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HARMONIC BERGMAN FUNCTIONS ON HALF-SPACES

WADE C. RAMEY AND HEUNGSU YI

ABSTRACT. We study harmonic Bergman functions on the upper half-space of
R™. Among our main results are: The Bergman projection is bounded for the
range 1 < p < oo; certain nonorthogonal projections are bounded for the range
1 < p < oo; the dual space of the Bergman L'-space is the harmonic Bloch
space modulo constants; harmonic conjugation is bounded on the Bergman
spaces for the range 1 < p < oo; the Bergman norm is equivalent to a “normal
derivative norm” as well as to a “tangential derivative norm”.

1. INTRODUCTION

The upper half-space H = H,, is the open subset of R™ given by
H ={(z,y) e R" : y > 0},

where we have written a typical point z € R™ as z = (w,y), with x € R"~! and
y € R. Let p € [1,00). We are interested in harmonic functions v on H such that

1/p
||u||p_</ |u|pdV> < oo.
H

Here dV denotes Lebesgue volume measure on H, which we may also write as dz,
dw, etc. The collection of all such functions will be denoted b? = b?(H). We refer to
the Banach spaces bP as harmonic Bergman spaces. (That they are Banach spaces
is proved in Proposition 8.3 of [4].)

Harmonic Bergman spaces have not been studied as extensively as their holo-
morphic counterparts. One property of the holomorphic Bergman spaces that we
will sorely miss is their invariance under multiplication by bounded holomorphic
functions; nothing comparable holds for harmonic Bergman spaces. Furthermore,
most work on Bergman spaces—even in the holomorphic case—has been done for
bounded domains. As we will see, the unboundedness of H causes some difficul-
ties; for example, the Bergman kernel is not integrable over H. Thus, unlike the
case of the disk or ball, the Bergman projection of an L°°-function on H is not
even defined. Finding the dual space of b'—not an easy task even in the classical
settings—will therefore involve some extra work. Another problem we have on H
is that of finding “tame” dense subspaces of bP (especially when p = 1). On the
ball, of course, we can always choose the space of harmonic polynomials. On H it is
not so clear what to do; finding dense subspaces in this context will be a recurrent
theme throughout the paper.
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Fortunately, not all the news about H is bad. For example, H is invariant under
both horizontal translations and dilations—transformations that preserve harmonic
functions. (The horizontal translations on H correspond to rotations on the unit
ball, but there is nothing on the ball analogous to the dilation structure of H.)
Moreover, H is a product domain, giving us a way to integrate by parts that will
be crucial for many of our results.

Let us summarize the main results of this paper. Section 2 is devoted to intro-
ductory material and some basic properties and examples. In Section 3 we show
that the Bergman projection, initially defined as the orthogonal projection of L?
onto b%, extends to a bounded projection of LP onto bP for the range 1 < p < oc.
Letting ¢ denote the index conjugate to p, we then easily show that the dual space
of P can be identified with b for this range of p-values. (The dilation structure of
H allows for an easier proof than for the analogous result on, say, the unit disk.)

In Section 4 we study certain nonorthogonal projections of LP onto bP. These
projections are in many ways better behaved than is the Bergman projection, and
they will be useful in many contexts. For example, they allow us to see that the
Bergman norm can be reformulated in terms of derivatives. The latter property
gives us a nice way to see that the harmonic Bloch space is the appropriate limit
of bP as p — .

As suggested above, finding the dual space of b' is problematic. In Section 5
we will modify the Bergman projection, obtaining an appropriate bounded linear
map of L into the harmonic Bloch space. We then prove that the dual space of
b! is the harmonic Bloch space modulo constants. The proviso “modulo constants”
arises because of the b'-cancellation property: If u € b*, then

/ u(w) dw = 0,
H
as we show in Section 2.

The last section is devoted to harmonic conjugation. Recall that harmonic con-
jugation is bounded in the Hardy-space LP-norm when 1 < p < co, but not when
p = 1. However, for the unit disk and other settings, it is well-known that harmonic
conjugation is bounded in the Bergman-space LP-norm for all p € [1,00). We prove
the analogous result for the upper-half space in all dimensions: If uw € bP, with
p € [1,00), then there exist unique harmonic conjugates vy, ..., v,—1 of u that be-
long to bP (with appropriate norm-bounds). Recalling that Bergman-space norms
can be restated in terms of derivatives, we use the conjugation results to show that
the bP-norm is equivalent to a “tangential derivative” norm as well as to a “normal
derivative” norm. A similar result holds for the Bloch-norm. These last results
were unanticipated by us and appear to be new (even in the context of the unit
disk).

Certain elementary results in this paper, such as the b'-cancellation property
mentioned above, may be well-known to some readers or appear elsewhere in the
literature; we have included them for the sake of completeness and the convenience
of the reader.

2. BASIC PROPERTIES AND EXAMPLES

Unless otherwise stated, the full range 1 < p < oo is intended when discussing
bP, and all functions are assumed to be complex valued. Any unexplained notation
will be as in [4].
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For an open Q C R"™, we let b7(€2) denote the collection of harmonic functions u

on () such that
1/p
lullor (@) = </ |u|P dV) < 0.
Q

The standard estimate obtained from the mean-value property for harmonic func-
tions shows that if u € b?(Q), then
1 l[ullbr ()

(2.1) lu(z)] < V(B)'/P d(z,00)"/»

for all z € Q, where B denotes the unit ball in R™ and d denotes euclidean dis-
tance. Inequality (2.1) implies that convergence in the b?(€2)-norm implies uniform
convergence on compact subsets of Q, that b?(Q) is a Banach space, and that for
fixed z € , the map z — u(z) is a bounded linear functional on b?(£2). (For these
and related results see [4], Chapter 8.)

Cauchy’s estimates lead from (2.1) to the inequality

@ l[ullor ()

(22) D) < C o aqymivrial’
where « is a multi-index and C' is a constant that depends only on n, p, and «.
(We will follow the practice of allowing C' to denote a constant whose value may
change from line to line; at appropriate places we will specify the parameters on
which C depends.)

For most of the paper we are concerned with the setting {2 = H. Here we write
b2, ||ullp, and LP in place of bP(H), ||ullpr(my, and LP(H,dV'). Note that if u € b?,
then (2.2) becomes

o [lullp
(2.3) [D%u(z,y)| < CW’

for all (z,y) € H.
For u a function on H and 6§ > 0, let 7su denote the function on H defined by

Tsu(z) = u(z + (0,6)).
We will need the following fact: If u € bP, then 7su — w in the norm of b? as § — 0.
(Proof: If f € LP, then 75f — f in LP as 6 — 0, as we see by proving this first for
continuous f with compact support.)
Taking o = 0 in (2.3) shows that if u € bP, then u is bounded on each proper

half-space contained in H, hence is the Poisson integral of its boundary values on
each such half-space. In other words,

Tsu = Plu(-, 0)]
on H for each § > 0. Here

Plf)(z) = /a Pl f(s)ds

denotes the Poisson integral of f (defined for any f € LP(0H), 1 < p < o0), where
ds denotes Lebesgue measure on H (which we may also denote by dx, etc.). The
function P is the Poisson kernel for H, defined for (z,s) € H x 0H by

2 Yy

P(z5) = nV(B) (Jx — s|2 +y2)n/2’
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where z = (x,y). Recall that [, P(z,s)ds =1 for all z € H, and that P(,s) is
positive and harmonic on H for each s € 0H.

