in
the divergence form.
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2.5 Fredholm operators on Hilbert spaces

The solvability of the problem (2.11) for µ large enough implies that the operator K � pL�µIq�1 :
H�1pΩq Ñ H1

0 pΩq is well defined and, as we will later see, bounded. If we restrict K to L2pΩq, and
think of it as a map into L2pΩq, then, provided Ω is bounded, the operator K will be compact, since
ranpKq � H1

0 pΩq, which is compactly embedded into L2pΩq for bounded Ω by Relich’s theorem.
The operator pL � λIq�1 is called the resolvent of L, thus the above property states that L has a
compact resolvent. As we will see in the next section, this fact leads to characterization of solvability
of the equation Lu � λu � f for for arbitrary λ P R, f P L2pΩq. In this section we give the formal
definitions of compact and Fredholm operators on a Hilbert space, and state some of the properties
of such operators without proof.

Let H be a Hilbert space equipped with the inner product p, q, and the associated norm } � }. The
space of bounded linear operators T : H Ñ H is denoted by LpHq. This space is a Banach space
with respect to the operator norm

}T } � sup

"
}Tx}

}x}
: x P H, x � 0

*
.

The adjoint of T P LpHq is the linear operator T� P LpHq, such that

pTx, yq � px, T�yq for all x, y P H.

An operator is self-adjoint, if T � T�. The kernel and range of T P LpHq are the subspaces

kerpT q � tx P H : Tx � 0u, ranpT q � ty P H : y � Tx for some x P Hu.

Definition 2.24. A linear operator T P LpHq is called compact, if it maps bounded sets to pre-
compact sets.

This is equivalent to the following: for every bounded sequence txnu � H, there exists a con-
verging subsequence of the sequence tTxnu.

Example 2.25. Any bounded linear map of finite rank, i.e. a linear operator whose range is finite
dimensional is compact. As a consequence, every linear operator on a finite-dimensional Hilbert
space is compact.

For compact self-adjoint operators the following spectral theorem holds.

Theorem 2.26. Let T P LpHq be a compact self-adjoint operator. T has at most countably many
distinct real eigenvalues. If there are infinitely many eigenvalues tλn P R, n P Nu, then necessarily
λn Ñ 0 as n Ñ 8. The eigenspace corresponding to each nonzero eigenvalue is finite dimensional,
and the eigenvectors associated with distinct eigenvalues are orthogonal. Moreover, H has an or-
thonormal basis consisting of eigenvectors of T , including those, if any, for eigenvalue zero.

Remark 2.27. The fact that the eigenvalues are real and the corresponding eigenspaces are mutually
orthogonal follows from self-adjointness of the operator. The compactness of the operator, on the
other hand, implies that the spectrum cannot have an accumulation point other than zero, since
otherwise we can always choose a bounded set consisting of unit pairwise orthogonal eigenvectors
corresponding to the eigenvalues converging to the nonzero accumulation point, which will not have
a precompact image. Hence, there can be at most countably many eigenvalues, and they must
converge to zero.

This spectral theorem will be used to characterize the spectrum of a uniformly elliptic self-adjoint
operator on a bounded domain via the spectrum of its compact resolvent.

We next turn to Fredholm operators.

Definition 2.28. A linear operator T P LpHq is called a Fredholm operator, if

(i) kerpT q has finite dimension
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(ii) ranpT q is closed, and has finite codimension.

The projection theorem for Hilbert spaces, coupled with property piiq in the definition implies
that H � ranpT q ` ranpT qK, and dim ranpT qK � codim ranpT q   8.

Definition 2.29. If T P LpHq is Fredholm, then the index of T is the integer

indpT q � dim kerpT q � dim ranpT qK.

Example 2.30. Every linear operator T : H Ñ H on a finite dimensional Hilbert space is Fredholm
with zero index, since any finite dimensional linear subspace is closed. The index will be zero due
to the formula

dimH � dim kerpT q � dim ranpT q.

Example 2.31. The identity map I on any Hilbert space is Fredholm. Moreover, dim kerpIq �
codim ranpIq � 0, and hence, indpIq � 0.

Using the definition of the Fredholm operator, it’s not hard to see the following property.

Theorem 2.32. If T P LpHq is Fredholm, then so is T�, and

dim kerpT�q � codim ranpT q, codim ranpT�q � dim kerpT q, indpT�q � �indpT q.

One can show that the set of compact operators is open as a subset of LpHq in the topology of
the operator norm. Moreover, the set of Fredholm operators is closed under addition of compact
operators.

Theorem 2.33. Suppose T P LpHq is Fredholm, and K P LpHq is compact, then:

(i) There exists an ε ¡ 0, such that for any H P H with }H}   ε, T �H is Fredholm. Moreover,
for every such operator, indpT �Hq � indpT q.

(ii) T �K is Fredholm and indpT �Kq � indpT q.

Remark 2.34. The first statement of the theorem implies that not only the set of Fredholm operators
is open in the operator norm topology, but that it is the union of connected components characterized
by the index.

For Fredholm operators with zero index the following result holds, know as the Fredholm al-
ternative, which characterizes the solvability of the linear equation corresponding to a Fredholm
operator.

Theorem 2.35. Let T P LpHq be a Fredholm operator with indpT q � 0, then one of the following
alternatives holds:

(1) kerpT�q � kerpT q � 0; ranpT q � ranpT�q � H.

(2) kerpT�q � 0; dim kerpT q � dim kerpT�q   8; ranpT q � kerpT�qK, ranpT�q � kerpT qK.

Remark 2.36. The Fredholm alternative for the Fredholm operator T with zero index can be inter-
preted as the solvability of the linear equation Tx � y. Indeed, the two alternatives are equivalent
to the following:

(1) T�z � 0 has the only solution z � 0; and Tx � y has a unique solution x P H for every
y P H � ranpT q.

