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ON ADMISSIBLE DATA OF CAUCHY PROBLEM
FOR SECOND ORDER EQUATIONS WITH
CONSTANT COEFFICIENTS

By HARUKI YAMADA

§1. Introduction.

Let P(D) be a linear partial differential operator with constant coefficients
and let X be a hyperplane. It is well known that if P(D) is hyperbolic with
respect to N which is a normal vector of X, then the Cauchy problem for P(D)
with any given C®-data on X has unique solution defined on both sides of X
(see. [2] Chap. V). On the contrary, if P(D) is not hyperbolic with respect to
N, Cauchy data of the Cauchy problem which have solutions make a proper
subset of the class of C~-functions. In this note we shall consider the pro-
perties of admissible data (see. Definition 1.1) for such not necessary hyperbolic
Cauchy problems. We shall restrict our considerations to operators of second
order with real constant coefficients.

Let P(D)=P(D,, D,) be a linear partial differential operator acting on R™"*
with the following form :

(1.1  P=P(D, Dy):aoDyz—I—i)‘ a,D,D,+3 a”13ﬁ131j+bODy+i1 b,D,,+c,
1= 1,7=1 1=

where a,, a,, a,,, b, b;, ¢ are real constant coefficients, x=(x,, ---, x,)€R", and
D,=0/0y, D,,=0/0x, (i=1,---,n). Without loss of generality we can assume
that a,;=a;;. We note the characteristic polynomial of P(D) as follows:

(12) P& O)=act+3 a3 0,68, b+ B bidi e

1,7=1
In what follows, we always assume that the hyperplane
X={(x, y)eR™*; y=0}

is non-characteristic for P(D) (i.e. P(0, 1)=a,+0). Consider the following Cauchy
problem: For given functions f(x), g(x) which are defined in some neighbour-
hood of 0 in X, find the solution u=u(x, y) of
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13 P(D)u=0 on some neighbourhood 2 of 0 in R™"!,
' Uly=o=£(x), Dyul,-s=g(x) on 0=02NX.

DEFINITION 1.1. (f, 9)€C*(X)XC=(X) are called admissible data for the
Cauchy problem (1.3) at the origin if there is an open neighbourhood £ of 0=
R™?! and there is a function u(x, y)eC=(£2) which satisfies (1.3). By D(P) we
mean the vector space of all such admissible data. For the simplicity we shall
often call (f, & =D(P) the admissible data for P(D).

Remark 1.1. That (f, g D(P) is a local property of the function f(x) and
g(x). Thus we can assume that D(P) is a subspace of

(C*xC~)y=the germs at the origin of C*-functions on X.

We shall often take this interpretation. Then the corresponding solution can
be interpreted as a germ at 0=R""! of the sheaf of C~-functions on R™'. As
the germ, u is determined uniquely by (f, 2).

Remark 1.2. The data (f, g€ D(P) are, in some sense, two sides admissible
data. Similarly, we can define the space of one side admissible data D*(P)
(see. [5]). Roughly speaking, (f, 2 €D*(P) means that the Cauchy problem
(1.3) has a solution u which is defined in only one side of X in R™' (near 0).
It can be shown that if P(D) is a non-hyperbolic homogeneous operator there
are one side admissible data which are not two sides admissible. Furthermore,
the condition (f, g)D*(P) does not prescribe the structure of the functions
f(x) and g(x). In fact, generally, for any given f(x), we can find an appropriate
g(x) such that (f, g €D*(P). This is not true for (f, g€ D(P). In other words,
when (f, g€ D(P), f(x) and g(x) have some special regularity properties. In
what follows we shall only consider two sides admissible data.

It is clear that for any given a€R, a+#0, D(P)=D(aP). Thus, in (1.1), we
can assume that a,=1 without loss of generality. The operator defined by
(1.1) is called hyperbolic with respect to N=(0, ---, 0, 1) when there is a const-
ant C=0 such that

P(&, 7)+0 when EeR", |Ret|>C.
If P(D) is hyperbolic, as is well known (see. [2]), we have
D(P)=(C>xC%),.

