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AssTtrACT. The present paper establishes the correspondence between the properties of the
solutions of a class of PDEs and the geometry of sets in Euclidean space. We settle the
question of whether (quantitative) absolute continuity of the elliptic measure with respect to
the surface measure and uniform rectifiability of the boundary are equivalent, in an optimal
class of divergence form elliptic operators satisfying a suitable Carleson measure condi-
tion in uniform domains with Ahlfors regular boundaries. The result can be viewed as a
quantitative analogue of the Wiener criterion adapted to the singular L” data case.

The first step is taken in Part I, where we considered the case in which the desired
Carleson measure condition on the coefficients holds with sufficiently small constant, using
a novel application of techniques developed in geometric measure theory. In Part II we
establish the final result, that is, the “large constant case”. The key elements are a powerful
extrapolation argument, which provides a general pathway to self-improve scale-invariant
small constant estimates, and a new mechanism to transfer quantitative absolute continuity
of elliptic measure between a domain and its subdomains.
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1.1. Background and Previous Results. The present paper, together with its converse in
[KP] (see also [DJ]), culminate many years of activity at the intersection of harmonic anal-
ysis, geometric measure theory, and PDEs, devoted to the complete understanding of neces-
sary and sufficient conditions on the operator and the geometry of the domain guaranteeing
absolute continuity of the elliptic measure with respect to the surface measure of the bound-

ary.

The celebrated 1924 Wiener criterion [Wie] provided the necessary and sufficient condi-
tions on the geometry of the domain responsible for the continuity of the harmonic functions
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at the boundary. In the probabilistic terms, it characterized the points of the boundary which
are “seen” by the Brownian travelers coming from the interior of the domain.

The question of finding necessary and sufficient geometric conditions which could guar-
antee adequate regularity, so that, roughly speaking, the pieces of the boundary are seen
by the Brownian travelers according to their surface measure, turned out to be much more
intricate. Curiously, already in 1916 F. & M. Riesz correctly identified the key geometric
notion in this context: rectifiability of the boundary 0€, i.e., the existence of tangent planes
almost everywhere with respect to arc length o on Q. In particular, they showed in [RR]
that harmonic measure is (mutually) absolutely continuous with respect to o for a simply
connected domain in the plane with rectifiable boundary. It took more than a hundred years
to establish the converse of the F. & M. Riesz theorem and its higher dimensional analogues.
The first such result appeared in 2016 [AHM+], and the question was fully settled for the
harmonic functions in 2018 [AHMMT].

The question of what happens in the general PDE setting has been puzzling from the
beginning. The Wiener criterion is universal: it applies to all uniformly elliptic divergence
form operators with bounded coefficients and characterizes points of continuity of the so-
lution at the boundary. It was realized early on that no such general criterion exists for de-
termining the absolute continuity of elliptic measure with respect to the surface measure to
the boundary of a domain. Some of the challenges that arise when considering this question
were highlighted by the counterexamples in [CFK], [MM]. In 1984 Dahlberg formulated a
conjecture concerning optimal conditions on a matrix of coefficients which guarantee abso-
lute continuity of elliptic measure with respect to Lebesgue measure in a half-space. This
question was a driving force of a thread of outstanding developments in harmonic analysis
in the 80s and 90s due to Dahlberg, Jerison, Kenig, Pipher, and others, stimulating some
beautiful and far-reaching new techniques in the theory of weights and singular integral op-
erators, to mention only a few approaches. In [KP], Kenig and Pipher proved Dahlberg’s
conjecture, they showed that whenever the gradient of coefficients satisfies a Carleson mea-
sure condition (to be defined below in (1.2)) the elliptic measure and the Lebesgue measure
are mutually absolutely continuous on a half-space and, by a change of variables argument,
above a Lipschitz graph.

Given the aforementioned developments, it was natural to conjecture that the equivalence
of rectifiability and regularity of elliptic measure should be valid in the full generality of
Dahlberg-Kenig-Pipher (DKP) coefficients. Despite numerous attempts this question turned
out to be notoriously resistant to existing methods. The passage from the regularity of the
solutions to partial differential equations to rectifiability, or to any geometric information
on the boundary, is generally referred to as free boundary problems. This in itself is, of
course, a well-studied and rich subject. Unfortunately, the typical techniques arising from
minimization of the functionals are both too qualitative and too rigid to treat structural irreg-
ularities of rectifiable sets and such weak assumptions as absolute continuity of harmonic
measure. The latter became accessible only recently, with the development of the analy-
sis of singular integrals and similar objects on uniformly rectifiable sets. In particular, the
first converse of the F. & M. Riesz theorem, [AHM+], directly relies on the 2012 solution
of the David-Semmes conjecture regarding the boundedness of the Riesz transforms in L?
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[NTV]. At the same time, the techniques stemming from such results for the harmonic func-
tions are not amenable to more general operators of the DKP type, again, due to simple yet
fundamental algebraic deficiencies: the derivatives of the coefficients do not offer sufficient
cancellations.

The main goal of the present paper is to address the conjecture in full generality for uni-
form domains with Ahlfors regular boundaries. We establish the equivalence of the absolute
continuity of the elliptic measure with respect to the surface measure and the uniform rec-
tifiability of the boundary of a domain under the DKP condition on the coefficients, thus
providing the final, optimal geometric results (given the assumed background hypotheses).

We now describe our goal and relevant previous results more precisely. Throughout the
paper we shall work under the assumptions that the domain Q is uniform, i.e., open and
connected in a quantitative way, and that its boundary is (n — 1)-Ahlfors regular, that is,
(n — 1)-dimensional in a quantitative way (see Section 2.1). Under these conditions one can,
for instance, show that scale-invariant absolute continuity of harmonic measure is related to
the uniform rectifiability of the boundary and even to the non-tangential accessibility of the
exterior domain:

Theorem 1.1. Let Q C R", n > 3, be a uniform domain (bounded or unbounded) with
Ahlfors regular boundary (see Definitions 2.8 and 2.1), set o = H" 3o and let w_y denote
its associated harmonic measure. The following statements are equivalent:

(a) w-a € Ax(0) (Definition 2.10).
(b) 0Q is uniformly rectifiable (Definition 2.2).

(c) Q satisfies the exterior corkscrew condition (see Definition 2.3), hence, in particular,
it is a chord-arc domain (Definition 2.9).

Postponing all the rigorous definitions to Section 2.1, we remark for the moment that
uniform rectifiability is a quantitative version of the notion of rectifiability of the boundary
and the Muckenhoupt condition w € A, (0) is, respectively, a quantitative form of the mu-
tual absolute continuity of w with respect to o. Thus, Theorem 1.1 above is a quantitative
form of the rigorous connection between the boundary behavior of harmonic functions and
geometric properties of sets that we alluded to above. Returning to the ties with Wiener cri-
terion, we point out that the property of the scale invariant absolute continuity of harmonic
measure with respect to surface measure, at least in the presence of Ahlfors regularity of
0Q, is equivalent to the solvability of the Dirichlet problem with data in some L”(9Q), with
p < oo thus, such a characterization is in some sense an analogue of Wiener’s criterion for
singular, rather than continuous data.

Theorem 1.1 in the present form appears in [AHMNT, Theorem 1.2]. That (a) implies
(b) is the main result in [HMU] (see also [HM2, HLMN]); that (b) yields (c) is [AHMNT,
Theorem 1.1]; and the fact that (c) implies (a) was proved in [DJ], and independently in
[Sem].