(2) T�z � 0 has a nonzero solution, in which case the dimension of the solution space is equal to
the dimension of the solution space of the equation Tx � 0; the equation Tx � y is solvable,
iff py, zq � 0 for every z solving T�z � 0.

Remark 2.37. The Fredholm alternative is a consequence of the fact that, if T P LpHq, then

H � �ranpT q ` kerpT�q, and �ranpT q � kerpT�qK.

In the case of a Fredholm operator, there are finitely many solvability conditions expressed by the
orthogonality in the second alternative.
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2.6 The Fredholm alternative for elliptic equations

As we mentioned in the beginning of the previous section, Theorem 2.22 for the weak solvability
implies that the operator L � µI for µ ¥ γ is invertible, and we may define the inverse operator
K � pL � µIq�1, which maps H�1pΩq onto H1

0 pΩq. That is, Kf � u, iff aµpu, vq � xf, vy for all
v P H1

0 pΩq, where aµ is the bilinear form (2.20).

Clearly K is linear, and it is bounded due to the Garding inequality (2.18). Let us now assume
that Ω is bounded. If we restrict K to L2pΩq, and use the compact embedding of H1

0 pΩq ãÑ L2pΩq
for bounded domains, then the map

K : L2pΩq Ñ H1
0 pΩq ãÑ L2pΩq

maps bounded sets in L2pΩq to bounded sets in H1
0 pΩq, which are precompact in L2pΩq. Hence, as

a map from L2pΩq to L2pΩq, K is compact.

If f P L2pΩq, then for the dual pairing of H�1pΩq and H1
0 pΩq we have xf, vy � pf, vqL2 . Hence,

Kf � u iff aµpu, vq � pf, vqL2 for all v P H1
0 pΩq. (2.21)

Using the bilinear form a�µpu, vq � a�pu, vq � pu, vqL2 , where a� is the bilinear form associated with
L�, the formal dual of L, given by (2.16), we can define the operator K� in a similar way:

K�g � v iff a�µpv, uq � pg, uqL2 for all u P H1
0 pΩq. (2.22)

That is,

K� � pL� � µIq�1
��
L2pΩq

.

It is not hard to see that K� is the adjoint of the operator K.

Theorem 2.38. The operator K defined by (2.21) is a linear bounded operator K : L2pΩq Ñ L2pΩq.
Its adjoint is the operator K� given by (2.22). If Ω is bounded, then K is a compact operator.

Proof. Boundedness follows directly from Garding’s inequality (2.18). To show thatK� is the adjoint
of K, take f, g P L2pΩq, for which Kf � u, K�g � v. Then using (2.21) and (2.22), we have

pKf, gqL2 � pu, gqL2 � pg, uqL2 � a�µpv, uq � aµpu, vq � pf, vqL2 � pf,K�gq.

Compactness follows from Relich’s theorem, as explained above.

Observe that, if K is compact on L2pΩq, then so is the operator σK for every σ P R. But then
the operator pI�σKq will be Fredholm by Theorem 2.33, and indpI�σKq � indpIq � 0. Hence, the
Fredholm alternative, Theorem 2.35 holds for this operator. We then have a Fredholm alternative
for the elliptic operator pL� λIq as well, as encapsulated in the following theorem.

Theorem 2.39. Let Ω � R be open and bounded, and L is a uniformly elliptic operator (2.9), for
which Theorem 2.22 holds. Let L� be the formal adjoint of L, given by (2.17), and λ P R. Then one
of the following alternatives holds:

(1) The only weak solution of the equation L�v � λv � 0 is v � 0. For every f P L2pΩq there
exists a unique weak solution u P H1

0 pΩq of the equation Lu� λu � f . In particular, the only
solution of Lu� λu � 0 is u � 0.

(2) The equation L�v�λv � 0 has a nonzero weak solution v. The solution space of the equations
Lu � λu � 0 and L�v � λv � 0 are finite dimensional and have the same dimension. For
f P L2pΩq the equation Lu� λu � f has a weak solution u P H1

0 pΩq, iff pf, vqL2 � 0 for every
weak solution v P H1

0 pΩq of L�v � λv � 0, and if the solution u exists, it is not unique.
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Remark 2.40. Notice that for smooth u, v, for which we can perform integration by parts, pLu, vq �
pu, L�vq, and we can see that if Lu � f , then necessarily

pf, vq � pLu, vq � pu, L�vq � 0

for all v solving L�v � 0. The Fredholm alternative implies that this condition is also sufficient for
the solvability of the elliptic equations, which is a consequence of the index of the operator I being
equal to zero.

Proof. Since K � pL� µIq�1 is compact, and hence pI � σKq is Fredholm on L2pΩq, the Fredholm
alternative, Theorem 2.35, holds for the equation

u� σKu � g u, g P L2pΩq, (2.23)

for any σ P R. We consider the two alternatives separately.

(1) Suppose the only solution of v � σK�v � 0 is v � 0. Then, applying pL� � µIq to this
equation, we see that the only solution of L�v�pµ�σqv � 0 is v � 0. The Fredholm alternative then
implies that for every g P L2pΩq there is a unique solution of (2.23). Now take an arbitrary function
f P L2pΩq, and let g � Kf , then the unique solution of (2.23) for this g will be in the range of K.
We may then apply pL�µIq to (2.23) to conclude that there is a weak solution u P ranpKq � H1

0 pΩq
of the equation

Lu� pµ� σqu � f. (2.24)

This solution must be unique, since otherwise (2.23) would have multiple solutions. Taking σ �
�pλ� µq leads to the first alternative in the theorem.

(2) Suppose v � σK�v � 0 has a finite dimensional subspace of solutions v P L2pΩq. Then
v � �σK�v P ranpK�q, and applying pL� � µIq to this equation leads to

L�v � pµ� σqv � 0.