On the other hand, we know from the Cauchy-Kovalevsky theorem that for
any P(D),

D(P)D(Ax A),=the germs at the origin of real analytic functions on X.
In general this inclusion is proper. When P(D) is elliptic (i.e. p(§, 7)#0 for any

(€, 7)€ R™"\0 where p(&, 7) is the principal symbol of P(D)), from a well known
regularity theorem for solutions of the elliptic equation P(D)u=0 we have
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D(P)=(AXA),.

It seems that there are some gaps in these situations. Our aim is to fill these
gaps in some sense. We shall prove in §2 that
(I) For any given homogeneous operator

(1.4) PDI=D,+ 2 4Dy Dt 2 a,De D,
there is an operator of the form
(L5) 9(D)=Dy*+3 by;Ds, D,
such that
D(p)=D(q).

For given surjective linear transformation A:R"—R™ (i.e. regular nXxn
matrix A), we note

(1.6) D 4(P)= {x—(f(Ax), g(Ax)); (f(x), g(x))€ D(P)} .

Then from (I) we have
(II) For any given p(D) defined by (1.4) there is an orthogonal transforma-

tion and there is an operator

w7 H(D)=Dy*+3 eDs?
such that
D(p)=D ().
The number of positive and negative coefficients ¢, are uniquely determined by
p(D).

Thus for studying regularity properties of admissible data for second order
operators, it is sufficient to study thats of the operators

(1.8) PHD)=Dy Dy 4 -+ DDy, P o =Dy P

For details see §2. There the influences of lower order terms are also dis-
cussed.

Next we shall consider to compare D(p) and D(q) for different operators
p(D), ¢(D). From (I), we can assume that p(D), ¢(D) are of the form (1.5). But
in general we cannot transform p(D), ¢(D) to the operators of the form (1.7) by
the same matrix A. Thus we have to study the relations of D(p) and D(q)
for the operators of the form (1.5). We shall prove that

(III) Let

PD)=D, 43 0,05, Dz, q(D)=D,*+ 33 b,,D.,D,

»3=1 1,7=1
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Suppose that there are &, &2cR® such that ilawszls,%o and ilbijsﬁs,%o.
LI= 1,)=
Then, for D(p)CD(q), it is necessary and sufficient that

31b6k, >0, ER™> 0,88,>0.
1,5= 1,)=

This will be proved in §3. There we shall see some examples of the rela-
tion D(p)cD(q).

In [3], John have studied many interesting properties of D(P) and D*(P)
when P(D) is given by

(1.9) P(D)=D,*—c*( D} +D,*+D,+k,

where ¢, ke R, ¢c+0. Our methods of proofs are due to him. Studies of admis-
sible data for operators of the form (1.9) are done by Hadamard [1], John [3]
and others. But it seems that there are no general theory. In [4], Kawai have
proved very interesting necessary and sufficient conditions for data to be
admissible in terms of hyperfunction theory. Though, in the category of C-
functions, some necessary conditions are knowm by Volterra, Hadamard (see.
[1] pp. 247-261), John (see. [3], §8) and others, those are far from sufficiency
([1]) or difficult to examine ([3]) and general situations are not clear yet even
those of operators of the form (1.8). But in this note we shall be content to
classify and compare the spaces of admissible data without investigating micro-
local structure of them.

I would like to express my sincere gratitude to professor Yoshikazu Hira-
sawa for his encouragements and advices. [ also would like to thank Dr.
Nobuhisa Iwasaki to whom I owe the simple proof of Lemma 3.2.

§2. Normal form of the space of admissible data.
Let

@1 P(D)=Dy*+3} aiD, Dz -3 0, D Dby + 32 biDs e

=1 2,7=1 1=1
At first we recall some basic facts concerning hyperbolic operators. For all
the statements and proofs we refer to [2], Chapter V.