3See, e.g., [Hof], although the result is folkloric, and well known in less austere settings [Ken].
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Theorem 1.1 and other recent results” illuminate how the Ao, condition® of harmonic
measure is related to the geometry of the domain . Unfortunately, as we pointed out
above, their proofs do not extend to the optimal class of operators with variable coefficients.
Indeed, the best known results in this direction pertain to the “direct” rather than the “free
boundary” problem. A description of the elliptic measure in a given geometric environment,
is essentially due to C. Kenig and J. Pipher. In 2001 [KP] C. Kenig and J. Pipher proved
what they referred to as a 1984 Dahlberg conjecture: if Q C R” is a bounded Lipschitz
domain and the elliptic matrix (A satisfies the following Carleson measure condition:

1
(1.2) sup  —— // ( sup IVﬂ(Y)|26(Y)> dX < oo,
geon 1" B(g.nNQ \ yep(x,2X)
0<r<diam(Q) T2

where here and elsewhere we write 6(-) = dist(-, dQ), then the corresponding elliptic mea-
sure wy, € Aw(0). As observed in [HMT1], one may carry through the proof in [KP], essen-
tially unchanged, with a slightly weakened reformulation of (1.2), namely by assuming, in
place of (1.2), the following properties:

(H1) A € Lip;,.(£2) and [VAS(-) € L™ (L), where 6(-) := dist(-, 0Q).

(H2) |VA?6(-) satisfies the Carleson measure assumption:

1
(1.3) IAllcar == sup  —— // IVAX)P6(X)dX < 0.
qeoQ r B(q,r)NQ
0<r<diam(Q)
We shall refer to these hypotheses (jointly) as the Dahlberg-Kenig-Pipher (DKP) condi-
tion. Note that each of (H1) and (H2) is implied by (1.2).

Since properties (H1) and (H2) are preserved in subdomains, one can use the method of
[DJ] to extend the result of [KP] to chord-arc domains, and hence the analogue of (c) implies
(a) (in Theorem 1.1) holds for operators satisfying the DKP condition.

An attempt to address the “free boundary” part of the problem that is to prove that (a)
implies (b) or (c) led, the first, second and fourth authors of the present paper (see [HMT1])
to show that under the same background hypothesis as in Theorem 1.1, (a) implies (c) (and
hence also (b)) for elliptic operators with variable-coefficient matrices ‘A satisfying (H1)
and the Carleson measure estimate

1
(14) sup —— // IVAX)|dX < oo.
geo T B(g,r)NQ

0<r<diam(Q)
We observe that, in the presence of hypothesis (H1), (1.4) implies (1.3). The weighted
W12 Carleson measure estimate (1.3) is both weaker, and more natural than the W!! ver-
sion (1.4). For example, operators verifying (1.3) arise as pullbacks of constant coefficient

bWe refer the reader also to recent work of Azzam [Azz], in which the author characterizes the domains with
Ahlfors regular boundaries for which w_, € Ao (0): they are precisely the domains with uniformly rectifiable
boundary which are semi-uniform in the sense of Aikawa and Hirata [AH]; see also [AHMMT, AMT, HM3]
for related results characterizing L solvability in the general case that w_, need not be doubling.

€And also its non-doubling version, the weak A, condition.
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operators (see [KP, Introduction]), and also in the linearization of “A-harmonic” (i.e., gen-
eralized p-harmonic) operators (see [LV, Section 4]). We also mention in passing that a
qualitative version of the results in [HMT1] was obtained in [ABHM]. There are also re-
lated (quantitative) results in [HMM1] and [AGMT] that are valid in the absence of any
connectivity hypothesis.

1.2. Main Result and Proof Techniques. From the geometric measure theory point of
view the main motivation for this paper is to understand whether the elliptic measure of
a DKP divergence form elliptic operator distinguishes between a rectifiable and a purely
unrectifiable boundary. As in Theorem 1.1, we make the background assumption that Q c
R", n > 3, is a uniform domain (see Definition 2.8) with an Ahlfors regular boundary
(Definition 2.1). Analytically we consider second order divergence form elliptic operators,
that is, L = — div(A(-)V), where A = (ai j) ?j=1 is a (not necessarily symmetric) real matrix-
valued function on Q, satisfying the usual uniform ellipticity condition

(1.5) (AXEE = MR, KAKE DI < AEK],  forallé,{ e R\ {0},

for uniform constants 0 < 1 < A < oo, and for a.e. X € Q. We further assume that ‘A
satisfies the Dahlberg-Kenig-Pipher condition, that is, (H1) and (H2), and, additionally, that
the associated elliptic measure is an A, weight (see Definition 2.10) with respect to the
surface measure o = H" |3q. Our goal is to understand how this analytic information
yields insight on the geometry of the domain and its boundary.

Our main result is as follows:

Theorem 1.6. Let QO ¢ R", n > 3, be a uniform domain with Ahlfors regular boundary and
set o = H" sq. Let A be a (not necessarily symmetric) uniformly elliptic matrix on Q
satisfying (H1) and (H2). Then the following are equivalent:

(1) The elliptic measure wy, associated with the operator L = — div(A(-)V) is of class
Ac With respect to the surface measure.

(2) 0Q is uniformly rectifiable.
(3) Qis a chord-arc domain.

Remark 1.7. In Corollary 10.3 we show that Theorem 1.6 remains true when we replace the
assumptions (H1) and (H2) by a slightly weaker assumption involving the oscillation of the
elliptic matrix in place of its gradient.

The equivalence of (2) and (3) (under the stated background hypotheses) was previously
known: that (3) = (2) follows from the main geometric result of [DJ] (namely, that
chord-arc domains can be approximated in a big pieces sense by Lipschitz subdomains),
and the converse (2) = (3) is proved in [AHMNT]. Moreover, as mentioned above, it
was also known that (3) = (1), and the proof comprises two main ingredients: first, that
the properties (H1) and (H2) are preserved in subdomains, and therefore by the result of
[KP]%, w; € As(0) in a Lipschitz subdomains of ; and second, by the aforementioned

dThe formulation in terms of (H1) and (H2) in place of (1.2) appears in [HMT1], but the result is implicit in
[KP]; see [HMT1, Appendix A].
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big piece approximation result of [DJ], that the A, property may be passed from Lipschitz
subdomains to the original chord-arc domain, by use of the maximum principle and a change
of pole argument (see [DJ] or, originally, [JK]). In this paper we close the circle by proving
the implication (1) = (2), thus providing a characterization of chord-arc domains in terms
of the properties of the elliptic measure.

We first prove the implication (1) = (2) in the “small constant case”, that is, when the
Carleson condition (H2) holds with a sufficiently small constant (i.e, ||A||car is small, see
(1.3)). To finish the proof of Theorem 1.6, we then utilize a bootstrapping argument to pass
from the case of small Carleson norm to the “large constant case”, in which the Carleson
condition (H2) is assumed merely to be finite. The arguments we use to treat the small and
large constant cases are quite different in nature, and each is of independent interest in its
own right. (For example, what we prove in the small constant case is stronger than what is
necessary for Theorem 1.6.) Therefore we divide the proof into two parts, and deal with the
small and large constant cases in Parts I and II, respectively. In the end of Part II we also
discuss the optimality of the above theorem.

Throughout this paper, and unless otherwise specified, by allowable constants, we mean
the dimension n > 3; the constants involved in the definition of a uniform domain, that is,
M,C; > 1 (see Definition 2.8); the Ahlfors regular constant C4g > 1 (see Definition 2.1);
the ratio of the ellipticity constants A/A > 1 (see (1.5)), and the A, constants Cyp > 1 and
6 € (0, 1) (see Definition 2.10).