By the Fredholm alternative, equation u � σKu � 0 has a finite dimensional solution space of the
same dimension, and by applying pL� µIq to this, so does the equation

Lu� pµ� σqu � 0.

Also, for any f P L2pΩq, (2.23) is solvable for g � Kf , if and only if pg, vq � 0 for all solutions v of
v � σK�v � 0. But

pv, gqL2 � pv,KfqL2 � pK�v, fqL2 � �
1

σ
pv, fqL2 ,

and hence Lu�λu � f will have a weak solution iff (2.23) does for σ � �pλ�µq and g � Kf , which
by Fredholm alternative will happen iff pv, gq � 0, or equivalently pf, vq � 0 for every solution v of
v� σK�v � 0. But the solutions of the last equation are exactly the solutions of L�v� λv � 0.

2.7 The spectrum of a self-adjoint elliptic operator

Suppose L is a symmetric uniformly elliptic operator in some domain Ω � Rn of the form

Lu � �
ņ

i,j�1

BipaijBjuq � cu, (2.25)

where aij � aji, and aij , c P L
8pΩq. The associated symmetric bilinear form will be

apu, vq �

»
Ω

�
ņ

i,j�1

aijBiuBjv � cuv

�
dx.
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If the domain Ω is bounded, then the resolvent K � pL�µIq�1 is a compact self-adjoint operator
on L2pΩq for µ large enough. Hence, Theorem 2.26 holds for this K. Since, as we saw in the last
section, L has the same eigenfunctions as K, we have a corresponding spectral theorem for the
elliptic operator L.

Theorem 2.41. Let Ω � Rn be open, bounded, then the operator L given by (2.25) has an increasing
sequence of real eigenvalues of finite multiplicity

λ1   λ2 ¤ λ3 ¤ � � � ¤ λn ¤ . . . ,

such that λn Ñ 8. Moreover, there is an orthonormal basis tφn : n P Nu of L2pΩq consisting of
eigenfunctions φn P H

1
0 pΩq, which are weak solutions of

Lφn � λnφn.

Proof. First, notice that if Kφ � 0 for some φ P L2pΩq, then applying pL�µIq to this equation will
yield φ � 0, so K doesn’t have zero as one of its eigenvalues. This in particular will imply that K
must necessarily have infinitely many eigenvalues, since otherwise K could have only finitely many
linearly independent eigenfunctions, which could not span L2pΩq.

Now if Kφ � κφ, for φ P L2pΩq, then φ P ranpKq � H1
0 pΩq, and applying pL � µIq to this

equation gives

Lφ �

�
1

κ
� µ



φ.

So φ is an eigenfunction of L corresponding to the eigenvalue λ � 1{κ � µ. This means that
apφ, φq � λ}φ}2L2 , hence by Garding’s inequality (2.18),

C1}φ}H1
0
¤ apφ, φq � γ}φ}2L2 � pλ� γq}φ}2L2 .

for some γ P R. It follows that λ ¡ �γ, and so the eigenvalues of L are bounded from below. The
limiting property follows from the spectral theorem for the compact operator K.

Remark 2.42. The boundedness of the domain Ω is crucial, since otherwise the operator K may not
be compact, and the spectrum of L then may not be discrete. As an example, consider the Laplacian
L � �∆ on Rn, which has the purely continuous spectrum r0,8q.
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3. Elliptic regularity theory

In this chapter we show that the solution to elliptic PDEs are smooth, provided so are the forcing
term and the coefficients of the linear operator. It is convenient to start with the interior regularity
of solutions.

3.1 Interior regularity

As a motivation to the regularity estimates, let us first consider the case of the Laplacian. Suppose
u P C8

c pRnq. Integrating by parts twice, we get»
p∆uq2 dx �

» �
ņ

i�1

pB2
i uq

��
ņ

j�1

pB2
juq

�
dx �

ņ

i,j�1

»
pB2
ijuqpB

2
ijuq dx �

»
|D2u|2 dx.

Thus, if ∆u � f , then we just computed that

}D2u}L2 � }f}L2 .

That is, we can control the L2-norm of all second order derivatives of u by the L2 norm of the
Laplacian of u. This identity suggests that if f P L2, and u P H1 is a weak solution of the
Poisson’s equation ∆u � f , then u P H2. However, the above computation may not work for weak
solutions that belong to H1, since the use of second and higher weak derivatives is not justified in
the integration by parts.

Let us now consider the uniformly elliptic operator L given by

Lu � �
ņ

i,j�1

BjpaijBiuq, (3.1)

and the respective PDE
Lu � f in Ω, (3.2)

where Ω P Rn is open and f P L2pΩq. It is straightforward, and will be apparent from the proof how
to extend the regularity theory to operators that contain lower-order terms.

We define a weak solution as the function u P H1pΩq that satisfies the identity

apu, vq � pf, vq for all v P H1
0 pΩq, (3.3)

where the bilinear form a associated with the elliptic operator (3.1) is given by

apu, vq �
ņ

i,j�1

»
Ω

aijBiuBjv dx. (3.4)

Notice that we do not impose any boundary condition, so the interior regularity theorem will apply
to any weak solution of (3.2), no matter what the boundary conditions are.

Before stating and proving the elliptic regularity theorem, let us first try to emulate the above
integration by parts method used in the case of the Laplacian for the elliptic operator (3.1). For the
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purpose of obtaining a local estimate for D2u on a subdomain Ω1 � Ω, we take a cut-off function
η P C8

c pΩq, such that 0 ¤ η ¤ 1, and η � 1 on Ω1. As a test function we take

v � �Bkpη
2Bkuq. (3.5)

Multiplying (3.2) by v, and integrating over Ω gives pLu, vq � pf, vqL2 . Then integration by parts
gives

pLu, vq �
ņ

i,j�1

»
Ω

BjpaijBiuqBkpη
2Bkuq dx

�
ņ

i,j�1

»
Ω

BkpaijBiuqBjpη
2Bkuq dx

�
ņ

i,j�1

»
Ω

η2aijpBiBkuqpBjBkuq dx� F,

where F contains all the remaining terms from the product rule, i.e.