THEOREM 2.1. For given P(D), the following conditions are equivalent to
each other:

(a) D(P)=(C*xC~),.

(b) There is a constant CER such that P(§, ©)#0 for all £eR", t=C with
[Rez|>C.

DEFINITION 2.2. P(D) is called hyperbolic with respect to the real vector
N=(0, ---0, 1) if the conditions (a) or (b) of the above theorem are valid.
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THEOREM 2.3. When p(D) is a homogeneous operator, the condition (a) of
Theorem 2.1 is equivalent to the condition
(c) For any gixen E€R", p(§, t)=0 has only real roots as an equation of t.

Concerning perturbations of lower order terms we have

THEOREM 2.4. Let p(D) be a homogeneous hyperbolic operator of second order
and let q(D) be an operator of first order. Then in order that p(D)+q(D) be
hyperbolic it is necessary and sufficient that

There is a constant C>0 such that
22) 19, D) <C 3 |D=DIB(E, )|
la|+3<2

for all (&, ) R™!.

Especially we know
COROLLARY 2.5. The operator p(D):Df—i—Zj)laiD,i"’, a; =0, is hyperbolic with
respect to (0, .-+, 0, 1). Further, when the operator q(D) is given by

q<D)=boDy+§ b:D,+c,

for p(D)+q(D) be hyperbolic, it is necessary and sufficient that
b;#0=a,;#0 for every i=1,2, -, n.

Remark 2.1. 1f p(D,, D,) is hyperbolic with respect to N=(0, ---, 0, 1) as an
operator acting on (x, y)-space R"*!, it is also hyperbolic with respect to N'=
, -+, 0,1, 0) as an operator acting on (x, ¥, z)-space R"*? where zeR. This is
not true when we replace “hyperbolic” to “elliptic”.

ExampLE 2.1. D,*—D,?* is hyperbolic in (x,, x,, ¥)-space R®. But D,’+D,?°
is not elliptic in R®.

Next consider non-hyperbolic cases. For any operator P=P(D,, D,) we
denote by P=P(D,, D,) the operator obtained by replacing differentiations with
respect to ¥ by the corresponding differentiations with respect to z._Similary,
for any function u=u(x, ¥), we denote #=u(x, z). Note that P and P are con-
sidered as operators acting on (x, y, z)-space R"** The following lemma is
essential.

LEMMA 2.6. Let P(D) and Q(D) be operators acting on (x, y)-space R**'. If
Q—P is hyperbolic with respect to N=(0, -+, 0,0, 1) as an operator acting on (x,
¥, z)-space R™*? then

D(P)cQ(D).

Proof. Let (f, g2 D(P) be any admissible data for P(D). Then there ex-
ists a solution u(x, ¥) of the Cauchy problem (1.3) in some full neighbourhood
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of the origin 0 R™*'. Using this u(x, ¥), consider the Cauchy problem

Rw=R(D,, D,, D,)w=0,
(2.3)

w,z=0=u(x’ y), Dzwlz=0=D1{u(x3 y) ’
near the origin of the (x, , z)-space R""* where we define the operator R=
R(D,, D,, D,) by R=Q—P. From the assumption that R is hyperbolic with
respect to N=(0, ---, 0,0, 1), there is a solution w=w(x, y, z) of (2.3) near the
origin 0€ R**%. We note that Pw=0 near 0R"** In fact, when we write
W=Pw, W is a solution of the following Cauchy problem :

{ RW=0,
Wl.==0, D,W|;-=0,

near 0 R"*?, since RW=RPw=PRw=0, W|,-.o.=Pw|,-o=Pu|,.o.=0and D,W|,_,=
D,Pw|,.y=PD,w|,-e=PD,u|,.y=0. Thus from the Holmgren’s uniqueness
theorem, we have that W=Pw=0 near the origin in R"**. Hence from Rw=
(Q—P)w=0, we have Qw=0. When we define the function v=v(x,y) by 7=
v(x, 2)>=w(x, 0, z), this is a solution of the following Cauchy problem in (x, z)-
space R"*:

Qv=0,
0],=0=/(x), D.0|,=e=28(%),
since
v |z=0=w(ly 07 Z) Iz=0:u(xr O)Zf(x)
and

D.v|,—e=D,w(x, 0, 2)| ,—e=Dyu(x, 3)|y=e=28(x) .
Thus we have (f, 2 =D(Q) and the proof is complete.