In Part I, we develop an approach which combines, or rather interlaces, the “classical”
free boundary blow-up and compactness arguments (originated in geometric measure the-
ory) with the scale-invariant harmonic analysis methods. This allows us to take advantage
of the appropriate amelioration of the coeflicients obtained via a compactness approach to
show that the desired uniform rectifiability follows from regularity of elliptic measure when-
ever the coefficients of the underlying equation exhibit small oscillations, in the appropriate
Carleson measure sense (see Theorem 1.8 and Corollary 1.13). The smallness condition,
while obviously suboptimal, could not be removed directly, for it is essentially built in the
nature of the compactness arguments. To be precise, we prove the following:

Theorem 1.8. Given the values of allowable constants n > 3, M,C1,Cag > 1, A > 1 =1,
Co > 1, and 0 < 0 < 1, there exist N and € > 0 depending on the allowable constants,
such that the following holds. Let Q C R" be a bounded uniform domain with constants
M, Cy and whose boundary 0 is Ahlfors regular with constant Cag and set o = H™ 5.
Let L = — div(A(-)V) be an elliptic operator with real symmetric matrix ‘A satisfying (1.5)
with ellipticity constants 1 = 1 < A such that the corresponding elliptic measure satisfies
wr € Ax(0) with constants Cy and 0. If A verifies

(1.9) osc(Q, A) := sup][ [AY) — (ﬂ)B(X,(s(X)/zﬂdY <€,
XeQ JB(X,6(X)/2)

where 6(-) = dist(-, 0Q) and (A)pxsx)/2) denotes the average of A on B(X,6(X)/2), then
Q satisfies the exterior corkscrew condition with constant N, and hence Q has uniformly
rectifiable boundary.

Remark 1.10.
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. . 1.1 .
(i) Given A € W .(Q) we introduce

(1.11) CQA) = sup][ [VA)6(Y)dY.
XeQ J B(X,56(X)/2)

Poincaré’s inequality easily yields that osc(€2, A) < C,C(Q, A) with C,, depending
just on dimension. Hence, one can formulate a version of Theorem 1.8 (with a
slightly different €) with C(Q, A) < € replacing (1.9).

(i) We note that our assumption (1.9) on the matrix A is much weaker than the small-
ness of the relaxed DKP condition (1.3). To see this, given X € Q, let gx € 0€ be
such that |[X — gx| = 6(X). Then by Hélder’s inequality

1
1 3
(1.12) ][ [IVAMD)|6(Y)dY < <_1/ |Vﬂ(Y)|25(Y)dY> .
BX,5(X)/2) 0(X)"" J Bigx.35(%)/2)nQ

Hence (1.3) with sufficiently small constant gives smallness of C(€2, A) (and hence
(1.9)). On the other hand, it is easy to see that the latter is much weaker. Assume for
instance that [VA|0 ~ € in Q in which case C(Q, A) ~ € but (1.3) fails since every
integral is infinity.

(iii) In the hypothesis of Theorem 1.8, boundedness of the domain and symmetry of the
operator might seem restrictive and it is very likely that the proof can be modified to
remove those restrictions. Nevertheless, Theorem 1.8 as stated is enough to prove
Theorem 1.6 and we leave the details to the interested reader.

As a consequence we immediately obtain the “small constant” case of Theorem 1.6:

Corollary 1.13. Under the same background hypothesis as in Theorem 1.8 if A is a symmet-
ric uniformly elliptic matrix on Q satisfying (H1) and (H2) with || Allcar < € and wy € Ax(0)
then 0Q) is uniformly rectifiable.

Remark 1.14. We note that the A, constants for wy are not affected by the normalization
A =1, however, the small parameter € in (1.9) clearly depends upon this normalization.

Remark 1.15. Having fixed the desired ellipticity constants A = 1 and A and the geometric
parameters M, C1,Cag > 1, one may ask whether operators L = —div(A(-)V) such that
wr € Ax(0) and A satisfies (1.9) with small constant € exist. Choosing a matrix for which
the left-hand side of (1.2) is small (e.g., a constant coefficient matrix), we can guarantee
that (1.9) holds with a desired €, see Remark 1.10. It is a consequence of the work in
[KP] that on a chord arc domain (see Definition 2.9) the A, constants of w; only depend
on the ellipticity constants, the norm (1.2) and the geometric parameters (which include
M,C,Car > 1). Thus in this case there exist constants Co > 1 and 6 € (0, 1) such that all
the conditions of Theorem 1.8 are satisfied.

The proof in Part II is based on the method of “extrapolation of Carleson measures”, by
means of which we bootstrap the small constant case treated in Part I. This method was first
introduced in the work of Lewis and Murray [LM], based on the Corona construction which
has its origins in the work of Carleson [Car], and Carleson and Garnett [CG]. In order to
carry out this procedure, we go back and forth between the original domain Q and certain
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sawtooth domains, taking advantages of the scale-invariant nature of Carleson measures. In
particular we need to transfer the A, property of elliptic measure, from the original domain
to its sawtooth subdomains. This last step is really the heart of the proof. We note that the
use of the Kenig-Pipher condition is key in the latter argument since these operators have
the property that the associated elliptic measure for any chord-arc subdomain belongs to Ao
(see Theorem 9.1 and the comments after it). For the rest of the arguments (at least in the
symmetric case) we could have worked with weaker conditions.

Acknowledgments: The authors would like to express their gratitude to Bruno Giuseppe
Poggi Cevallos who pointed out that the examples in [MM] could be used to access the
optimality of our results. See Proposition 10.2. They would also like to thank MSRI for its
hospitality during the Spring of 2017, all the authors were in residence there when this work
was started.

2. PRELIMINARIES

In this section we state the definitions and some auxiliary results that will be used through-
out the paper.

2.1. Definitions.

Definition 2.1. We say a closed set £ C R” is Ahlfors regular with constant C4g > 1 if for
any g € E and 0 < r < diam(FE),

Cik "V <H' Y (B(q,) NE) < Cag .

There are many equivalent characterizations of a uniformly rectifiable set, see [DS2].
Since uniformly rectifiability is not the main focus of our paper, we only state one of the
geometric characterizations as its definition.

Definition 2.2. An Ahlfors regular set £ C R” is said to be uniformly rectifiable, if it has
big pieces of Lipschitz images of R"~!. That is, there exist §, M > 0 such that for each g € E
and 0 < r < diam(E), there is a Lipschitz mapping p : B,—1(0,7) — R” such that p has
Lipschitz norm < M and

H"™' (E N B(g,r) N p(B,-1(0, 1)) > 6r"~".
Here B,_1(0, r) denote a ball of radius r in R*"!.

Definition 2.3. An open set Q C R” is said to satisfy the (interior) corkscrew condition
(resp. the exterior corkscrew condition) with constant M > 1 if for every g € 9Q and every
0 < r < diam(Q), there exists A = A(q, r) € Q (resp. A € Qe := R\ Q) such that

2.4) B (A, ﬁ) cBg,nNQ (resp. B (A, ﬁ) c B, N Qext.)

The point A is called a Corkscrew point (or a non-tangential point) relative to A(g,r) =
B(g,r) N 0Q in Q (resp. Qext)-
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Definition 2.5. An open connected set Q C R” is said to satisfy the Harnack chain condi-
tion with constants M, C; > 1 if for every pair of points A, A’ € Q there is a chain of balls
Bi,By,..., Bk c Qwith K < M(2 + 10g§r IT) that connects A to A’, where

) A —A’|

" min{8(4), 6(A"))

Namely, A € By, A’ € Bk, By N By # @ and forevery 1 <k < K
2.7) Cl_l diam(B;) < dist(By, 0Q) < C; diam(By).