The Poisson integral gives us a nice way to derive an important property of
Bergman functions.

Theorem 2.1. If u € bP, then the integrals [, |u(z,y)|P dz increase as y de-
creases.

Proof. Suppose 0 < y; < y2. Then
u(z,y2) = Plu(-, y)|(z,y2 — 1)

Applying Jensen’s inequality, we get

u(z, y2)[” < Pl y1)[P](z, 52 — 31).
Integrating with respect to x and then using Fubini’s theorem yields (recall that
faH P(z,8)ds=1)

[ uppds < [ jutean) s

OH OH

as desired. O

As the proof shows, the conclusion of Theorem 2.1 holds if we only assume that
u equals the Poisson integral of its boundary values on every proper half-space
contained in H.

Note that Theorem 2.1 implies that if u € bP, then 7su € h? = hP(H) for every
6 > 0, where h? is the Hardy LP-space of functions v harmonic on H such that

1/p
|v||hp—sup(/ |v<x,y>|de) .
y>0 OH

We now come to the b' cancellation property mentioned in the introduction: If
u e b, then [, u(w)dw = 0. This is implied by the next theorem.

Theorem 2.2. If u € b', then
/ u(z,y)de =0
OH

Proof. Theorem 2.1 shows that u(-,y) € LY(0H) for every y > 0. Fix § > 0. Then
Tsu=P[u(-,8)], so that

/Hmu(w) dw = /OOO /BH /31{ P((z,y),s)u(s,6) ds dx dy

:/ / u(s, 8) ds dy,
o Jou

where we have used Fubini’s theorem and the fact that faH P((z,y),s)dz = 1.
Because the inner integral in the last line is independent of y, we must have

/ u(s,8)ds =0
8H
as desired. O

for every y > 0.
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Positive functions in b”. Unlike the case of the ball, certain bP-spaces on H do
not contain any positive functions.

Theorem 2.3. The space bP contains a positive function if and only if
p>n/(n—1).
Proof. Setting u(z) = P(z,0), we can easily check that for any § > 0, the positive
function 7s5u belongs to b* for all p > n/(n — 1).

Conversely, suppose u is positive and harmonic on H and that u € b’. By
Theorem 7.24 in [4],

u(z,y) = cy + Plul(z,y)
for all (z,y) € H, where ¢ is a nonnegative constant and p is a positive Borel
measure on OH such that
du(s)

o (1+ s
We clearly have ¢ = 0, or else u is not in b”. Because p is not the zero measure, we
can choose a compact set K C OH such that pu(K) > 0. We then easily see that
2 Y
u(z) > K
©) > @ )
on H, where R = max{|s| : s € K}. Thus, because u € b”, we must have p >
n/(n—1). |

< 0

Distinctness of the spaces b°. We next show that on H, no Bergman space
is properly contained in another. (This does not seem as simple to prove as the
analogous result for Hardy spaces on H, which is obvious from the Poisson integral
representation.)

Theorem 2.4. If p # q, then bP does not contain be.

Proof. Suppose to the contrary that b? C b9. Because convergence in any Bergman
space implies uniform convergence on compact subsets, the closed-graph theorem
shows then that the identity map from bP to b? is continuous. Thus there exists a
constant C' such that

(2.4) [ullg < Cllull

for all u € bP.
To show that the last inequality fails, we consider first the case n > 2. With
z = (x,y), define
u(z) = Dy [[*™"
for z € H. Being a partial derivative of the harmonic function |2|>~", u is harmonic
(on R™\ {0}). It is easy to see that
f(2)

u(z) = 2]+

for some homogeneous polynomial f of degree 3. (Note: The polynomial f is itself
harmonic, but we do not need this fact here.)
For any ¢ > 0, we use homogeneity to see that
|7sull? = / |f(z+(0,9))
P Ju 24 (0,8)[np

o J LR
= Z.
5007 Jyy T+ (0, D[ 07
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Thus, ||7sull, = C(n, p)6™/P~"=1 swhich implies

||7'5U||q — C(TL’p,q)én/q—n/p
Isully

for all § > 0. Because p # ¢, the right side above is not a bounded function of 6.

Thus (2.4) fails, and therefore b? is not contained in b?, as we wanted to show.
The proof when n = 2 is the same, except that the function |2|>~" should be

replaced by log |z|. |

Derivatives of Bergman functions. If « is a multi-index, a # 0, then there exist
functions u € bP for which D%u ¢ bP. (We can prove this with the closed-graph
theorem by an argument similar to the one just given; exhibiting such a function
explicitly is not trivial.) This phenomenon occurs because of possible bad behavior
of D%u near 0 H—not near oo—as the next result shows.

Theorem 2.5. Let Q) be a half-space properly contained in H. If u € bP, then
D%y € bP(2) for every a.

Proof. Let § > 0, set Q ={z € H : z, > 6}, and assume u € b”. Fix a multi-index
a. For z € Q, let B, denote the open ball with center z and radius 6; note that
B, C H. By (2.2) we have

o C
|D%u(z)| < WHUHM’(BZ%

where C' = C(n,a,p). For (z,w) € Q x H, set x(z,w) = 11if |z —w| < § and
X(z,w) = 0 otherwise. Then by Fubini’s theorem we have

P
/|Do‘u(z)|pdz§6n_€w// |u(w)|Px(z, w) dw dz
Q QJH

< v (BT,

giving the conclusion of the theorem. O

The next result shows how differently Bergman functions on H behave when
compared with Bergman functions on bounded domains.

Theorem 2.6. Ifu € b and a is a multi-index, then D*u = 0 if and only if u = 0.

Proof. We clearly need only worry about the direction “=", which we prove by
induction on |af; note that there is nothing to prove when o« = 0. Assuming this
direction has been proved for multi-indices of order m > 0, suppose that

DjDO‘u = 0,

where |a| = m. Then D®u is independent of the j** coordinate variable.

Let Q be any half-space properly contained in H. By Theorem 2.5, D%u € b?(0Q).
But Fubini’s theorem shows that if v € bP(2) and v is independent of one of the
coordinate variables, then v = 0. We conclude that D®u = 0 on 2, which implies
D% =0 on H. By our induction hypothesis, u = 0, as desired. O
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3. THE BERGMAN PROJECTION

The easiest Bergman space to understand is b>. This is because b2 is a Hilbert
space, so that we have the entire Hilbert-space machinery at our disposal.

Fix z € H. Because point evaluation is a bounded linear functional on b2, there
exists a unique function R(z,-) € b? such that

u(z):/Hu(w)R(z,w) dw

for all u € b?. The function R(z,w) is called the reproducing kernel or the Bergman
kernel for b2. Standard results (see Chapter 8 in [4]) show that R(z,w) = R(w, 2)
and that R(z,w) is real valued; thus we can remove the complex conjugate in the
integral above.

Because b? is a closed subspace of the Hilbert space L2, there is a unique orthog-
onal projection IT of L? onto b2. We call IT the Bergman projection. It is easy to
check that

(3.1) Tf(z) = /Hf(w)R(z,w) dw
for all f € L2. From (3.1) we obtain

| mpgav = [ satgav

for all f,g € L2
By Theorem 8.22 in [4],

4 n(zn+wn)? — |z —w)?