Remark 2.2. That §—P is hyperbolic with respect to (0, ---, 0, 1) is not a
necessary condition for D(P)CD(Q) in general.

ExAMPLE 2.2. Condsider operators
P(D)=D,*~D,*-D,, Q(D)=D,*—2D,?,

acting on R® Then @ is hyperbolic with respect to (0,0, 1) but P is not so
(see. Corollary 2.5). Thus

D(P)CD(Q)=(C*xC=),.
On the other hand, for any a=R\0,
Q—aP=D}*—D,*—~(2—a)D,*—aD,,

is not hyperbolic with respect to (0, 0, 0, 1).
For homogeneous operator we have the following proposition.
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PROPOSITION 2.7. Let p(D), g(D) be operators defined by

2.4) §D)=D,*+3 a:D, Dzt 3 a,,D;,D..,

0=
o(D)= Dyz_;_fl b:D,D,+3 by;D,,D.,.
1= 1,7=1
If there is a positive constant ¢ such that the quadratic form
(2'5) C(E)zz1{4(Ca1.]_'bij)—(caia]—bibj)}gigj
1,7=

1s positive semi-definite (i.e. C(€)=0 for all E€R™), then D(p)C D(q).

Proof. When there is a positive constant ¢ such that §—cp is hyperbolic
with respect to (0, -, 0, 0, 1), we have from Lemma 2.6 that D(q)DD(cp)=D(p).
Thus for the proof, it is sufficient to show that if the condition (2.5) is valid,
g—cp is hyperbolic. Consider the characteristic polynomial of §—cp;

q(&, 7])—017(& T):7]2+(i1 bif«»)"?“ {cr?+(c ilai&)f‘*‘li SCGL]—biJ)fifj} .
1= 1= )=
From Theorem 2.3, it is necessary and sufficient for this to be hyperbolic that

(2 bia>2+4{cr2+<$l ca )t + 3 (ca,,—b, )EE,)

1,7=1
=4cr?+(4 i caiE])z'—}—é (46(1”-—-4bi] +bib;)€1€j2~0
1=1 1,7=1
for all (&, r)e R™'. For this it is necessary and sufficient that

4@ ca,£,)'—4c 3 (dea,,—4by,+b,b)EE,

1,7=1
=4¢ 3 {(caa,—bib,)—4(ca,—b;,)} £:,<0

1,7=1

for all £ R™. Thus, if (2.5) is valid for some ¢, then §—cp is hyperbolic and
this proves the proposition.
Especially we have the following theorem.

THEOREM 2.8. Let p(D) be a homogeneous operator given by the formula
(2.4). Then if we take

n
q(D):Dy2+Z lbiijli] ’

1,)=
with b;;=a,,—(1/4)a,a,, we have D(p)=D(q).

Proof. Note that the characteristic polynomial of g—p is factored as
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follows :

9&, -1, D=r—{+E ag)e+- 3 i}

= (7]_' T'_% él 0157,)(77“—7—“—%— él aiél) .

This shows that §—p is hyperbolic with respect to (0, ---, 0, 1, 0) and with re-
spect to (0, -+, 0,0,1). Thus from Proposition 2.7, the theorem follows.
Here we note a geometric meaning of the transformation b;;=a,,—(1/4)a;a,.