(2.6)

We note that in the context of the previous definition if IT < 1 we can trivially form the
Harnack chain B; = B(A,36(A)/5) and B, = B(A’,36(A’")/5) where (2.7) holds with C; = 3.
Hence the Harnack chain condition is non-trivial only when IT > 1.

Definition 2.8. An open connected set 2 C R" is said to be a uniform domain with constants
M, Cy, if it satisfies the interior corkscrew condition with constant M and the Harnack chain
condition with constants M, C.

Definition 2.9. A uniform domain Q c R” is said to be NTA if it satisfies the exterior
corkscrew condition. If one additionally assumes that 0Q is Ahlfors regular, the Q is said to
be a chord-arc domain.

For any g € 0Q and r > 0, let A = A(g, r) denote the surface ball B(g,r) N 0Q, and let
T(A) = B(g,r) N Q denote the Carleson region above A. We always implicitly assume that
0 < r < diam(Q). We will also write o = H" !|50.

Given an open connected set £ and an elliptic operator L we let {CU{}XEQ be the associated
elliptic measure. In the statement of Theorem 1.8 we assume that w; € Aw(0) in the
following sense:

Definition 2.10. The elliptic measure associated with L in Q is said to be of class A, with
respect to the surface measure o = H"!|5q, which we denote by w;, € Ao(0), if there exist
Cop > 1 and 0 < 8 < oo such that for any surface ball A(g, r) = B(g, r) N 0Q, with g € 0
and 0 < r < diam(Q), any surface ball A’ = B’ N dQ centered at Q2 with B’ C B(q, r), and
any Borel set F C A’, the elliptic measure with pole at A(q, r) (a corkscrew point relative to
A(g, r)) satisfies
W (F) a(F)\’
@.11) e ¢ <> |
wy (A o(A)
Since o is a doubling measure, it is well-known that the condition w;, € A (o) is equiv-

alent to the fact that w; € RH, (o) for some g > 1 in the following sense: w; < o and the
Radon-Nikodym derivative k; := dwy /do satisfies the reverse Holder estimate

7 A(g.r) N
212) (f e)ytar) < f iomar = 4L 200,
A N a(A)

for all A(g, r) = B(g, r)NOQ, with x € 9Q and 0 < r < diam(L2), any surface ball A’ = B'N9Q
centered at 0Q with B’ C B(q, r).
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Definition 2.13. A domain Q C R” with n > 3 is said to satisfy the capacity density
condition (CDC) if there exists a constant ¢ > 0 such that

capa(B(@) \ Q)
capa(B(@)

where for any set K C R”, the capacity is defined as

(2.14) cg, foranygq e dQ and0 < r < diam(Q),

capx(K) = inf{ /lVgolde e CORM, K Cint{g > 1}}.

It was proved in [Zha, Section 3 ] and [HLMN, Lemma 3.27] that a domain in R", n > 3,
with (n — 1)-Ahlfors regular boundary satisfies the capacity density condition with constant
co depending only on n and the Ahlfors regular constant C4g. In particular such a domain is

Wiener regular and hence for any elliptic operator L, and any function f € C(9Q2), we can
define

(2.15) u(X) = /8 Qf(q)dwi‘(q), XeQ,

and obtain that u € WI’Z(Q) N C(Q), ulsgo = f on 0Q and Lu = 0 in Q in the weak sense.

loc

Moreover, if additionally f € Lip(€2) then u € wi2(Q).

2.2. Properties of solutions and elliptic measure. For following lemmas, we always as-
sume that € is a uniform domain with Ahlfors regular boundary (in fact they hold under the
weaker assumption that Q is a uniform domain satisfying the CDC). Let L = — div(A(-)V)
be a real uniformly elliptic operator, and we write w = wy, for the corresponding elliptic
measure. Although in our main result we consider non necessarily symmetric uniformly el-
liptic matrices, we will reduce matters to the symmetric case, in particular all the following
properties will be used in that case, hence during this section we assume that A is symmet-
ric. All constants will only depend on the allowable constants, that is, those involved in the
fact that the domain in question is uniform and has Ahlfors regularity boundary, and also
in the uniform ellipticity of A. (Note that we may assume A has been normalized so that
A =11in (1.5).) In Part IT we will apply these lemmas to Q as well as its sawtooth domains

QT’Q

Under the above assumptions, one can construct the associated elliptic measure w; and
Green function G. For the latter the reader is referred to the work of Griiter and Widman
[GW], while the existence of the corresponding elliptic measure is an application of the
Riesz representation theorem. The behavior of w and G, as well as the relationship between
them, depends crucially on the properties of Q, and assuming that Q is a uniform domain
with the CDC one can follow the program carried out in [JK]. We summarize below the
results which will be used later in this paper. For a comprehensive treatment of the subject
and the proofs we refer the reader to the forthcoming monograph [HMT?2] (see also [Ken]
for the case of NTA domains).

Theorem 2.16. There is a unique non-negative function G : Q X Q — R U {oo}, the Green
Sfunction associated with L, and a positive, finite constant C, depending only on dimension,
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and (given the normalization) A, such that the following hold:

(2.17) G(-,Y) € WM (Q\B(Y, s))ﬁWol’l(Q)ﬁWé’r(Q), VYeQ, Vs>0,Vre [1, #) ;

(2.18) / (AX)VxG(X, Y),Vo(X)ydX = oY), forall ¢ € CZ(Q);
(2.19) IGC Dl 2 ) + IVGC Dl 2y ) S0 VY €
(2.20) G(X,Y)<C|IX - Y™
and

7
(2.21) GX,Y)>CIX-YP™", ifIX-Y < §5(Y)-

Furthermore, if Q is a uniform domain satisfying the CDC, for any ¢ € C.°(R") and for
almost all Y € Q

(2.22) - / (AX)VxG(X,Y), Vo(X)) dX = / pdw" - oY)
Q 40
where {w" }yeq is the associated elliptic measure.

We observe that (2.19) and Kolmogorov’s inequality give that for every 1 <r < -2

n-2 n—1

11 _n2 Lo 1
(2.23) GG, Vllzr@) < CC51Q ™, IVGC, Vi < CC,IQI 7,
where C is the constant in (2.19), C4 = (milTy),’ and C4 = (ﬁ)’.

Lemma 2.24 (Boundary Holder regularity). There exist constants C,3 > 0 (depending on
the allowable constants) such that for g € 0Q and 0 < r < diam(0Q), and u > 0 with Lu = 0
in B(gq,2r) N Q, if u vanishes continuously on A(q,2r) = B(q,2r) N 0, then

B

X —

(2.25) uX)<C <| ql) sup u,  forany X € QN B(g,r).
r B(g.2r)NQ

Lemma 2.26 (Comparison principle). Let u and v be non-negative solutions to Lu = Lv = 0
in B(q,4r) N Q which vanish continuously on A(q,4r). Let A = A(q,r) be a corkscrew point
relative to A(q, r). Then
u(X) u(A)

N — X € B(g,r) N Q.
0 S v for any (q,1)
Lemma 2.28 (Non-degeneracy of elliptic measure). There exists mg € (0, 1) depending on
the allowable constants such that for any q € 0Q and 0 < r < diam(0Q2),

(2.29) WX(A(g, 1) >my  forX € B(q,r/2) N Q.

(2.27)
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Lemma 2.30 (Boundary Harnack inequality). Let Q be a uniform domain satisfying the
CDC. There exists a constant C (depending on the allowable constants) such that for g € 0Q
and 0 < r < diam(0Q). If u > 0 with Lu = 0 in Q N B(q, 2r) and u vanishes continuously on
A(q, 2r), then

(2.3 u(X) < Cu(A(q,r)), forany X € QN B(q,r).