(3.2) R(z,w) =

nV(B) |z — w|nt2 ’
where @ = (w1, ..., wy_1, —wy). From this formula we see that
C
3.3 R <
(3.3 RG] < o

for all z,w € H, where C' = C(n).

The last estimate shows, after integrating in polar coordinates, that R(z, ) € b?
for all ¢ € (1,00]. Thus the integral in (3.1) is well defined whenever f € LP for
p € [1,00). Extending the definition of II to every L?, 1 < p < oo, we see that IIf
is a harmonic function on H whenever f belongs to one of these LP-spaces.

We next claim that II is the identity on b7, i.e., that

(3.4) u(z):/Hu(w)R(z,w)dw

holds for all w € b? and for all p € [1,00). Proving this would be easy if we knew
that b? Nb? is dense in bP. While this is true (and will follow as a corollary of results
we obtain later), we do not know an elementary proof. Fortunately, the proof of
Theorem 8.22 in [4] can be used nearly word for word to prove (3.4); we omit the
argument here. (It resembles several arguments we give below.) We now show that
for 1 < p < oo, Il is a bounded projection from LP onto ”. The following lemma
will be useful in proving this.

Lemma 3.1. If1 < p < oo, then there is a constant C = C(n,p) such that

—1/p
w"—i dw = ngl/p
mlz—w*

forall z€ H.
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Proof. Fix z € H. Letting w = (z,y), we have

—1/p o . —1/p
(3.5) Y = / J / n —|-7y dx dy.
H |z —wo" 0o Znt+y Jou |z —w|"

Note that the inner integral in the right side of (3.5) equals

nV(B) _ nV(B)
T/aHP(z—i—(O,y),x)dx— 5

where P is the Poisson kernel for H. Hence, after applying change of variable
1/p

y — z,y, we see that the right side of (3.5) equals Cz, /", where
V(B) [~y Ur
c=" (B) / Y dy < 0.
2 o 1+y
This completes the proof. O

Theorem 3.2. If1 < p < oo, then Il is a bounded projection of LP onto bP.

Proof. We only need to check the boundedness of II. Let f € LP. Then for z € H,
(3.3) implies

Mf(2)] < © /H If(w)lﬁ dw

_ @|n
1
= [ 1wl
H |z —w|™

where ¢ denotes the index conjugate to p and w = (z,y). Applying Holder’s
inequality to the functions
yl/pq y—l/pq

2 —w|P [z —w[ra’

yl/a y=1/p r/q
nier <o f et ima) (f gm )

Hence, from Lemma 3.1, we get

|f (w)]

we have

1/q
/|Hf(z)|pdz§0//|f(w)|p|y7_|ndw 2z,
H HJH Z-w

By applying Fubini’s Theorem and then Lemma 3.1 once again, we have
[ mr@rda<c [ (jwpde
H H
as desired. (Here C' = C(n,p).) O
Remark. In the proof of the last theorem, we have used ideas that can be found

[3] and [12], which originate in [6] and [9]. The dilation structure of H allows for a
simpler implementation of these ideas than in the case of the unitdisk.
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Although II is the identity operator on b', it does not map L' into b'. To see this,
let f denote the characteristic function of some small ball centered at (0, 1), divided
by the volume of this ball. By the mean value property for harmonic functions,

IIf(z) = R(z,(0,1)).
In a thin cone centered along the y-axis,

1

1))~ ——
R O.))| ~

which shows that ILf is not in b'.

The dual space of b” for 1 < p < co. We now prove that for 1 < p < oo, the
dual space of the harmonic Bergman space b can be identified with 5%, where ¢
denotes the index conjugate to p. It is clear that if v € b9, then the mapping

(3.6) u»—>/ uv dV
H

is a bounded linear functional on b” whose norm is at most ||v||,. Furthermore,
distinct functions in b? induce distinct linear functionals in . To see this, suppose
v € b7 and that v induces the zero-functional on b”. Because R(z,-) € b?, we have

v(z) = /HR(z,w)v(w) dw =0

for every z € H by (3.4). Le., v =0 as desired.
Therefore, to prove our duality result, we only need to show that every bounded
linear functional on b is of the form (3.6), with an appropriate estimate on ||v||,.

Theorem 3.3. If1 < p < oo, then (bP)* = b9, where q denotes the index conjugate
to p.

Proof. We first show

(3.7) /H (If)gdV = /H f(g) v

for all f € L? and for all g € L9. Note that (3.7) is true whenever p = ¢ = 2. Since
L2 N L" is dense in L" for every r € (1,00), (3.7) follows from the p = 2 case by a
simple limiting argument using Holder’s inequality and Theorem 3.2.

Now suppose A is a bounded linear functional on d”. By the Hahn-Banach
Theorem, there is a function f € L? such that ||A|| = | f]|, and

A(u):/Hude

for all u € bP. Because u = Ilu for all u € bP, we use (3.7) to conclude that

Au= /Hu(Hf) av

for all w € bP. Thus A is induced by the b?-function IIf. Finally, [|IIf||, < C||fllq =
C||A|l, where C = C(n, q). This, together with the remarks made at the beginning
of this subsection, completes the proof. O
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Dense subspaces of P for 1 < p < oo. It is sometimes useful to know that there
is a dense subspace of bP consisting of functions that vanish to high order at co.
For this purpose, let @ be a multi-index and set
M, = span{D*R(z,w) : z € H},
where “span” denotes the linear span over C. (We are thinking of D*R(z,w) as a
function of w.) Because
Dy, R(z,w) = (=1)" T DIR(z, w),

where a = (a1, ..., a,), we need not specify the variable of differentiation in the
definition of M.
To estimate the size of the derivatives of R(z,w), observe that

« fa(Z—’lI))
DZR(z,w) = W’

where f, is a homogeneous polynomial of degree 2 4 |a; this is straightforward to
verify by induction. Therefore

(38) D2 R(z ) < —C0)
|z — w|ntlel
for all z,w € H.
From (3.8) we see that if u € M, then there is a constant C such that
1
(1 + fw])r e
for all w € H. Thus the next theorem, which is a corollary of the duality result

obtained above, gives us dense subspaces of b” whose members vanish at co to high
order.

lu(w)| < C

Theorem 3.4. Each M, is dense in bP for 1 < p < oco.
Proof. Fix v and 1 < p < oo. Suppose v € b? satisfies

/ uv dV =0
H
for all u € M. Then

/ D¢ R(z,w)v(w) dw = D?/ R(z,w)v(w)dw = D%(z) =0
H H

for all z € H. This implies that v = 0 by Theorem 2.6. Hence by a standard
corollary of the Hahn-Banach Theorem and Theorem 3.3, M, must be dense in
bP. |

Interestingly, the space M, is not always dense in b'. Note that M is not even
contained in b!, while M, is contained in b' if o # 0. As we show later, if a # 0, a
difference arises between the cases n > 2 and n = 2: When n > 2, M, is not dense
in b' for most choices of a; when n = 2, M,, is always dense in b'.