DEFINITION 2.9. For homogeneous polynomial
p(Ey z.>:aOT2"i_El aiéif_’_zlaljsiéj ’
1= 1,)=

we define an open cone I(p) as follows;
I(p)={E€R™0; 7,(§)#7,(8), t:(§)eR, 1=1,2},

where 7;(§) are roots of the equation p(&, 7)=0 of <.
Under this definition, it is easy to verify that

PROPOSITION 2.10. Let p(D) and q(D) be as in Theorem 2.8. Then I(p)=1(q).
ExaMPLE 2.3. Let
p(f; T)=12—812+2§]2—2'\/§T§l )

q(§, )=1"—4£,2+28,%.
Since

q(&, n)—p¢E, D=(—1t+ 3 E)+r—+3E),
we have D(p)=D(q). Note that

I(P)=Kg)={(€s, §2) ;26" —&,°>0} .

By using Theorem 2.8, we have the following corollary which we have
noted in §1.

COROLLARY 2.11. For any gwen operator p(D) defined by (2.4), there is an
orthogonal matrix A, some positive integers k, | and some positive constants c,, i=
1, -, B+1, such that for

(2'6) q(D):Dy2+ClD1‘12+ e +Cszk2_ck+lek+1z_ o —ck+lDzk+lzy
we have D(p)=D,(q). Further, if we permit A to be a product of an orthogonal
matrix and a diagonal matrix, we may take c;=1 for all i=1, ---, k+1 in (2.6).

Remark 2.3. The numbers %, [ are determined uniquely by p(D). This will
follow from Theorem 3.1 in §3.

Finally we note a influence of lower order terms. We have only the follow-
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ing theorem.

THEOREM 2.12. Let p(D) be a homogeneous operator defined by (2.4) and let
P(D)=p(D)+b2D,+3; a;D,)+c,
1=1

where b, ¢ are any real constants. Then we have D(P)=D(p).

Proof. When we take ¢(D) as

D=3 (o 000,
we have
- _ 1 n 2
q—Cp—DZZ— C<Dy+—2-§la¢D,i> ,

From Theorem 2.4 we know that §—cP is also hyperbolic with respect (0, -+, 0,
1) and (0, -, 1, 0). Then from Lemma 2.6 the theorem follows.

Remark 2.4. 1t is well known that when p(D) is hyperbolic or elliptic, for
any first order operator ¢(D) which satisfies the condition (2.2), we have D(p)=
D(p+q). 1 don’t know whether this fact is true or not for general operators.

§3. Comparison of the spaces of admissible data.

In this section we shall consider the conditions for D(P)CD(Q) for given
P(D), Q(D). We have already proved Proposition 2.7 which was a sufficient
condition for D(P)CD(Q). Our main result of this section is a necessary and
sufficient condition for this. Without loss of generality we may assume that
homogeneous operators p(D), ¢(D) are given by

(3.1 P(D)=Dy*+3 a,;D,,Dsyy 4(D)=D,+3 ;DD
1,y=1 1,0=1
We write the characteristic polynomials of p(D), ¢(D) as follows:
€, T)=1*+A(8), 9§, ©)=7*+B(&),
where

A©=F 0,68, BO=Dbois, .

1,7=1

If B(§) is negative semi-definite (i.e. B(£)=<0 for all £=R"), then ¢(D) is
hyperbolic and thus D(p)CD(q) for all p(D). On the other hand, if A(§) is
positive semidefinite (i.e. A(§)=0 for all £ R"), then p(D) is an elliptic operator
acting on some linear subspace 4 of R*. When ASR", it is clear that

D(p)C{(f, g =C>xC>; for every fixed yeR",
f and g are analytic on {y}+4}.