Lemma 2.32 (Change of pole formula). Let g € 0Q and 0 < r < diam(0Q) be given, and let
A = A(q, 1) be a corkscrew point relative to A(q, r). Let F, F’ C A(q, r) be two Borel subsets
such that w*(F) and w?(F") are positive. Then

Ww*(F)  w(F)
WX(F') ~ WA(F')
In particular with the choice F = A(q, r), we have

X F’
(2.34) a)XaEA((x,)r)) ~ WAF')  forany X € Q\ B(g,2r).

(2.33) forany X € Q\ B(q,2r).

Lemma 2.35 (CEMS estimate). There exists a constant C > 1, such that for any g € 0Q,
0 < r < diam(0Q)/M, and A = A(q, r), a corkscrew point relative to A(q,r), the Green’s
function G = G, satisfies

16(X0,4) _ w*(A(g, 1) <C G(Xo,A)

r - p-l r

(2.36) c

for any Xy € Q\ B(q,2r).

Lemma 2.37 (Doubling property of the elliptic measure). For every g € 0Q and 0 < r <
diam(0Q)/4, we have

(2.38) w¥(A(g,2r) < Cw¥(A(g, 1))
forany X € Q\ B(g,4r).

Remark 2.39. The following simple observation will be useful. If M denotes the corkscrew
constant for €, it follows easily from the previous result, Lemma 2.29 and Harnack’s in-
equality that

(2.40) w*(A(g,2r)) < C20*(A(g, 1)),

for every g € 0Q, 0 < r < diam(0Q2)/4 and for all X € Q with 6(X) > r/(2M). Here C;
is a constant that depends on the allowable parameters associated with Q and the ellipticity
constants of L.

Our next result establishes that if a domain satisfies the Harnack chain condition then we
can modify the chain of balls so that they avoid a non-tangential balls inside:
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Lemma 2.41. Let Q C R" be an open set satisfying the Harnack chain condition with
constants M,Cy > 1. Given Xy € Q, let By, = B(Xo,0(X0)/2). For every X,Y € Q\
Bixo, if we set I1 = |X — Y|/ min{6(X), 0(Y)}, then there is a chain of open Harnack balls
Bi,By,...,Bx c Qwith K < 100(M + C%)(Z + log; I) that connects X to Y. Namely,
XeB,YeBg, BiNByy1 D foreveryl <k < K- 1andforeveryl <k<K

(2.42) (100 Cy)™% diam(By) < dist(By, dQ) < 100 C? diam(By).
Moreover, By N %BXO =@ foreveryl <k <K.

Proof. Fix X, Y as in the statement and without loss of generality we assume that 6(X) <
o0(Y). Use the Harnack chain condition for Q to construct the chain of balls By, ..., B as
in Definition 2.5. If none of By meets By, then there is nothing to do as this original chain
satisfies all the required condition. Hence we may suppose that some By meets By,. The
main idea is that then we can modify the chain of balls by adding some small balls that
surround Xj. To be more precise, we let k_ and k, be respectively the first and last ball in
the chain meeting By,. Note that 1 <k_ <k, < K.

We pick X_ € B;_\ Bx,: If k- =1 welet X_ = X orif k- > 1 we pick X_ € By__1 N By_.
Since By meets By, then we can find Y_ € B;_NJBy, such that the open segment joining X_
and Y_ is contained in By \BT(O. Analogously we can find X, € By, \BT(O and Y, € By, NOBy,
such that the open segment joining X, and Y, is contained in By, \ By,.

Next set r = 6(X)/(16C;) and let N, > 0 be such that N, < |X, — Y.|/r < N+ + 1. For
j=0,...,N,let
Y. - X,
Ve — X
Straightforward arguments show that Ny < 32C2, X, € B%, Y, € BY*, B, n B["" # @ for
every 0 < j <N, —1,and

B, =B(XL,r),  where X.=X.+jr

, , , C1
(323~ diam(BY) < dist(B., dQ) < 32C? diam(BY,), B, N 5By = @,

forevery 0 < j < N, — 1.

Next, since X, € dBy, we can find a sequence of balls BY, ..., B" centered at 0By, and

with radius 6(X)/16 (hence B/N1Bx, = @)sothat N < 64,Y_ € B’ Y, € BV, BInB/*! + @
for0 < j<N-1and327" <dist(B/,0Q)/ diam(B’) < 32.

Finally, to form the desired Harnack chain we concatenate the sub-chains {By, ... Bx__1},
{BY,... B]l”}, (B°,...BN}, {Bﬂf, ... ,Bg}, {Bk,+1,... Bk} and the resulting chain have all the
desired properties. To complete the proof we just need to observe that the length of the chain
is controlled by K + N— + N + N, + 3 < 100(M + C3)(2 + log3 ). O

2.3. Compactness of closed sets and Radon measures. The reader may be familiar with
the notion of convergence of compact sets in the Hausdorff distance; for general closed sets,
not necessarily compact, we use the following notion of convergence, see [DS1, Section 8.2]
for details. (It was pointed out to us that this notion is also referred to as the Attouch-Wets
topology, see for example [Bee, Chapter 3].)
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Definition 2.43 (Convergence of closed sets). Let {E;} be a sequence of non-empty closed
subsets of R", and let E be another non-empty closed subset of R". We say that E'; converges
to E, and write E; — E, if

lim sup dist(x,E)=0
J7% xeE;NB(O,R)

and

lim sup dist(x,E;) =0
J=% xcENB(O,R)

for all R > 0. By convention, these suprema are interpreted to be zero when the relevant sets
are empty.

We remark that in the above definition, we may replace the balls B(0, R) by arbitrary balls
in R". The following compactness property has been proved in [DS1, Lemma 8.2]:

Lemma 2.44 (Compactness of closed sets). Let {E;} be a sequence of non-empty closed
subsets of R", and suppose that there exists an r > 0 such that E; N B(0,r) # @ for all j.
Then there is a subsequence of {E} that converges to a nonempty closed subset E of R" in
the sense defined above.

Given a Radon measure £ on R” (i.e., a non-negative Borel such that the measure of any
compact set is finite) we define

sptu = {x € R" : u(B(x,r)) > 0 for any r > O}.

Definition 2.45. We say that a Radon measure u on R” is Ahlfors regular with constant
C > 1, if there exits a constant C > 1 such that for any x € E and 0 < r < diam(E),
c 't < w(Bg, M) < CrY, Vx e spty, 0 < r< diam(spt ).

Definition 2.46. Let {1} be a sequence of Radon measures on R". We say u; converge
weakly to a Radon measure uo, and write y; — feo, if

[ s | sau

We finish this section by stating a compactness type lemma for Radon measures which
are uniformly doubling and “bounded below”.

for any f € C.(R").