We next show that functions in bP can be approximated on H by bP-functions
defined on much larger half-spaces. For this purpose, set

Hs = {(z,y) e R" 1y > -6}
for 6 > 0.
Theorem 3.5. If 1 < p < oo, then bP(Hs) is dense in bP for each 6 > 0.
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Proof. Fix § > 0. Because R(z,-) € bP, we easily see that R(z + (0,9),-) € bP(Hs)
for any z € H. Now suppose v € b? = (bP)* and that v vanishes on b?(Hs). Then

v(z+(0,6)) = /H R(z+(0,6),w)v(w)dw =0

for all z € H, which implies v = 0 on H. By a standard corollary of the Hahn-
Banach Theorem, b?(Hg) must be dense in b?. (]

Remark. After obtaining the dual space of b! in Section 5, we will be able to show
that b'(Hj) is dense in b! for every § > 0. Note the contrast with the Hardy spaces
hP: If 1 < p < oo, then hP(Hs) is dense in hP, while this fails if p = 1 (there is
nothing in h'(Hs) close to P(-,0), because the latter is the Poisson integral of a
singular measure).

4. NONORTHOGONAL PROJECTIONS

In this section, we study certain nonorthogonal projections of LP onto bP for
p € [1,00). (We call them “nonorthogonal” because they are not orthogonal when
acting on the Hilbert-space L?.) Unlike the Bergman projection, these projections
are bounded on L'. The L'-boundedness will enable us, finally, to obtain dense
subspaces of b! whose members vanish to high order at oo; this will be useful in
finding the dual space of b' (Section 5). Additionally, the new projections lead to
certain “derivative norms” on the Bergman spaces; they will also play a role in the
harmonic conjugation results of Section 6.

Let m denote a nonnegative integer and let p € [1,00). For f € LP and z € H,
define

I, f(2) = cm /H fw)y™ Dy R(z, w) dw,

where ¢, = (=2)™/m! and w = (z,y). Note that by (3.8), y" D' R(z,-) € b? for
all ¢ € (1, 00], so that the above integral is well-defined and harmonic on H for all
feLP 1<p< oo Notealso that IIy is the Bergman projection II. We study
II,, by exploiting the connection between the Bergman and Poisson kernels. For
z,w € H, the “extended Poisson kernel” is the function
2 Zn + Wy
P =—°- TnT e
@) = B e —ar
Note that P(z, (z,y)) = P(z + (0,y), z) for all z, (z,y) € H, which implies P(-,w)
is a positive harmonic function on {z € R : z, > —w,} for each w € H. Further-
more, by (3.2),
28P(z, w)
own,
for all z,w € H. Thus the definition of II,, can be rewritten

IL,. f(2) = —2¢m /H f(w)ymD;"HP(z, w) dw.

Theorem 4.2 below is the main result of this section. We first prove the following
lemma, which contains an identity we need in proving Theorem 4.2.

(4.1) R(z,w) = —

Lemma 4.1. Let 1 <p < oo and let § > 0. If u € bP(Hs), then
(4.2) u(z) = —QCm/ [DZ”lu(w)]ymP(z,w) dw
H

for all z € H. (Here w = (z,y).)
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Proof. Fix z € H. Because u € b’(Hs), we have

C
(y 1 o)n/p+lal
on H for every a. This estimate guarantees that the integrand in (4.2) belongs to

L'. Tt also shows that D;”“u is bounded on H, so that we may apply the Poisson
integral formula. Thus the integral in (4.2) equals

[D%u(z,y)| <

/ y™ [ Dytlu(z,y)P(z + (0,y), ) dz dy
0 OH

:/ YDz + (0, 2y)) dy.
0

Integrating by parts m times, we see that the last term equals

1 [ 1
o Jo Dyu(z +(0,2y)) dy = _QCmu(Z)
This completes the proof. O

Remark. The idea of integrating by parts in the manner of the above proof—an
idea we will use many times in this paper—is inspired by the proof of Theorem 8.22
in [4].

Theorem 4.2. If 1 < p < oo and m > 0, then Il,, is a bounded projection of LP
onto bP.

Proof. We first show, by induction on m, that II,, is the identity operator on
bP. (Recall that Il is the Bergman projection, so that IIj is the identity on b”.)
Assuming that II,,_; is the identity on bP for some m > 1, we first deal with the
case u € bP(Hs) for some 6 > 0. Fix z € H. Letting w = (z,y), we have

Hnu(z) = cm | w(w)y™ Dy Rz, w) dw
(4.3) /H

—=2e [ [ )y Dy P (o) dy d
OH JO

After integrating by parts in the inner integral in (4.3), we have

— 9mec ooux m—1pmym 2 (x (E
" yu(z) =2 m/aH/O (z,9)y™ D' P(z, (z,y)) dy d

+ 2¢m, /BH /OOO[Dyu(x,y)]ymD;"P(z, (z,y)) dy dx.

The first term above equals 2u(z) from the induction hypothesis. To evaluate the
second term, we integrate by parts m times in the inner integral, obtaining

e (1) 3 (%) o L 0m ey e ) dy

=\ J ) (m=j)

Hence, (4.4) equals —u(z) from Lemma 4.1, which implies IT,,,u = u.

Assuming that II,,_; is the identity on bP, we have shown that IT,,u = u when-
ever u € bP(Hs) for some ¢ > 0. To handle the general u € b, apply the above to
Tsu and let 6 — 0. This completes the induction and hence the proof that each II,,
is the identity on every bP.
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We now prove the boundedness of II,,,. Because
C
Mm"DI'R(z,w)| < ————,
Dy ()| €
we can show the boundedness of II,, for the range 1 < p < co by the exact same
method we used in the proof of Theorem 3.2. Hence, we only need to consider the
p =1 case.
Let f € L' and assume m > 0. Then

m

11, SC// w y%dwdz
o< [ [ o=

Y
< e ——— .
<0 [, f, o due

Therefore by Fubini’s Theorem and the estimate

1
4.5 ———dz <
(42 f e s

we get [[IL,, f]l1 < C||f|l1 as desired. (Here C = C(n,m,p).) O

¢
y

That operators analogous to II,, can be bounded on L' goes back to [1].

Dense subspaces revisited. The boundedness of II,,, on L? leads easily to the
existence of useful dense subspaces of b? for the full range 1 < p < oo. (Recall that
in Section 3 we showed only that the spaces M, and b?(Hy) are dense in b? for the
range 1 < p < 00.) For m a positive integer, we let D,,, denote the vector space of
functions v harmonic on H that satisfy

C
4.6 u(z2)] < ———
(46) ()| < 5
for all z € H.

Theorem 4.3. If 1 <p < oo and m > 0, then Dyipm is a dense subspace of bP.

Proof. The space Dy is clearly contained in bP. To prove density, let u € bP.
Choose compact sets Ky, Ks,--- C H such that K; C K;;; and H = K.
Setting u; equal to u times the characteristic function of K, we easily check that
II,,uj € Dyir, from (3.8). Because

Mmu; = ullp = [ (ug — w)llp < [l lu; —ull, =0
as j — oo, we have D, 4, dense in bP as desired. O

Some results and references on harmonic approximation in the L'-norm for more
general domains can be found in [8].

Derivative norms on b”. We now prove a useful result that relates the Bergman
norm to a “derivative norm”. Here (and in the rest of the paper) the expression
A(f) = B(f) means that there are two positive constants ¢ and C' such that the
nonnegative quantities A(f) and B(f) satisfy

cA(f) < B(f) < CA(/)

for all f under consideration.
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Theorem 4.4. If 1 <p < oo and m > 0, then

l[ullp ~ ZHymD"’UHp ly™ Dy ullp

lee|=

as u ranges over bP.