F �
ņ

i,j�1

»
Ω

 
η2pBkaijqpBiuqpBjBkuq � 2ηBjη raijpBiBkuqpBkuq � pBkaijqpBiuqpBkuqs

(
dx

Notice that F is linear in the second order derivatives in u, which, as we will see, is crucial to
obtaining the a priori estimate for D2u. Using the definition of η, and the uniform ellipticity with
the vector ξ � ηDBku, we see that

θ

»
Ω1
|DBku|

2 dx � θ

»
Ω1
|ηDBku|

2 dx ¤
ņ

i,j�1

»
Ω

η2aijpBiBkuqpBjBkuq dx � pf, vqL2 � F.

Using the definition of v, we can bound the pf, vqL2 term on the right as follows.

pf, vqL2 �

»
Ω

f rBkpη
2Bkuqs dx �

»
Ω

f rηBkηpBkuq � η2B2
kus dx

¤ }f}L2pΩq}Bku}L2pΩ1q � }f}L2pΩq}B
2
ku}L2pΩ1q

¤ C

�
}f}2L2pΩq � }u}2H1pΩq �

1

ε
}f}2L2pΩq � ε}DBku}

2
L2pΩ1q



,

where we used Cauchy’s inequality with ε for the term with second order derivatives of u. Since
second order derivatives of u enter only linearly into the F term, we can bound it similarly to the
above.

F ¤ C

�
}u}2H1pΩq �

1

ε
}Du}2L2pΩq � ε}DBku}

2
L2pΩ1q



.

Combining these estimates, and absorbing all the second order derivative terms of u on the left hand
side (they enter the right hand side with a factor of ε, which can be made small), we obtain the
estimate

}DBku}
2
L2pΩ1q ¤ C

�
}f}2L2pΩq � }u}2H1pΩq

	
. (3.6)

Remark 3.1. The H1 norm on the right hand side of 3.6 can be bounded by the L2 norm of f and
the L2 norm of u essentially in the same way as above, by taking as a test function v � u. This will
lead to an estimate of the second order derivatives of u in terms of the L2 norms of Lu and u.

Remark 3.2. Notice that in the derivation of (3.6) we assumed that u is twice differentiable (weakly)
from the beginning. However, if this is not know a priori, as is the case for a weak solution u P H1,
one can not use second order derivatives, and instead must work with difference quotients. Obtaining
an estimate on the difference quotients of Bku uniformly in the size of the difference quotient, h, will
imply that u is twice weakly differentiable and is in H2

loc. This is the gist of the next result.
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Theorem 3.3. Let Ω � Rn be open, and assume that L is given by (3.1) with the coefficients
aij P C

1pΩq, and f P L2pΩq. If u P H1pΩq is a weak solution of (3.2), then u P H2pΩ1q for every
Ω1 � Ω. Moreover,

}u}H2pΩ1q ¤ C
�
}f}2L2pΩq � }u}2L2pΩq

	
, (3.7)

where the constant C � Cpn, aij ,Ω
1,Ωq is independent of u and f .

Proof. We use a similar argument to the one that lead to estimate (3.6) in the smooth case. Let
η P C8

c pΩq be a smooth cut-off function, such that 0 ¤ η ¤ 1, and η � 1 on Ω1. We use the following
test function in (3.3),

v � �D�h
k

�
η2Dh

ku
�
P H1

0 pΩq.

Integrating by parts, we obtain

apu, vq � �
ņ

i,j�1

»
Ω

aijpBiuqD
�h
k Bj

�
η2Dh

ku
�
dx �

ņ

i,j�1

»
Ω

Dh
k paijBiuqBj

�
η2Dh

ku
�
dx

�
ņ

i,j�1

»
Ω

η2ahijpD
h
kBiuq

�
Dh
kBju

�
dx� F,

where ahijpxq � aijpx� hekq, and F contains all the remaining terms coming from the product rule,

F �
ņ

i,j�1

»
Ω

!
η2

�
Dh
kaij

�
pBiuq

�
Dh
kBju

�
� 2ηBjη

�
ahij

�
Dh
kBiu

� �
Dh
ku

�
�
�
Dh
kaij

�
pBiuq

�
Dh
ku

�� )
dx.

Using the uniform ellipticity of L with the vector ξ � ηDh
kDu, we get

θ

»
Ω

η2}Dh
kDu}

2 dx ¤
ņ

i,j�1

»
Ω

η2aij
�
Dh
kBiu

� �
Dh
kBju

�
dx.

From the weak formulation (3.3) and the above, we have

θ

»
Ω

η2}Dh
kDu}

2 dx ¤ �

»
Ω

fD�h
k

�
η2Dh

ku
�
dx� F. (3.8)

We estimate the right hand side of this inequality using Cauchy-Schwartz and Cauchy’s inequality
as was done in obtaining estimate (3.6).����»

Ω

fD�h
k

�
η2Dh

ku
�
dx

���� ¤ }f}L2pΩq}D
�h
k

�
η2Dh

ku
�
}L2pΩq

¤ }f}L2pΩq}Bk
�
η2Dh

ku
�
}L2pΩq

¤ }f}L2pΩq

�
}η2Dh

kBku}L2pΩq � }2ηpBkηqD
h
ku}L2pΩq

	
¤ }f}L2pΩq

�
}ηDh

kBku}L2pΩq � C}Du}L2pΩq

	
,

where we used the fact that η is compactly supported in Ω, and hence the L2 norm of the difference
quotient is bounded by the norm of the weak derivative for sufficiently small h.