248 HARUKI YAMADA
But this inclusion is proper in general.

ExampLE 3.1. Let ¢(D)=D,*+D,* be an operator acting on (x,, x;, ¥)-space
R°’. When we pose the initial data

{f(xn %,)=0,

g(x,, x,)=|exp (— ﬁ) sin 2

0 when x,=0,

when x,#0,

These are C~-functions and analytic on every line parallel to the x;-axis. On
the other hand when we put, for x,#0,

’

S Y ) Y ___l_ s X
u(xy, %, ¥)= 5 {exp( A ) exp( x2 )} exp( x/lx_zl)sm %
this is a solution of the Cauchy problem with data (f, g) on any neighbourhood

of (x,, x,, 0) when x,#0. But we cannot continue this solution to any neigh-
bourhood of (x,, x,, 0) with x,=0 as a C>-solution since lim u(x,, x,, ¥) does not
z9—0

exists. Hence we know that (f, g)< D(g).
Remark 3.1. Let
D= {(f, 99=C~(R?); f(x,, x,) and g(x,, x,) are real
analytic functions of x, for any fixed x,}.

Yolterra proved that for the operator p(D)=D,’+D.*—D,? it is true that
Dc D(p) (see [1] p. 248). On the other hand, for the operator ¢(D)=D,*+D,*
acting on R®, from Example 3.1 stated above, we have

D(g)E DS D(p).
Note that p(D) is I-hyperbolic in the sensz of [4] for
[: {(xly x2y glr 52) ;|€ll < I€2|}

but ¢(D) is not I-hyperbolic for every ICT*(R?).
When we exclude abovetwo special cases (i.e. B(§)<0 for all §&R" or
A(&)=0 for all £=R"™), we have the following theorem.

THEOREM 3.1. Let p(D), ¢q(D) be operators defined by (3.1). Suppose that
B(&) is not negatwe semi-definite and A(E) is not positwe semi-definite. Then the
Sfollowing conditions are equivalent:

(i) D(p)cD(g).

(ii) {£=R"; A©)>01D{&eR™; B(§)>0}.

First we prove the following lemma.

LEMMA 3.2. Suppose that the assumption of the theorem is valid. Then from
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(ii) of the theorem it follows that there 1s a positive constant ¢ such that
3.2) A(&)—cB(&)=0 for all £ R".

Proof. First note that the assumption of the theorem can be stated as
follows :

(3.3) There are &', £2 R™ such that A(£Y)<0, B(é*)>0.

Put
I'y={£sR"; A(5)<0}, I'y={£=R"; B(&)>0} .

From (3.3) we have I',#¢, I's3#¢. Since on R™\(I",JI'p), A(§)—cB(£)=0 for
any ¢>0 and for all £=R", we only have to find a constant ¢>0 such that
(3.2) is true on I, 5 Put

_A) —i ¢ BE)
cl——mf BE) cz—lnf A

From (ii) it is clear that ¢,=0, ¢,=0. Now we shall show that c¢,c,=1. For
this, suppose that c,c,<1. Then from (3.3), we can take £&2l', and &'e€l'p
such that

&,,<1
where

Pl AG) L B
SBEE TAE)

For fixed such &, £, consider
ARG +E)=RA(E")+22A(EY, £+ A(EY),
B(2§'+-£5)=2*B(£")+22B(&, £°)+B(&%)

:?11{12A(§1)+22513(5*, £)+8.5AEN),

where A(&Y, £%), B(€Y, £?) are constants independent to A<=R. Since we have
assumed that &,&,<1, by compareing the roots of A(1£'+£%)=0 and B(A&'+&%)=
0, we know that there must be some A,=R such that

A(AE'+E9<0,  B(2,5'+69>0.

This contradicts to the assumption (ii). Hence we have c¢,c;=1 and then we
can take a constant ¢>0 such that ¢;=c=c¢,”'. For such ¢, we have

c<cl——1nf gég ggg for all £y,

%é ——l‘nAf ﬁgg ﬁgg for all ¢l

Since B(&)>0 for all £z, A(€)<0 for all é=I',, we have
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A(E)—cB(E)=0 on I',Ulg,

and hence on R". This proves the lemma.

Proof of Theorem 3.1. That (ii) = (i) follows from Proposition 2.7 and
Lemma 3.2.

To prove that (i) = (ii), suppose that (ii) is not true. Then there is some
&°cR"™ such that

34) B(&%>0, A(&"H<0.