Note the proviso “as u ranges over bP” in Theorem 4.4; the norm equivalence
stated there would fail if we allowed u to vary over all harmonic functions on H.

To prove Theorem 4.4, we only need to show that there are positive constants
C1,Cs (depending only on n, m,p) such that

(4.7) C1 Y Ny D%ully < Jlull, < Colly™ Dy ull,

la]=m
for all u € bP?. We prove (4.7) one inequality at a time.

Theorem 4.5. If 1 < p < oo and m > 0, then there is a positive constant C' =
C(n, m,p) such that

(4.8) > lly™D%ully < Cllull,

laj=m

for all u € bP.

Proof. Let u € bP and let a be a multi-index with || = m > 0 (if m = 0, then
(4.8) is clearly true). Then by Theorem 4.2,

(4.9) Mu(z) =u(z) = —2/Hu(w)wannR(z,w) dw

for z € H. Differentiating through the integral in (4.9) and using the estimate
(3.8), we have

(4.10) |D%u(z)| < c/ Ju(w z|n+m+1 dw

Let p = 1. Writing z = (z,y), we see from (4.10) that

m « m wn
ly™D quSC/Hy /H|U(w)|dedZ

1

= Cllul-

This proves (4.8) in the p =1 case.
Now let 1 < p < co. Starting with (4.10), we apply Holder’s inequality to the

functions
wy, 1/p wy, 1/q
ol (G —fpemr) (o)

(here ¢ denotes the index conjugate to p). With z = (x,y), we then obtain

N w,, w,, p/q
|Du(2)[" < C (/H IU(w)Ipmdw> (/H de)
» W, 1
<C (/H |u(w)] |w — §|n+m+l dw) ymp/q'
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Thus
ly™ Deul < C’/H ()P /H m_i"% dz dw
= Cllullp,
completing the proof. O
For the other inequality in (4.7), we will use the identity given in the next lemma.
Lemma 4.6. If 1 < p < oo and u € bP, then
(4.11) T, (y* Dku) () = cc’” u(z)

for all m,k >0 and for every z € H.

Proof. Fix z € H; note that the left side of (4.11) is well defined by Theorem 4.5.
Assume that u € bP(Hs) for some ¢ > 0, and fix k > 0. With w = (z,y), we have

kpFk =— u(x .
o (y" Dyu —2/8H/ s )|y* Dy P(z, (x,y)) dy d

After integrating by parts in the inner integral above, we obtain

k ku Z) = - k+1ux k Z.\T T
Iy (y* DY) (2) 2/8H/ DX u(z, )y Pz, (2, )) dy d

+2k/aH/ Iyt P(z, (2, ) dy da

= cku(

where we have used Lemma 4.1. For this u we have shown that (4.11) holds for all
k in the m = 0 case.

Proceeding with this u by induction on m, suppose (4.11) holds for all k with
m — 1 in place of m. For any k we then have

(o D)) = o [ [ (Dbl )ly™ D Rz, (2.9)) dy
OH
After integration by parts in the inner integral, we arrive at

L, (y* D¥u)(2) = Ccm (It (5" DI+ L0 (2) + (m + k)L (v DEu)(2))

m—1

Cm
= u\z
p— (2),

where we have used the induction hypothesis. We are done in the case where
u € bP(Hy) for some 6 > 0.

For an arbitrary u € bP, Theorem 4.5 and the LP-boundedness of II,, show that
we can make our usual limiting argument for 7su as & — 0 to obtain (4.11) for u.
The proof of the lemma is complete. O

The following theorem completes the proof of Theorem 4.4.

Theorem 4.7. If 1 < p < co and m > 0, then there is a positive constant C' =
C(n, m,p) such that

[ullp < Clly™ Dy ullp
for all u € bP.
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Proof. 1f uw € bP, then y™D;'u € LP by Theorem 4.5. Hence by Lemma 4.6 and
Theorem 4.2, we have

lully = [l(cmt1/er) i (y™ Dyu)llp, < Clly™ Dy ull,
for all u € bP. O

Remarks. 1. The norm equivalence expressed in Theorem 4.4 suggests that the
harmonic Bloch space (defined in Section 5)—rather than the space of bounded
harmonic functions—is the “right” limit of b” as p — oco. 2. Sheldon Axler pointed
out to us that some of the material in this section is analogous to 4.2.7—4.2.10 in
[12].

5. THE HARMONIC BLOCH SPACE AND THE DUAL SPACE OF b!

In this section we identify the dual space of b'. To motivate some of the def-
initions to come, suppose A € (b')*. By the Hahn-Banach Theorem, there is a
function f € L such that

A(u):/Hude

for all u € b'. Now u = ITu, and so we could hope that

A(u):/H(Hu)de:/Hu(Hf)dV

for all such w. Unfortunately, IIf is not always well-defined for f € L (recall
R(z,-) is not in L'). However, note that the b'-cancellation property (Theorem
2.2) implies that constants will play no role in the dual space of b'. Thus, if we
expect the dual space of b' to be a space of functions on H, it must be a space
of functions that vanish at some prescribed point of H. This leads to a natural
modification of the operator II, as we now describe.

We first set zg = (0,1). For z,w € H, define

R(z,w) = R(z,w) — R(z0, w).
Because of cancellation at infinity, the kernel R(z,-) belongs to L' (as we show
below). Thus we can define II on L* by

(5.1) fif(z) = /H F) Rz, w) dw.

As we shall see, II maps L into the harmonic Bloch space. A harmonic function
u on H is called a Bloch function if

[ulls = sup y|Vu(z, y)| < oo,

where the supremum is taken over all (z,y) € H and Vu denotes the gradient of
u. (If w is complex valued, then we use the C"-norm to calculate |Vu|.) We let
B denote the collection of Bloch functions on H and let B denote the subspace of
functions in B that vanish at zy. The space B is a Banach space under the Bloch
norm || ||5. } )

To show that IT maps L* into B (actually onto B), we need an estimate on
R(z,w). We obtain this via two inequalities for real numbers (one of which is not
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so obvious). We start with the easier one: If m is a positive integer, then for any
b,d >0,

11| _brodh
b dm| o bmdm
m(® = )"~ +dm 7|
2 <
1 1
. < — JE— N
(5.3) < mlb d'(bmd+bdm)’

where we used the Mean Value Theorem in (5.2). The second inequality we need
is given in the following lemma.