We can similarly bound the F term in (3.8),

|F | ¤ C
�
}Du}L2pΩq}ηD

h
kDu}L2pΩq � }Du}2L2pΩq

	
.

Now, using these bounds in (3.8) gives,

θ}ηDh
kDu}

2
L2pΩq � θ

»
Ω

η2}Dh
kDu}

2 dx ¤C
�
}f}L2pΩq}ηD

h
kDu}L2pΩq � }f}L2pΩq}Du}L2pΩq

� }Du}L2pΩq}ηD
h
kDu}L2pΩq � }Du}2L2pΩq

	
.
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Applying Cauchy’s inequality with ε to the terms containing ηDh
kDu, and with constant 1 to the

rest of the terms, we obtain the bound

θ}ηDh
kDu}

2
L2pΩq ¤C

�1

ε
}f}2L2pΩq � ε}ηDh

kDu}
2
L2pΩq � }f}2L2pΩq � }Du}2L2pΩq

�
1

ε
}Du}2L2pΩq � ε}ηDh

kDu}
2
L2pΩq � }Du}2L2pΩq

	
.

Finally, absorbing the }ηDh
kDu}

2
L2pΩq terms on the right into the left hand side by choosing ε

small enough, and using the fact that η � 1 on Ω1, we arrive at the estimate

}Dh
kDu}

2
L2pΩ1q ¤ C

�
}f}2L2pΩq � }Du}2L2pΩq

	
, (3.9)

where the constant C � CpΩ,Ω1, aijq is independent of h, u, f . Notice that this estimate holds with
Ω replaced by Ω2 in the norms on the right hand side, where Ω1 � Ω2 � Ω.

We can estimate }Du}2L2pΩ2q in terms of
�
}f}2L2pΩq � }u}2L2pΩq

	
by taking v � ζu P H1

0 pΩq in

(3.3), where ζ P C8
c pΩq is a smooth cut-off function, such that 0 ¤ ζ ¤ 1 and ζ � 1 on Ω2. Then

uniform ellipticity of L implies

θ

»
Ω2
|Du|2 dx ¤

»
Ω

|ζDu|2 ¤
ņ

i,j�1

»
Ω

ζ2aijBiuBju

¤

»
Ω

fu dx ¤ }f}L2pΩq}u}L2pΩq ¤ C
�
}f}2L2pΩq � }u}2L2pΩq

	
.

Combining this with (3.9) (where Ω is replaced by Ω2 on the right) gives the estimate

}Dh
kDu}

2
L2pΩ1q ¤ C

�
}f}2L2pΩq � }u}2L2pΩq

	
,

which is uniform in h, hence, u has second weak derivatives which belong to L2pΩ1q. Moreover,
estimate (3.7) holds.

Remark 3.4. If the operator L contains lower order terms, then estimate (3.7) can be proved in
much the same way, with several more terms being estimated using Cauchy-Schwartz and Cauchy’s
inequality.

Remark 3.5. If u P H2
locpΩq and f P L2pΩq, then equation Lu � f , where the derivatives are

understood in the weak sense, holds pointwise almost everywhere in Ω. Such solutions are called
strong solutions to distinguish them from weak solutions that may not posses weak second order
derivatives, and from classical solutions, which have continuous second order derivatives. The last
theorem then implies that if L is uniformly elliptic, then any weak solution is necessarily a strong
solution.

The repeated application of the interior elliptic regularity estimate (3.7) leads to higher interior
regularity.

Theorem 3.6. Let Ω � Rn be open, and assume that L is given by (3.1) with the coefficients
aij P C

k�1pΩq, and f P HkpΩq. If u P H1pΩq is a weak solution of (3.2), then u P H2pΩ1q for every
Ω1 � Ω. Moreover,

}u}Hk�2pΩ1q ¤ C
�
}f}2HkpΩq � }u}2L2pΩq

	
,

where the constant C � Cpn, k, aij ,Ω
1,Ωq is independent of u and f .

The proof of this theorem uses induction on k and arguments similar to those in the proof of
Theorem 3.3. The details are left as an exercise. Note that if the hypothesis of the theorem hold for
k ¡ n

2 , then f P CpΩq, and u P C2pΩq, so u is a classical solution of Lu � f . Furthermore, if f and
aij are smooth, then so is the solution.
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Corollary 3.7. If aij , f P C
8pΩq, and u P H1pΩq is a weak solution of (3.2) with L given by (3.1),

then u P C8pΩq.

The proof of the corollary is left as an exercise, with the observation that smoothness is a local
property, so it is enough to show that u P C8pΩ1q for every open subset Ω1 � Ω.

We observe that Remark 3.4 applies to Theorem 3.6 also, as well as to the last Corollary.

3.2 Boundary regularity
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4. Variational methods

In this chapter we revisit the question of weak solvability of elliptic PDE’s via a variational approach.
The calculus of variations methods have the advantage of being applicable to more general, including
nonlinear problems, which differs from the purely linear methods based on the Riesz representation
theorem. Although most of what we discuss can be directly generalized to general second order
uniformly elliptic operators, here we will consider only the Laplacian.

4.1 The Derivative of a functional

Let X be a Banach space, and F a continuous functional on X, i.e., a continuous, but not necessarily
linear map from X to R. We will define the derivative and differentiability of such maps in analogy
to the finite dimensional case F : Rn Ñ R. Recall that for such functions of several variables the
derivative at a point x P Rn in the direction of y P Rn, F 1pxqy � DF pxq � y � DyF pxq is defined to
be

F 1pxqy � lim
εÑ0

F px� εyq � F pxq

ε
.