Clearly &°#0. We shall show that under the condition (3.4), there are data
(f, &9 D(p) with (f, g & D(¢g). This will prove the theorem.

Take a function F({) of one complex variable which is holomorphic in
1€ <1, of clss C* in |[{|=1 with respect to Re{ and Im{ and has the circle
|{|=1 as the natural boundary. We fix such a function. For example, we
may take

FQ=3 e7mgemt,
Take z° 7° such that p(&° t%=0, ¢(¢°, 7°)=0. From (3.4) we know t°cR,

°#0, °<iR, 7°+0. Without loss of generality we can suppose that Im 7°>0.
Define the function u(x, y) as follows:

(35) u(x, y)=F(exp i({x, £+y7°) .
This is well defined and real analytic for x R", y=0. Further we have
(3.6) q(Dyu=—q(&’, n°)F"(exp i{x, £>+y1°)=0,

when xeR" y=0. Note that we may continue Re F({), Im F({) to |{|>1 as
C>-functions. But then F’/({) cannot be defined and thus we cannot say that
(3.6) is true for xeR", y<0. In fact we can prove that such u(x, y) cannot be
continued to y<0 as a solution of ¢(D)u=0.

For this, since &°=(&,° -+, £,°)#0, suppose that &,°+0 without loss of gener-
ality. Then for the operator (D) defined by

r(D)=¢&,"Dy—7"D,,,

we have
r(Dyu=1(&,"n°—n°6,°) F"(exp i({x, £ +y7"))=0

when x€R", y=0. Note that the operator (D) is elliptic in (x,, y)-space since
p°eiR, p°+0, &°+0.

Now suppose that u(x, y) was continued to some full neighbourhood 2 of
0= R™"! as a solution of ¢(D)u=0. We denote this function by #=#(x, ¥). Then
if we put U=r(D)q,
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{q(D)Uzo in 2,
Uly=0=0, D,U|y-e=0 in 2N\ {y=0}.

Thus from the Holmgrem’s theorem, U=r(D)#i=0 in some neighbourhood of
0=R™*'. On the other hand, since 7(D) is elliptic as an operator acting on
(x,, ¥)-space, u(x,y) is real analytic with respect to variables x,, y in some
neighbourhood of the origin. Hence F({) must be holomorphic in some neigh-
bourhood of {=-expi(<{x, £&>+y7n°). But this is a contradiction since

[{|=lexpiyn’|>1
when y<0. Thus when we define
J()=u(x, y)|y-=F(exy Kx, £7),
g(x)=Dyu(x, y)|y-e=17"F'(exp Kx, §7),

we have (f, 9 & D(q). On the other hand, when we define the function v=
v(x, ¥)

0

g Flexp i<, €—yz"),

o, )= F(exp i(<x, £+ye")+

TO
by using the same F({), this is a solution of p(D)v=0 on full space R"*! since
e R. Further,

v(x, ¥) | y=0=F(exp Kx, £0)=1(x),
Dyu(x, y)ly=e=17"F'(exp x, §°))=g(x).

Hence (f, £ D(p) and the proof is complete.
Combineing Theorem 3.1 and Proposition 2.10, we have

THEOREM 3.3. Let p(D) and q(D) be homogeneous operators. Assume that
I(p)+¢, I(g)#R". Then the following conditions are equivalent.

(i) D(pHcD(g).

(ii) I(p)L(g).

COROLLARY 3.4. (c.f. [3]). Let
p(D)szlz_aoDyz‘—azD:cgz—' _anD.znZ:
4(D)=D,*—byDy*~b,Dy*—~ -+ —b, D, ?,

where a;=0, b;=0, agby#0. Then in order that D(p)CD(q), it is necessary and
sufficient that a;=b; for every 1=2, ---, n.

As John had pointed out this is related to the phenomena of “total reflec-
tion” of waves (see. [3] p. 254).
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