Lemma 5.1. For each positive integer m, there is a constant C = C(m) such that
if0<a<band0<c<d, then

CL2 C2
bm+2 - dm+2

1 1

Proof. Without loss of generality, we may assume that b < d. Let B = b(m+2)/2
and D = d(™+2)/2_ Then the left side of our inequality equals

a? 2 a c a c
: 55~ G353l
(5-4) B2 D2 B+D B D
Note that
a c< 1 1 < 2
E + 5 - pm/2 + dm/2 — pm/2°

Therefore, after subtracting and adding a/D within the absolute values on the right
of (5.4), we see that (5.4) is less than or equal to

2¢ |1 1 2|a — |

ym/2 |B D| ' ym/2D "

(5.5)

Let Iand II denote, respectively, the two summands of (5.5). From the Mean Value
Theorem,

d(m+2)/2 _ b(m+2)/2 < mTH(d _ b)dm/2

Therefore,

1< (m+2)h—d-" ar/
< (m+ -
(5.6) pm/2 p(m+2)/24(m+2)/2

1
< (m+2)b— d|w
Similarly,
II =2|a— c|m/21—m/2
(5.7) b . dm/2d
<2la — c|m
The conclusion is immediate from (5.6) and (5.7). O

The following is an easy consequence of the above inequalities.
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Theorem 5.2. There is a constant C = C(n) such that

- 1 1
|R(z,w)| < Clz — 20| ( - — + - — )

|z — @|"|z0 — @] |z —@||z0 — @™

forall z,we H.

Proof. From (3.2), we can easily check that |R(z,w)| is bounded by a constant

times
1 1

|z —a@l* [z~

(Zn+wn)2 (1 "’wn)Q

2 — @2 |z — @2

for z,w € H. On the first summand we use Lemma 5.1 (note that |z, —1| < |z—z0]),
while we use (5.3) on the second summand. The theorem now follows easily. |

Theorem 5.2 implies that R(z,-) belongs to L' for each fixed z € H. Thus, if
f € L™, then IIf is well defined on H by (5.1); furthermore IIf is a harmonic
function on H. We next show that IT maps L into B.

Theorem 5.3. II is a bounded linear map of L™ into B.
Proof. Let f € L. Then ILf(z) = 0, clearly. For any j we have

|anz]Hf / flw DZJR(Z w) dw‘
<C|\f|\oozn/ PR |n+1 dw
<Ol flloe
for all z € H, with C'= C(n); we have used the estimate (4.5). This shows If eB
with [T/ ][5 < O]l 0

Our main goal in this section is to show (b')* 2 B. For this purpose, let A € (b*)*.
Then by the Hahn-Banach Theorem, there exists f € L> such that

Au :/ uf dV
H
for all u € b!, with [|A]| = ||f]|cc. Recalling that u = Ilu for u € b!, we wish to
show that
(5.8) Au:/ Hu f dV:/ wlIlf dV,
H H

and thus that A is given by IIf € B. Unfortunately, the last integral need not
be well defined. However, A is determined by its action on the dense subspace
Dpi1 C bt (see (4.6) for the definition of the spaces D,,). Furthermore, if v € B,
then

(5.9) [v(z,y)| < 2||v]ls(1 + [logy| + 2log(1 + [x]))

(see [2]), so that uv € L' whenever u € D, 1.
We will need the next lemma in proving that (5.8) holds for u € Dy,14.

Lemma 5.4. If u € D41, then

//|u R(z,w)| dwdz < oc.
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Proof. 1f u € Dy 41, then |u(z)| < C/|z— 2|""* on H. Thus, by (4.6) and Theorem
5.2, we obtain

u(z) R (2, w)] < C( T )

|z — 20|™ \|z — @|"|z0 —w| |z — @]||z0 — w|™

C 1
< —+ .
|z — Z|” <|z—1D|"(1—|—wn) (zn—|—wn)|z0—w|">

Using the Poisson-integral device from the proof of Lemma 3.1 we have

> 1
/ |u(2)R(z,w)| dw < C_ / dw,.
|z = 20" Jo (20 +wn)(1 4+ wn)
The last integral equals (log z,)/(z, — 1), which is comparable to
(1 +[log zn)/ (1 + zn).

Using the Poisson-integral device once again we obtain

//|u zw|dwdz<C/ L()g;n'd < o0,
where C' = C(n,u). O

Theorem 5.5. If A € (b')*, then there is v € B such that

A(u) =/ uv dV
H
for all w € Dy 1. Moreover, ||v|g < C||Al|, where C = C(n).

Proof. We know that A is given by some f € L™ asin (5.8), with [[A]| = || f[|cc. Let
v =1IIf. Then by Theorem 5.3, v € B and ||v||g < C||f|loc = C||A|. If w € Dpy1,

then
/uvdV:/ /f zwdwdz
H H

_ /H Flw) /H w(2)R(z,w) dz duw.

(Switching the order of integration above is permissible by Lemma 5.4.) Note that
the inner integral in (5.10) equals u(w) by the b'-cancellation property. Thus (5.10)
equals A(u), completing the proof. O

(5.10)

We next show that every v € B induces a bounded linear functional on bt. We
first review some additional properties of Bloch functions: If v € B and § > 0, then

(5.11) 50l < [|v]|s;
(5.12) Tsv = Plv(-,6)] on H;
(5.13) Doyl < Clollafy™  m=1,....

Inequality (5.11) is clear, (5.12) is proved in [2], and (5.13), with C = C(n,m),
follows from Cauchy’s estimates.

We now extend the domain of II to the set of all functions f for which the
integrand in (5.1) belongs to L'. From (5.9), we then see that ITv is harmonic on
H whenever v € B.

The identity expressed in the next lemma will be helpful in finishing our proof
that (b')* = B. (This lemma is the B-analogue of Lemma 4.6.)
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Lemma 5.6. If v € B, then v = cmﬁ(ymD;"v) form > 0.

Proof. We have already observed that ﬁ(ymD;"v) is well defined when m = 0;
property (5.13) shows that this expression is well defined if m > 0.

To prove the lemma we start with v = 75u for some u € 5’; note that v € B, but
v need not be in B. For such a function v, we follow the strategy of Lemma 4.1.
Thus we will show

(5.14) v(z) —v(z0) = —2¢m L[D$+lv(w)]ym P(z,w) dw,
where P(z,w) = P(z,w) — P(20,w) and w = (z,y). Note that the integrand in
(5.14) belongs to L' by (5.13) and the estimate |P(z,w)| < C/|z — w|* (harder to
prove than (5.3) but easier than Lemma 5.1).

The integral in (5.14) equals

(5.15) /000 y™ /BH D;”“v(w) P(z+(0,y),z) dz dy.

Because (5.13) implies that Dj**'v is the Poisson integral of its boundary values
on every half-space contained in H, (5.15) equals

(5.16) /O y"™ (Dy oz +(0,2y)) — Dy oz + (0,2y))) dy.
Simple calculus shows that
Cllvls
m+1 m-+1
|Dy v(z+(0,2y)) — D, v(zo +(0,2y))| < W z = 2o

The last estimate allows us to integrate by parts m times in (5.16); doing so then
establishes (5.14).
Returning to the statement of Theorem 5.6, consider the m = 0 case. By (4.1),

IMv(z) = -2 /BH/O v(z,y)DyP(z, (z,y)) dy dx.

Integrating by parts in the inner integral, we have

Tv(z) = 2/(9 v(z,0)P(z, ) dx

42 ZH /OOO Dyl )Pz, () dy da.

From (5.12) and the m = 0 case of (5.14), we see that the last expression equals
v(z) — v(zp). }

Summarizing, we have shown that if v € B, then

(75v)(2) = Tsv(2) — Tsv(20)-

for 6 > 0. Using (5.9) and letting 6 — 0, we see that the dominated convergence
theorem gives ITv(z) = v(z). We are done with the proof of the theorem in the case
m = 0.