Lemma 2.47 ([TZ, Lemma 2.19]). Let {u;}; be a sequence of Radon measures. Let Ay, Ay >
0 be fixed constants, and assume the following conditions:

(i) 0 € sptu; and u;(B(0,1)) > Ay for all j,
(ii) Forall jeN, g € sptujandr >0,
(2.48) H;j(B(q,2r)) < Aruj(B(q, 1))
If there exists a Radon measure i such that ji; — peo, then po is doubling and
(2.49) Sptu; — spt e,
in the sense of Definition 2.43.
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Part I. Small constant case

The plan of Part [ is as follows. We prove Theorem 1.8 by contradiction using a compactness
argument. More precisely, we assume that there is a family of bounded uniform domains
with Ahlfors regular boundaries and a family of divergence form elliptic operators with
associated elliptic measure in the class A, and with all the implicit constants uniformed
controlled. We also have that the oscillations of the coefficients convergence to 0 and that
the exterior corkscrew condition fails for each domain in the family. This is all detailed
in Section 3. The goal is to reach a contradiction and with that goal in mind we show in
Section 4 that passing to a subsequence there are a limiting domain which is uniform and
has Ahlfors regular boundary and a limiting constant coefficient elliptic operator in that
limiting domain whose associated elliptic measure belongs to the class As,. With this in
hand in Section 5 we are in a position to apply Theorem 1.1 to obtain that the limiting
domain satisfies the exterior corkscrew. This in turn leads us to a contradiction since the
exterior corkscrew condition fails for any of the domains in the family.

3. COMPACTNESS ARGUMENT

To prove Theorem 1.8 we will proceed by contradiction. First we discuss the constant
N. Recall that, as noted above, the assertion that (a) implies (c¢) in Theorem 1.1 extends
routinely to all constant coefficient second order elliptic operators; alternatively, this fact
follows from the results of [HMT1] as (1.4) and (H1) holds trivially in the constant coeffi-
cient case. Thus given values of the allowable constants M, C1, Cag, A/4, Co, 0, let Q Cc R",
n > 3, be a uniform domain with constants M, C;, whose boundary is Ahlfors regular with
constant Cag, and let L = —div(AyV) be a constant coeflicient elliptic operator where the
constant real symmetric matrix Ay satisfies (1.5) with ellipticity constants A, A, and such
that the corresponding elliptic measure wy, € A (o) with constants Cy and 6. Then there ex-
ists a constant Nog = No(M, C1, Cag, A/ A, Cy, 6) such that Q satisfies the exterior corkscrew
condition with constant Ny. We underline that this Ny depends on the ratio of the ellipticity
constants rather than the matrix Ay per se.

With this in mind, set
G.1) N = 4No(4M,2C1, 22" DC3, A/ A, CoCrCEH281, 6)
where the constant Cy = Co(M, Cy, Csr, A/A) can be found in Remark 2.39.

We now state the contradiction hypothesis: for fixed n > 3, we suppose that there exists a
set of allowable constants M, C1,Cag > 1, A >A1=1,Cyp > 1and 0 < 6 < 1, and a sequence
€; (with €; — 0 as j — o0), so that the following holds:

Assumption (a): For each j there is a bounded domain Q; C R", which is uniform with
constants M, C| and whose boundary is Ahlfors regular with constant C4g. Also,
there is an elliptic matrix A; defined on €}, with ellipticity constants 4 = 1 and A,
and we write L; = — div(A;V).

Assumption (b): osc(Q;, A;) < €; (see (1.9)).
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Assumption (¢): The elliptic measure of the operator L; in Q; is of class A, with respect
to the surface measure o; = H! loq; with constants Cy and 6 (see Definition 2.10).

Contrary to conclusion: For each j there is g; € 0Q; and 0 < r; < diam(d<2;) such that
Q; has no exterior corkscrew point with constant N (as in (3.1)). That is, there is no
ball of radius r;/N contained in B(g;,r;) \ ﬁj

Our goal is to obtain a contradiction and as a consequence our main result Theorem 1.8
will be proved. Without loss of generality we may assume g; = 0 and r; = 1 for all j, hence
diam(0Q2;) > 1. Otherwise, we just replace the domain Q; by (; — ¢g;)/r;, and replace
the elliptic matrix A;(-) by Aj(g; + r;-). Note that the new domain and matrix have the
same allowable constants, in particular the corresponding A, constants stay the same by the
scale-invariant nature of Definition 2.10; moreover after rescaling, the above Assumption
(b) is still satisfied:

Q‘ — .
0sc < / qj,ﬂj(CIj + rj')) = 0sc(Q), Aj) < €;.

J

4. LIMITING DOMAINS

We want to use a compactness argument similar to the blow-up argument in [TZ]. The
crucial difference is that in [TZ], the elliptic operator tends to a constant-coefficient operator
as we zoom in on the boundary and blow up the given domain; whereas here we need to
work with a sequence of domains and their associated elliptic operators. In particular the
geometric convergence of domains does not come for free, and more work is needed to
analyze the limiting domain.

To be more precise, getting to the point where we can apply Theorem 1.1 (more precisely,
its extension to the elliptic operators with constants coefficients or alternatively [HMT1]
applied again to constant coefficient operators) requires showing first that if Q, is a “limiting
domain” of the domains {€;}’s, then Q, is an unbounded or bounded uniform domain with
Ahlfors regular boundary. To accomplish this we also need to find the limit of the Green
functions. Once we have this, to show that w;_, € Aw(0) for the limiting domain ., and
the limiting operator L., we need to construct the elliptic measure w{m for any Z € Q. as
a limiting measure compatible with the procedure. We will also show that L., is an elliptic

operator with constants coefficients.

Throughout the rest of paper we follow the following conventions in terms of notations:
e For any Z € Q; we write 6;(Z) = dist(Z, 09Q;).

e Forany g € 0Q; and r € (0, diam(0€2;)), we use A j(q, r) to denote a corkscrew point
in Q; relative to B(g,r) N 0Qj, i.e.,

(4.1) B (Aj(q, - ﬁ) c Blg.r) N Q.

4.1. Geometric limit. Since diam(d€2;) > 1, modulo passing to a subsequence, one of the
following two scenarios occurs:
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Case I: diam(Q;) = diam(0€2j) — oo as j — oo.
Case II: diam(Q;) = diam(dQ2;) — Ry € [1,0) as j — oo.
Therefore if Q; “converges” to a limiting domain Q,, respectively Case I and Case II
indicate that Q, is unbounded or bounded.
Let X; € Q; be a corkscrew point relative to B(0, diam(Q;)/2) N 0Q2;, then
4.2) 1X;| ~ 0;(X;) ~ diam(Q),
with constants depending on the uniform constant M. Let G; be the Green function associ-

ated with Q; and the operator L; = — div(A;V), and {w? }xeq, be the corresponding elliptic
measure. In Case I we have

4.3) |X| ~ 6;(X;) ~ diam(Q;) — oo,
i.e., the poles X; tend to infinity eventually. We let

GX;,Z
4.4) ui(Z) = M

(B0, 1))

In Case II, we may assume that diam(2;) ~ Ry for all j sufficiently large (one could naively
rescale again so that Ry = 1, should that be the case one may lose the property that r; = 1
for all j). Hence, there are constants O < ¢; < ¢, such that

4.5) 1Ry < 6j(X;) <|Xj| £ 2Ry  for all j sufficiently large.
Thus modulo passing to a subsequence, X; converges to some point X satisfying
(4.6) c1Ry £ 1Xp| € c2Ry.

Note that (4.5) and (4.6) in particular imply that for any p sufficiently small (depending on
Ry and cy, ¢2), the ball B(Xy, p) is contained in Q; and dist(B(Xo, p), 0Q;) > c1Ry/2. In this
case we let

(47) l/tj(Z) = Gj(Xj,Z).

Our next goal is to describe what happens with the objects in question as we let j — co.
This is done in Theorems 4.8, 4.78, 4.86 below.

Theorem 4.8. Under Assumption (a), and using the notation above, we have the following
properties (modulo passing to a subsequence which we relabel):

(1) Case I: there is a function u, € C(R") such that u; — u« uniformly on compact
sets; moreover Vu; — Vi, in L2 (RM).

loc
(2) Case II: there is a function u., € C(R" \ {Xo}) such that u; — ue uniformly on
compact sets in R" \ {Xo} and Vu; — Vue, in LIZOC(R” \ {XoD).