Differentiability requires the stronger condition of local linearity,

F px� yq � F pxq � Apxqy � op|y|q, as y Ñ 0,

where Apxq is a linear map from Rn to R. Of course in this case the directional derivative F 1pxqy
must exactly coincide with Apxqy, so the directional derivative F 1pxqy must be linear in y. Indeed,
for differentiable functions on Rn, the directional derivative simply becomes F 1pxqy � DF pxq � y,
where DF pxq is the gradient of F at x. So we can think of F 1pxq as a linear functional on Rn, that is,
F 1pxq P pRnq�, where pRnq� is the dual space of Rn, and the derivative F 1 as a map F 1 : Rn Ñ pRnq�.

In analogy to functions on Rn, we define the directional derivative of a functional F : X Ñ R on
any Banach space X as

F 1pxqy � lim
εÑ0

F px� εyq � F pxq

ε
.

If the directional derivative at the point x P X exists in every direction y P X, then the functional F
is called Gpateaux differentiable. We further define Fréchet differentiability of F by the local linearity
condition, i.e. F is (Fréchet) differentiable at x, if there exists a linear functional Apxq : X Ñ R, so
that

F px� yq � F pxq � Apxqy � op|y|q, as y Ñ 0.

Similar to the Rn case, we can see that Fréchet differentiability implies Gpateaux differentiability,
and the directional derivative F 1pxqy must be linear in y. Then the derivative becomes a map from
X to its dual X�, F 1 : X Ñ X�. We say that F is C1, if this map is continuous. From now own we
will mean differentiability in the Fréchet sense.

A point x P X is called a critical point of a differentiable functional F , if F 1pxq � 0 as a linear
map, i.e.

F 1pxqy � 0, for all y P X.

If F has the form of an action integral for some Lagrangian, then the last condition is equivalent to
the Euler-Lagrange equation satisfied by x.
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We further observe that if F attains its global minimum at x, then x must be a critical point
of F . Indeed, if we define fptq � F px � tyq, where t P R, then t � 0 must be a minimum point for
f . Hence, f 1p0q � F 1pxqy � 0. Since this can be done for every y, we see that x must be a critical
point of F .

Definition 4.1. A functional F : X Ñ R on a Banach space X is called coercive, if there exists
constants C1 ¡ 0, C2 P R, such that

F pxq ¥ C1}x}
2
X � C2 for all x P X. (4.1)

Remark 4.2. Notice that coercive functionals are bounded from below, since F pxq ¥ �C2 ¡ �8. In
this case F will achieve its global minimum, if there exists x P X, such that F pxq � inftF pxq : x P Xu.
Graphically, one can visualize coercivity as a condition for the graph of F pxq to lie above some
parabola in }x}X .

Remark 4.3. Coercivity can also be used to show boundedness of a sequence txnu � X, provided
the sequence tF pxnqu � Rn is bounded. In this sense, if one considers a “generalized norm” }x}2F �
F pxq�C2}x}

2
X , then (4.1), along with boundedness of F will imply the equivalence of this generalized

norm to the Banach space norm }x}X .

Our goal in this chapter is to establish weak solvability of elliptic equations by showing the
existence of a global minimizer for a suitably chosen functional. This minimizer then will be a
critical point for the functional, and by the choice of the functional, also a weak solution of the
corresponding equation. If we denote I � inftF pxq : x P Xu, then there exists a sequence txju � X,
such that F pxjq Ñ I. But then the sequence tF pxjqu is bounded, which implies the boundedness
of the sequence txju. If X is finite dimensional, then the boundedness of the sequence would imply
by compactness that there is a converging subsequence xjk Ñ x P X, which would be a minimizer
for X. If, however, X is infinite dimensional, then bounded sets need not be precompact. In this
case we will rely on weakly convergent subsequences, which exist by the Banach-Alaoglu theorem,
provided X is reflexive, and the following property of functionals.

Definition 4.4. A continuous functional F on a Banach space X is called weakly lower semicon-
tinuous, if

F pxq ¤ lim inf
jÑ8

F pxjq, whenever xj á x weakly in X.

4.2 Solvability for the Dirichlet Laplacian

Let Ω � Rn be open and bounded and f P L2pΩq. We consider the question of weak solvability of
the Dirichlet problem for the Laplacian,

∆u � f in Ω,
u � 0 on BΩ.

(4.2)

Let us define the functional

F puq �

»
Ω

�
1

2
|Du|2 � fu



dx, (4.3)

which is well defined for functions u P X � H1
0 pΩq by Cauchy-Schwartz. We use the definition of

partial derivatives to find F 1puqv:

F 1puqv � lim
εÑ0

³
Ω

�
1
2 |Dpu� εvq|2 � fpu� vq

�
dx�

³
Ω

�
1
2 |Du|

2 � fu
�
dx

ε

� lim
εÑ0

»
Ω

�
Du �Dv �

ε

2
|Dv|2 � fv

	
dx.

Hence,

F 1puqv �

»
Ω

pDu �Dv � fvq dx. (4.4)
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Notice that F 1puqv is linear in v, and F 1puq is bounded in H1
0 pΩq, since

|F 1puqv| ¤ }Du}L2pΩq}Dv}L2pΩq � }f}L2pΩq}v}L2pΩq ¤ C}v}H1
0 pΩq

by Cauchy Schwartz, where C � Cpu, fq. The function F is differentiable everywhere in H1
0 pΩq,

since ��F pu� vq � F puq � F 1puqv
�� � 1

2

»
Ω

|Dv|2 dx ¤
1

2
}Dv}2L2pΩq � op}v}H1

0 pΩq
q.