To obtain the theorem for m > 0 we proceed by induction, recalling that Lemma
4.1 has been proved for all m. The proof from here is so similar to the analogous
passage in the proof of Lemma 4.6 that we omit the details. O
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The m = 0 case of the last theorem shows that II is the identity on B. The
m = 1 case implies that II is a surjection of L onto 5.

We can now show that every v € B induces a bounded linear functional on Dn+1,
hence on b'.

Theorem 5.7. If v € B, then the map A defined by
Au) = / uvdV
H
is a bounded linear functional on D,+1 (with respect to the b'-norm). Moreover,
[A[l < 2]lv]|s.

Proof. The linear map A is well-defined by (5.9). From the m = 1 case of Lemma
5.6, we have v = —2II(yDyv). Hence,

(5.17) /Huvdvz—2/Hu(z)/H[Dyu(w)]yR(z,w) dwdz,

where w = (z,y). Because ||yDyv] e < ||v||s, Lemma 5.4 allows us to switch the
order of integration in (5.17), giving

=2 [ Doy [ w@Rw)dzdo = =2 [ (Do)l uw) do.

where we have again used the b'-cancellation property. We therefore have

‘/ uvdV‘ < 2/ | Dyv(w)|y [u(w)| dw
H H
< 2||vsllull,

completing the proof. O

By combining Theorem 5.5 and Theorem 5.7, we obtain the main result of this
section.

Theorem 5.8. (b!)* = 8.

Proof. We have a map ® : B — (b1)* given by v — A,, where A, is the map
induced by v as in Theorem 5.7. That theorem shows the linear map ® is well
defined and bounded, while Theorem 5.5 shows that ® is onto. To complete the
proof, we only need to show ® is one-to-one (by the open mapping theorem).

For this purpose, suppose A, is the zero functional on b' for some v € B. Because
R(z, -) € Dy41, the m = 0 case of Lemma 5.6 shows

0= Ay(R(z,-) = ITo(z) = v(z)
for every z € H. This implies ® is one-to-one, as desired. O

~

Dense subspaces of b'. Because (b')* = B, we can now understand when the
subspaces M, and b'(H;) are dense in b'. (The analogous density problems for b?,
1 < p < o0, were discussed in Section 3; see Theorems 3.4 and 3.5.) The next two
propositions are relevant to the case of M,.

Proposition 5.9 (n=2). Ifv € B, then D*v =0 if and only if v = 0.
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Proof. One direction is clear. For the other direction, we proceed by induction on
|a; there is nothing to prove when o = 0. Assuming the proposition holds for
multi-indices of order m, suppose D;D*v = 0, where |a| = m. Then D*v depends
on only one variable. But by (5.13), D%v is “Bloch” on each proper half-space of
H,. Because a Bloch function depending on only one variable is constant, we see
that D%v is constant on Hs. Using (5.13) again, we see that this constant must be
zero. By our induction hypothesis, v = 0, completing the proof. O

Proposition 5.10 (n > 2).

a. Ifve B and oy, = |, then D*v = 0 if and only if v = 0.
b. If |a| > oy, then there is a nonzero v € B such that D*v = 0.

Proof. To prove (a), note that because every derivative of a Bloch function tends
to zero at infinity in the “y directions”, any harmonic Bloch function that does
not depend on y must be constant. A simple induction argument now finishes the
proof.

To prove (b), note that if o] > a,,, then a; # 0 for some j # n. Letting v denote
any nontrivial function in B that is independent of the j*® coordinate variable, we
arrive at a nonzero v € B with D% = 0. O

Corollary 5.11.

a. If n =2, then M, is dense in b* for all a # 0.
b. If n > 2, then M, is dense in b if and only if |a| = ay, > 0.

Proof. If a is a nonzero multi-index, then v € B & (b1)* vanishes on M, C Dyiq
if and only if

0= /H D¢ R(z,w)v(w) dw = D* /H R(z,w)v(w)dw = D%(z)

for all z € H. The proof now follows easily from the Hahn-Banach Theorem and
the last two propositions. O

We now show that b'(Hs) is dense in b'. As one might expect, Theorem 5.8 is
the key, although the proof is different than that of Theorem 3.5.

Theorem 5.12. For each § > 0, b'(Hs) is dense in b'.

Proof. Fix § > 0 and z € H. Suppose v € B = (b')* and that the corresponding
linear functional vanishes on b'(Hs). For nonzero o, DYR(z,-) € Dy41, which
implies DY R(z + (0,6),) € b'(Hs) N Dy 1. Thus

0= /H D$R(z+ (0,6), w)v(w) dw

_ Dg/HR(z+ (0,6), w)o(w) duw
= D%(z + (0,0))

for all o # 0. Tt follows that the power series of v at the point z + (0, 8) vanishes
except for the constant term. Therefore v, being real analytic, is constant on H.
Because v € B, we have v =0 on H. By a standard corollary of the Hahn-Banach
Theorem, b'(Hs) must be dense in b'. (]
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Higher-derivative Norms on B. Lemma 5.6 implies the following analogue for

the Bloch space of Theorem 4.4.

Theorem 5.13. If m is a positive integer, then

lolls = > lly™Dvllse = lly™ Dy'vllos

lee|=m
as v ranges over B.

Proof. We only need to show that there are two positive constants Cy, Cs (depend-
ing only on m and n) such that

(518) 1t Y "Dl < ol < Colly™ Dol

|a]=m

for all v € B. The first inequality is a simple consequence of Cauchy’s estimates
and the definition of the Bloch norm. To prove the second inequality, let v € B and
assume « is a multi-index with |a| = m. With w = (z,y), Lemma 5.6 implies

v(z) = cm/ ymD;"U(w)f%(z,w) dw
H
for z € H. Differentiating through the integral and using estimate (3.8), we obtain

|znDjv(2)| < C’zn/H ly™ Dy'v(w) D, R(z, w)|dw

dw
< CZn|‘ymD$U|‘mLm

< Clly™Dy'vllso,

where C' depends only on m and n. This shows [[v][g < C|ly™ D}'v| s, completing
the proof. 0

6. HARMONIC CONJUGATES

Given a harmonic function u on H, the functions vq,...,v,_1 on H are called
harmonic conjugates of u if
(6.1) (v1,...,0p—1,u) =V f
for some harmonic function f on H. If (6.1) holds, then vq,...,v,_1 are partial

derivatives of a harmonic function, so they are harmonic on H. Also, (6.1) and the
condition that f be harmonic is equivalent to the following “generalized Cauchy-
Riemann equations”:
Dkvj = Djvk; Dn’l}j = Dju,

n—1

Z Djv; + Dyu = 0.

j=1
In particular, if n = 2, the pair of harmonic functions (v, u) is a conjugate system
if and only if w + v is holomorphic on Hs.

If w is harmonic on H, then harmonic conjugates of u always exist. Unfortunately,

they are far from unique. (When n > 2, harmonic conjugates for a given u may
well differ by more than a constant.) We refer to [2] for more on this.
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Below we show that if 1 < p < co and u € bP, then there are unique harmonic
conjugates v1, ..., vn—1 of u belonging to b*. Furthermore, ||v;||, < C|lu||, for some
constant C' = C(n, p).