3) Let Qoo = {Z € R" : uy > 01°. Then ETJ — Qo and 0Q; — 0Q, in the sense
of Definition 2.43. Moreover, Q. is an unbounded set with unbounded boundary in
Case 1, and it is bounded with diameter Ry > 1 in Case II .

®In Case II, see Remark 4.22 part (i) we extend u., to all of R" by setting u,(Xp) = +o0.
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4) Qs is a nontrivial uniform domain with constants 4M and 2C.

(5) There is an Ahlfors regular measure pio with constant 2*" Y Cap such that o i =
Ueo. Moreover, spt e = 0Q. In particular, this implies that

(4.9) 27300kt < H Mo, < 277V Cpppico.
and hence 0Q. is Ahlfors regular with constant 25"=DC?% .

Remark 4.10. Note that this result is purely geometric. The proof only uses Assumption
(a), which states the geometric characters of domains Q; (i.e., they are uniform domains
with Ahlfors regular boundaries) and the ellipticity of the matrix operator A;. The other
assumptions are irrelevant for this.

Proof of (1) in Theorem 4.8. Let R > 1 and note that for j large enough (depending on R)
we have that X; ¢ B(0,4R) since by (4.3)

Xl =1X; -0 >6;(X;) ~diam(€2;) — oo, as j— oo.

In particular, L;u; = 0in B(0,4R)NQ; in the weak sense. Recall that all our domains Q; have
Ahlfors regular boundary and hence all boundary points are Wiener regular. This in turn
implies that u; is a non-negative L-solution on B(0,4R) N Q; which vanishes continuously
on B(0,4R) N 0Q;.

On the other hand, 0 € 0Q; and, using our convention (4.1), A;(0, 1) is a corkscrew point
relative to B(0, 1) N dQ; in the domain Q;. Thus, by Lemma 2.35

(4.11) ui(A;(0,1) ~ 1.

We can then invoke Lemma 2.30, the fact that A ;(0,2R) € Q; is a corkscrew point relative
to B(0,2R) N dQ; for the domain Q;, Harnack’s inequality, and (4.11) to obtain
(4.12) sup  uj(Z) < Cuj(A;j(0,2R)) < Cruj(A;(0,1)) < Cg.

ZeQ;NB(0,2R)
Extending u; by 0 outside of Q; we conclude that the sequence {u;} ;> j, is uniformly bounded
in B(0, R) for some jy large enough. Since for each j, A; has ellipticity constants bounded
below by A4 = 1 and above by A, and Q; is uniform and satisfies the CDC (as 6€2; is Ahlfors
regular) with the same constants as €;, then combining Lemma 2.24 with the DeGiorgi-
Nash-Moser estimates we conclude that the sequence {u}; is equicontinuous on B(0, R) (in
fact uniformly Holder continuous with same exponent). Using Arzela-Ascoli combined with
a diagonalization argument applied on a sequence of balls with radii going to infinity, we
produce us, € C(R") and a subsequence (which we relabel) such that #; — ue uniformly on
compact sets of R".

As observed before, u; is a non-negative L-solution on B(0,4R) N Q; which vanishes
continuously on B(0,4R) N dQ; and which has been extended by 0 outside of Q;. Thus it
is a positive L-subsolution on B(0,4R) and we can use Caccioppoli’s inequality along with
(4.12) to conclude that

(4.13) / \Vu,|*dZ < CR‘Z/ u;* dZ < Ck.
B(0,R) B(0,2R)
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This and (4.12) allow us to conclude that

(414) Sllp ”uj”Wm(B(O,R)) < Cg < o0,
J

Thus, there exists a subsequence (which we relabel) which converges weakly in Wltcz(R”).

Since we already know that u; — u. uniformly on compact sets of R", we can use again
(4.12) to easily see that u., € WIIO’CZ(R"), and Vu; — Vue in L? (R™). This completes the

loc

proof of (1) in Theorem 4.8. m|

Proof of (2) in Theorem 4.8. Recall that in this case X; — Xp as j — oco. Forany 0 < p <
c1Ro/2 and for all j large enough we have

(4.15) B (Xj, g) c B(Xo.p) € B(X;,2p) < B(X;,2p) < BX;,6,X)/2) € j,
where we have used (4.5). Moreover, for j sufficiently large,
R
(4.16) dist(B(X;, 2p), dQ;) > %
Forany Z € Q; \ B(X;,p/4), using (4.7) and (2.20) it follows that
47=2C
4.17) uji(Z) < Z =X, < P

Extending u; by 0 outside Q; the previous estimate clearly holds for every Z € R"\ Q;. Thus
sup; [l 1l 22 rm\B(X0,0)) < C(p). Moreover, as in Case I, the sequence is also equicontinuous
(in fact uniformly Holder continuous). Using Arzela-Ascoli theorem with a diagonalization
argument, we can find u,, € C(R" \ {Xp}) and a subsequence (which we relabel) such that
Uj — U uniformly on compact sets of R" \ {Xp}.

Let 0 < R < supj,,; diam(€2;) ~ Ro. We claim that
(4.18) / IVu;l*dZ < C(R,p) < oo.
B(0,R)\B(Xo,p)

To prove this, we first take arbitrary g € 0Q; and s such that 0 < s < 6;(X;)/5 ~ Ry.
In particular, if 0 < p < ¢1Rp/10 < 6;(X;)/10 it follows that B(g,4s) C R" \ B(X;,2p) C
R"\ B(Xo, p). Thus, proceeding as in Case I, u; is non-negative subsolution on B(q, 2s) and
we can use Caccioppoli’s inequality and (4.17) to obtain

sn—2

C
(4.19) / \Vu,|*dZ = / \Vu,lPdZ < = U ZPAZ S i
B(g.9)\B(X0.) B(g.s) 7 JBg2s) P

Note that the previous estimate, with ¢ = 0 and s = R, gives our claim (4.18) when
O<R< 6](X])/5

Consider next the case Ry ~ 6;(X;)/5 < R < sup i1 diam(Q2;) ~ Ry. Note first that the
set@; :={Z € Q;:6;(Z) <6;(X;)/25} can be covered by a family of balls {B(g;, 0 ;(X;)/5)};
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with g; € 0Q and whose cardinality is uniformly bounded (here we recall that §;(X;) ~
diam(Q))), Thus, (4.19) applied to these each ball in the family yields

(4.20) / Vu,PdZ < / IVu;PdZ < C(R,p) < .
(B(0.R)\B(X0,0))NO i 7 B(qi.6;(X;)/5\B(Xo.p)

On the other hand, the set {Z € Q; \ B(X},p/2) : 6;(Z) > 6;(X;)/25} can be covered by a
family of balls {B;}; so that rz, = p/16, 4B; C Q; \ B(X}, p/4). Moreover, the cardinality of
the family is uniformly bounded depending on dimension and the ratio diam(€2;)/p ~ Ro/p.
Using (4.15), Caccioppoli’s inequality in each B; since 4B; C Q;\ B(X;,p/4), and (4.17) we
obtain

1
(4.21) Vu,PdZ < / Vu;PdZ < / ui(Z)PdZ < C(R, p).
(B(O.R)\B(X0.0))\®; /B ', J2B;

Combining (4.20) and (4.21) we obtain the desired estimate and hence proof of the claim
(4.18) is complete.