We further check that F is C1 on X � H1
0 pΩq. For this, observe that���F 1puq � F 1pvq

�
w
�� � ����»

Ω

pDu�Dvq �Dwdx

���� ¤ }Dpu� vq}L2pΩq}Dw}L2pΩq ¤ }u� v}X}w}X ,

hence,

|F 1puq � F 1pvq}X� � sup
w�0

|pF 1puq � F 1pvqqw|

}w}X
Ñ 0, as }u� v}X Ñ 0.

So F 1 : X Ñ X� is a continuous map.
We see from (4.4) that if u is a critical point for F , then it is a weak solution of (4.2). Then to

prove the existence of a weak solution for the Dirichlet problem (4.2) it is enough to find a critical
point of the functional (4.3). We will do this by showing the existence of a minimizer for F , i.e. that
F attains its minimum on H1

0 pΩq.
Let us start by checking that F is coercive on H1

0 pΩq. Indeed,

F puq �

»
Ω

�
1

2
|Du|2 � fu



dx ¤

1

2
}Du}2L2pΩq �

»
Ω

|uf | dx.

But »
Ω

|fu| dx ¤ }f}L2pΩq}u}L2pΩq ¤
1

2ε2
}f}2L2pΩq �

ε2

2
}u}2L2pΩq ¤

1

2ε2
}f}2L2pΩq � C

ε2

2
}Du}2L2pΩq,

where we used Cauchy’s inequality with ε, and Poincaré’s inequality. Hence, by choosing ε small
enough, we have

F puq ¥
1

2
}Du}2L2pΩq �

1

2ε2
}f}2L2pΩq � C

ε2

2
}u}2L2pΩq ¥

1

4
}Du}L2pΩq � C2 ¥ C1}u}H1

0 pΩq
� C2,

where we again used Poincaré’s inequality in the last step. So F is indeed coercive, and as a
consequence, is also bounded from below.

Define I � inftF puq : u P H1
0 pΩqu. There exists a sequence tuju � H1

0 pΩq, such that F pujq Ñ I.
But coercivity implies that the sequence tuju is bounded. By the compactness of the embedding
H1

0 pΩq ãÑ L2pΩq, there exists a subsequence tujku which converges in L2pΩq, i.e. there exists u P
L2pΩq, such that ujk Ñ u in L2. By Banach-Alaoglu’s theorem, we can take a further subsequence,
which we will also call tujku, which converges weakly in H1

0 pΩq. That is, there exists u1 P H1
0 pΩq,

such that ujk á u1 weakly in H1
0 pΩq. But since the same subsequence converges in L2, and hence

also weakly in L2 to u, we must have u � u1, and in particular, u P H1
0 pΩq. We claim that this u is

a minimizer for F , indeed,

F puq �
1

2
}Du}2L2pΩq �

»
Ω

fu dx �
1

2
}u}2H1

0 pΩq
�

1

2
}u}L2pΩq �

»
Ω

fu dx

¤ lim inf
jkÑ8

"
1

2
}ujk}

2
H1

0 pΩq
�

1

2
}ujk}L2pΩq �

»
Ω

fujk dx

*
� lim inf

jkÑ8
F pujkq � I,

where we used the fact that the norm of a Hilbert space is weakly lower semicontinuous. So u must
be a critical point for F , and, hence, a weak solution of (4.2). The uniqueness of this weak solution
can be proved by showing that F defined by (4.3) is strictly convex on H1

0 pΩq.
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We chose the Dirichlet condition in (4.2) to be homogeneous for simplicity, but the above varia-
tional method can be used to show weak solvability in the case of inhomogeneous boundary conditions
as well, which we briefly discuss next. Consider the following Dirichlet problem for the Laplacian,

∆u � 0 in Ω,
u � g on BΩ,

(4.5)

where g P H1pΩq (g is identified with its preimage under the trace map). We can express the
boundary condition via the requirement that pu � gq P H1

0 pΩq (c.f. Remark 2.2). Then the weak
solution must belong to the admissibility set

A � tu H1pΩq : pu� gq P H1
0 pΩqu � tu � g � v : v P H1

0 pΩqu.

Now, if we define the functional

F puq �
1

2

»
Ω

|Du|2 dx, (4.6)

then the minimizer of F on the admissibility set A will be a weak solution of (4.5). Indeed, defining
fptq � F pu�tvq for v P H1

0 pΩq, we see that t � 0 is a minimum point for f , hence, f 1p0q � F 1puqv � 0.
Since this can be done for every v P H1

0 pΩq, we have»
Ω

Du �Dv dx � 0, for all v P H1
0 pΩq,

which means that u is a weak solution of (4.5). Thus, to show the existence of a weak solution, it is
enough to find a minimizer for (4.6) over the set A. Let us denote I � inftF puq : u P Au ¥ 0. We
can find a sequence tuj � g� vju � A, for which F pujq Ñ I, then from coercivity of F the sequence
tuju must be bounded, and hence the sequence tvju � H1

0 pΩq must be bounded as well. But then
the existence of a minimizer of F on A can be shown exactly as before, by extracting a subsequence
of tvju that converges to some v P H1

0 pΩq both in L2pΩq and weakly in H1
0 pΩq. Then u � g � v will

be a minimizer for F . The details are left as an exercise.

4.3 Constrained optimization and application to eigenvalues

In the previous section we were concerned in minimizing a C1 functional F associated with the
Dirichlet problem for the Laplacian. Similarly, we may have C1 functionals F : X Ñ R and
G : X Ñ R on a Banach space X, and want to minimize F pxq subject to the constraint Gpxq � 0.
The constraint is equivalent to the admissibility set C � tx P X : Gpxq � 0u, which is a closed linear
subspace of X as the null set of a continuous functional G. It turns out that one has the Lagrange
multiplier condition for functionals as well, i.e. if x0 P C minimizes F subject to the constraint
Gpxq � 0, then F 1px0q must be a constant multiple of G1px0q.