Note that we exclude the p = 0o case. To see why, consider

n—1

u(wy) = 3 arctan(a; /).

which is bounded and harmonic on H. Then a straightforward computation shows
that every harmonic conjugate v; of u is of the form vj(z,y) = log(z? + y*)'/2 +
wj(z), so that v;(x,y) — oo as y — oo for each fixed . Thus none of the conjugate
functions of u is bounded. (The natural conjugates of bounded harmonic functions
are Poisson integrals of BMO-functions; see [5].)

On the other hand, note that we get to include the case p = 1, in contrast to the
Hardy space theory (recall that the Riesz transforms are not bounded on L!(9H)).
That conjugation can be bounded on Bergman spaces for p < 1 was first observed
in [7]. (We thank Peter Duren and Joel Shapiro for this reference; see also [3], [6],
and [12].) We do not know if our conjugation results for H extend to the range
0<p<l

Theorem 6.1. Let p € [1,00) and u € bP. Then there are unique harmonic conju-
gates vi,...,vn—1 of u on H such that v; € b?. Moreover,

n—1
(6.2) lully ~ D~ llosllp-
j=1

Proof. For each fixed z € H, the function wy, Dy, R(z, w) belongs to L? for all ¢ > 1.
Thus, for j =1,...,n— 1, we may define

vj(z) = 2/Hu(w)wanjR(z,w) dw

for z € H; clearly each v; is harmonic on H. (Note the similarity between the
definition of v; and II;u.) Recalling that

Dy, R(z,w) = =D, R(z,w)
for j = 1,...,n — 1, we can differentiate through the integral above to obtain

Dyv; = Djuy, for j,k=1,...,n—1. Also,

Dyv;(2) = D, <—2 /H w(w)wn D, R(z,w) dw).

Because D, R(z,w) = Dy, R(z,w), we see that D,v; = D;II;u = Dju. Finally,

n—1
; Djv;(2) + Dyu(z) = —2 /Hu(w)yAzR(Z7w) dw = 0.

It follows that vy, ...,v,_1 are harmonic conjugates of u.
Referring to the proof of Theorem 4.2, we obtain the estimate [|v;||, < C|lullp

in the same way that we proved II; was bounded in the LP-norm, noting that
|D.,R(z,w)| satisfies the same estimate as was used on |D., R(z,w)|. For the
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other inequality, we use Theorem 4.4:

n—1
lully = Ny Dyully = lly(Y_ Do)l
j=1
< Z ly(Djv)llp < CZ [0 lp-
For uniqueness, suppose ui,...,u,—1 are also harmonic conjugates of u such

that u; € b? for each j. Then by Theorem 4.7,
[0 = ujllp < Cllzn Dn(v; — uj)llp-
By noticing D, (v; — u;j) = Dj(u — u) = 0, we have vj; = u; as desired. O

Let us show that no proper subset of {v1,...,v,-1} will do in (6.2) when n > 2,
at least when p = 2. For convenience, we will show that the equivalence

n—1
(6.3) lullz = llojl2
j=2

fails.
We use an identity that may be of independent interest: If f € L?(0H), then

(6.4 1P =4 [ b

||

here P[f] denotes the Poisson integral of f and f is the Fourier transform of f (as
defined in [11]). To prove (6.4), we view P[f](z,y) as a convolution over 0H:

Plf)(z,y) = P, * f(x) = /8 Bfa=9f)ds

where the definition of P, should be clear from context. We thus have

/|P[ |2dw—/ / ()| da dy
H
/ / x)|? dx dy
OH
/ / x)|? dx dy.
OH

Now P,(z) = e=2™I#| (see [11], p.16), so we can reverse the order of integration in
the last integral to obtain (6.4).

We also need some basic results from Hardy space theory ([10]): The map f —
R;f is bounded on L?(0H), where R;f denotes the j'® Riesz transform of f. If
f € L*(0H), then

(R; f)(x) = —zﬂ ()

on OH; furthermore the functions P[R; f] are harmonic conjugates of P[f].

For any f € L?*(0H), then, the above discussion shows that if P[f] € b2, then
each P[R;f] € b?, and thus the functions P[R;f] must be the harmonic conjugates
of P[f] specified by Theorem 6.1.
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To see that (6.3) fails, note that from the above discussion we have

L5 [ @ H @)
ANE = — A A Ay |
X WP = 72 | B 6

L[ P @R,

A Jou =P ]

But we can easily choose f such that the last integral is small when compared with
the integral in (6.4). It follows that (6.3) fails, as we wished to show.

Tangential derivative norms. Recall that Theorem 4.4 asserts that the Bergman
norm is equivalent to a “derivative norm” involving differentiation only in the nor-
mal direction. We can now show that the Bergman norm is equivalent to a tangen-
tial derivative norm.

Theorem 6.2. If1 <p < oo and m > 0, then

> lly™Dully ~ Jull,

la|=m
an=0

as u ranges over bP.

Proof. By Theorem 4.4, we only need to show that there is C = C(n,m,p) such
that

(6.5) ly™Dyull, < C Y lly™Dull,.

|a|=m
an=0

If u is harmonic, then A*u = 0 for any integer k£ > 0, so that

n—1
2k, _ _ 2 ...D2
Dy u = E Dj1 Djku.
Jis--ndk=1

This easily implies (6.5) in the case where m is even.
Now suppose m = 2k + 1 for some k > 0. Let u € b?, and let vq,...,v,_1 be the
harmonic conjugates of u specified in Theorem 6.1. Because

n—1
Dyu: — E Dj’Uj,
Jj=1
we have
n—1
m,, 2k 1y .,
Dyjiu=— E DJ"Djv;.
=1

From Theorem 4.4 we then obtain
n—1
ly™ Dy ull, <> Ily™ Dy Djujllp
j=1
n—1
< CZ ”ymDyTUj“p'

Jj=1
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Because Dyv; = Dju, we have Dj'v; = ngDju. Writing ng as we did above
(Dju is harmonic) then shows

n—1
k
ly™ Dy ull, < €Y ly™ Dy Dyl
j=1

n—1 n—1
<0y Y ly"Dj - Dj Diulp
J=1 ji,-. k=1

This proves (6.5) for odd m, completing the proof of the theorem. O
Harmonic conjugation on B. The following theorem was proved in [2].

Theorem 6.3. For u € lg, there are unique harmonic conjugates vi,...,Up—1 of
uw on H such that v; € B. Moreover, there is a constant C = C(n) such that
lvillz < Cllulls for each j.

We could prove the last theorem using the ideas of the proof of Theorem 6.1
as a guide; however, the technical details for B seem more difficult. The following
results can be proved in exactly the same way we proved Theorems 6.1 and 6.2. So
we omit the proofs.

Theorem 6.4. If u € B, then

n—1
lulls =Y llvjlls,
j=1

where v1,...,v,—1 are the harmonic conjugates of u given by Theorem 6.3.

Theorem 6.5. If m > 0, then
>y Dulloo & [lulls

la|=m
an=0

as u ranges over B.

We can also show that no proper subset of {vy,...,v,-1} will do in Theorem
6.4 when n > 2. In fact, proving that

n—1
lulls ~ > llvjlls
j=2

fails is much easier than proving (6.3) fails: We simply choose any nontrivial v € B
that depends only on z; and y. We then have

n—1 n—1 n—1
D lvills = > lyDyvsllee = D lyDjullo = 0.
j=2 j=2 j=2
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