Theorem 4.5. Suppose F and G are C1 functionals on a Banach space X. Let x0 P X be such that
Gpx0q � 0, and x0 is a local extremum of F on the constraint set C � tx : Gpxq � 0u. Then either

(i) G1px0qy � 0 for all y P X, or

(ii) there exists µ P R, such that F 1px0qy � µG1px0qy for all y P X.

The proof is left as an exercise. Here we show how this theorem can be used to give a variational
characterization of the eigenvalues of the Laplacian.

Let Ω � Rn be open, bounded, with sufficiently smooth boundary. We say λ is en eigenvalue for
the Laplacian L � �∆, if there exists a nontrivial solution of

∆u� λu � 0 in Ω,
u � 0 on BΩ,

(4.7)
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Let us study the weak solutions u P H1
0 pΩq of (4.7), which satisfy»

Ω

Du �Dv dx � λ

»
Ω

uv dx, for all v P H1
0 pΩq. (4.8)

From elliptic regularity theory these solutions must be smooth, and hence the pair pλ, uq will also
solve (4.7) in the classical sense. However, in this section we understand solutions in the weak sense
(4.8), and use the variational approach on H1

0 pΩq to characterize the eigenvalues.
By linearity a solution pλ, uq determines a one-dimensional eigenspace of solutions, tαuu �

H1
0 pΩq. We can normalize these solutions by e.g. requiring that }u}L2pΩq � 1. This condition will

then act as a constraint. Let us define the functionals

F puq �

»
Ω

|Du|2 dx and Gpuq �

»
Ω

u2 dx� 1.

These functionals are well defined on H1
0 pΩq, and are C1, with derivatives

F 1puqv � 2

»
Ω

Du �Dv dx and G1puqv � 2

»
Ω

uv dx.

If u P H1
0 pΩq minimizes F subject to the constraint Gpuq � 0, then according to Theorem 4.5 there

exists µ P R, such that (4.8) is satisfied with λ � µ, since if G1puq � 0, then u � 0, and u does
not satisfy the constraint }u}L2pΩq � 1. Hence, to find a solution of the weak eigenvalue problem
(4.8), it is enough to find a minimizer of F on the constraint set C � tu P H1

0 pΩq : Gpuq � 0u. But
this is a subspace of the Hilbert space H1

0 pΩq as the nullset of a continuous functional G, and we
can use exactly the same minimization procedure as in the last section to find a minimizer u with
}u}L2pΩq � 1, such that F puq � I � inftF puq : u P Cu. Furthermore, if we take v � u in (4.8), we
get

I � F puq �

»
Ω

|Du|2 dx � λ

»
Ω

u2 dx � λ.

Thus, we can also define λ by the Rayleigh quotient

λ � inf
uPH1

0 pΩq

³
Ω
|Du|2 dx³
Ω
u2 dx

.

From the last identity it is also clear that the best constant in Poincaré’s inequality for Ω is exactly
the principal eigenvalue of the Dirichlet Laplacian on Ω. Notice that clearly λ ¥ 0, and if λ � 0,
then F puq � 0, hence |Du| � 0 a.e. But, since u P H1

0 pΩq, this would mean that u � 0 contradicting
the assumption that u P C. Hence, λ ¡ 0. We will denote this solution of the weak eigenproblem
(4.8) by pλ1, u1q.

To find the other eigenvalues, we first observe that if u1 and u2 are normalized eigenfunctions
corresponding to distinct eigenvalues λ1 and λ2 respectively, then

pλ1 � λ2q

»
Ω

u1u2 dx �

»
Ω

λ1u1u2 dx�

»
Ω

u1λ2u2 dx �

»
Ω

Du �Dv dx�

»
Ω

Du �Dv dx � 0,

which is, of course, a consequence of the self-adjointness of the Laplacian. Thus,
³
Ω
u1u2 dx �

pu1, u2qL2pΩq � 0, since λ1 � λ2. So we should look for u2 in the orthogonal complement to the
subspace spanned by u1, that is, in the space

X2 � tv P X1 � H1
0 pΩq : pv, u1qL2pΩq � 0u.

Since X2 is the nullspace of the continuous function p�, u1qL2pΩq on H1
0 pΩq, it must be closed, and

thus is itself a Hilbert space with the same inner product as H1
0 pΩq. We can then obtain the second

eigenvalue λ2 by minimizing F on X2 subject to the constraint Gpvq � 0, which will give

λ2 � inftF pvq : v P X2, and }v}L2pΩq � 1u � inf
vPX2

³
Ω
|Dv|2 dx³
Ω
v2 dx

,
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and λ2 � F pvq is attained at some v � u2 P X. Since X2 � X1, it is clear that λ2 ¥ λ1.
Proceeding inductively, we define Xn � tv P H1

0 pΩq : pv, uiqL2pΩq � 0 for i � 1, 2, . . . , n � 1u.
Then

λn � inftF pvq : v P Xn and }v}L2pΩq � 1u � inf
vPXn

³
Ω
|Dv|2 dx³
Ω
v2 dx

,

is an eigenvalue, which is attained at un P Xn. This procedure will generate the sequence of
eigenvalues

0   λ1 ¤ λ2 ¤ � � � ¤ λn ¤ . . . ,

whose associated eigenfunctions un are orthonormal in L2pΩq:

pun, unqL2pΩq � }u}2L2pΩq � 1, and pun, umqL2pΩq � 0 if n � m.

As we know from section 2.7, the sequence of eigenvalues λn Ñ 8, a trivial consequence of
which is that each λn occurs only finitely many times. Thus, the eigenspace associated with a given
eigenvalue is finite dimensional. One can also show that the set of eigenfunctions tunu forms an
orthonormal basis of L2pΩq.
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