Next, we combine (4.18) with the fact that sup j 21l 2o rm\B(X0,0)) < C(p) to obtain that

sup; llujllwi2o.rnBXopy < CR,p) < oo. Thus, there exists a subsequence (which we
relabel) which converges weakly in WIZ’CZ(R”\B(XO, p)). Since we already know that u; — ue

uniformly on compact sets of R" \ B(Xp, p), we can easily see that u., € WIIO’CZ(R” \ B(Xo, p)),
and Vu; — Vue in leoc(R” \ B(Xo, p)). This completes the proof of (2) in Theorem 4.8. O

Remark 4.22. In the Case II scenario the following remarks will become useful later. In
what follows we assume that 0 < p < ¢1R(/2 and j is large enough.

(i) Let us pick Y € dB(X;,36;(X;)/4) and note that (4.5) gives ¥, A;(0,c1Ry/2) € Q; \
B(X;,0/(X;)/2), 1Y —A;(0,c1Ro/2)| < (c1 + 2¢2)Ro, and 6(Y) > c1Ro/4. Recalling
that Q; satisfies the interior corkscrew condition with constant M, it follows by
definition that 6 (A (0, c1Ro/2)) > ¢1Ro/(2M). All these allow us to invoke Lemma
2.41 to then use (2.21) and (4.5) and eventually show

R n _ _
(4.23) uj (Aj <0, 0120>) ~ui(V) 2 |Y = X7~ 6, ~ RE

where the implicit constants are independent of ;.

(ii) The set dB(Xo, p) is compact and away from X, so u; — U uniformly in dB(Xy, p).
Since X; — Xo, for any Z € dB(Xo, p) we have p/2 < |Z - X;| < 2p for j sufficiently
large. In particular by choosing p < Ry/(16M), we have for j large enough

Ry diam(Q;) 6,(X;
(4.24) Z-X < 2p < R0 diam@) _9,X))
8M = 4M 2

where the last estimate uses that X; € Q; is a corkscrew point relative to the surface
ball B(0, diam(£2;)/2) N 6Q2; with constant M. Thus by (2.21) if j is large enough

ui(Z) 2 1Z - X;F" 2 >, Y Z € B(Xo,p)
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with implicit constants which are independent of j. Therefore,

(4.25) Uo(Z) = lim uy(2) 2 p°", ¥ Z € IB(Xo,p)
J—00

For this reason it is natural to extend the definition of u. to all of R" by simply
letting U (Xp) = +o00.

(iii) Since u; is the Green function in Q; for L;, an elliptic operator with uniform ellip-
n

ticity constants A = 1 and A, by (2.23) we know forany 1 < r < =

n—1°
1_n-1 L
(4.26) IVujlliray S 1177 <Ry < e,
provided j is large enough and where the implicit constants depend on dimension,
r, and A, but are independent of j. Note that Vu; = 0 outside of Q; by construction.
Thus, one can easily show that passing to a subsequence (and relabeling) Vu; —
Vue in Lj  (R") for 1 <r <n/(n-1).

Proof of (3) in Theorem 4.8: Case 1. It is clear that Q. is an open set in Case I since u €
C®(R"). On the other hand, since 0 € dQ; for all j, by Lemma 2.44 and modulo passing
to a subsequence (which we relabel) we have that there exist non-empty closed sets ['e, Aco
such that Q; — T'w and 0Q; — A as j — oo, where the convergence is in the sense of
Definition 2.43.

We are left with obtaining
(4.27) Ao = 0Q0 and T = Qeo.

We first show that Ao, C 0Q4. To that end we take p € A, and there is a sequence p; € 9Q;
such that lim;_,., p; = p. Note that u(p) = lim;_,. u#;(p). On the other hand since the u;’s
are uniformly Holder continuous on compact sets (see the Proof of (1) in Theorem 4.8) and
uj(pj) =0as p; € 0Q; we have

0 < tteo(p) < ltoo(p) = uj(P)l + | j(p) = uj(p I < lueo(p) —ui(p)l +Ip = pjI* = 0,
as j — oo, Thus ue(p) = 0, thatis, p € R" \ Q.

Our goal is to show that p € 0Qc. Suppose that p ¢ 0Q, then p € R" \ Q. and there
exists € € (0, 1) such that B(p, €) C R" \ Qq, that is, us, = 0 on B(p, €). In Q; we have

€ €
45 (1o 5) =450 D] < 5+ lpjl+ 1<20pl+ 1)

and
€ le 1
(5/' (A, (pj, 5)) > ME, (5/' (AJ(O, 1)) > M

Note also that
5 (Aj (P 5)) L0 (4,00, 1) 1

~

5:X)) 5;(X) | diam@;)

0, as j — oo,

hence for j large enough, A;(0,1),A; (p;,5) ¢ B(X;,6;(X))/2).
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We can then apply Lemma 2.41 and Harnack’s inequality along the constructed chain in
Q; to obtain

Gy (Xi:A; (P15 ) ~ GiX; 4,0, 1),

where the implicit constants depend on the allowable parameters, € and |p|, but are uniform
on j. Hence by (4.11),

e\ _ Gi(X;Aj(pj5)) _ .Gj(X;A/0,1)
4.28 i|Ailpi=]) = : >C : =ui(A;0,1)) > Co,
42 (4 03)) W} (BO, 1)) SOmoy | HEDES

where Cy is independent of j.

Note that since u; — u. on compact sets it follows from our assumption that for j large
enough depending on C

Co
7’
However, for j large enough Aj(pj,€/2) € B(pj,€/2) C B(p, €) and then (4.29) contradicts
(4.28). Thus, we have shown that necessarily p € dQ and consequently Ay C 0Qc.

(4.29) uji(Z) = uj(Z) — us(Z) < YZ e B(p,e).

Let us next show that Q. C Aw. Assume that p ¢ A. Since A is a closed set, there
exists € > 0 such that B(p,2¢€) N Aw = @. Since Ay is the limit of 0Q j» by Definition 2.43
we have that for j large enough B(p,e) N dQ; = @. Hence, by passing to a subsequence
(and relabeling) either B(p, €) C Q; for all j large enough or B(p, e) C R" \ﬁj for all jlarge
enough.

We first consider the case B(p,e) C Q;. Hence, 6;(p) > € and |[A;(0,1) — p| < 1 +|pl.
Thus there exists a Harnack chain joining A;(0, 1) and p whose length is independent of j
and depends on € and |p|. We next observe that for j large enough |p — X;| > 6;(X;)/2.
Indeed, if we take j large enough, using that 0 € 6Q2; and (4.3) we clearly have

XA _Xi=pl el _1X-pl ]

1< < + + -,

0i(X;) — 0(X;)  0;(X)  0iX) 2
and we just need to hide to obtain the desired estimate. Once we know that [p — X;| >
0j(X;)/2, we also note that [6;(A;(0,1))] < 1 < diam(€2;) ~ 0;(X;) and hence A;(0,1) ¢
B(X;,0(X;)/2) for jlarge enough.

We can now invoke Lemma 2.41 and Harnack’s inequality along the constructed chain in
Q; to obtain that G ;(X;, p) ~ Gj(X;,A;(0, 1)), which combined with (4.4) and (4.11), yields

(4.30) uj(p) ~uj(A;j(0,1)) ~ 1,

where the implicit constants depend on the allowable parameters, p and €, but are uniform
on j. Letting j — oo we obtain that u.(p) ~ 1 which implies that p € Q, and since we
have already shown that Q, is open, it follows that p ¢ 0Qc.

We next consider now the case B(p,e) C R*\ ﬁj for all j large enough which implies
that by construction u;(X) = 0 for all X € B(p, €). By uniform convergence of u; in compact
sets we have that u.(X) = 0 for X € B(p, €/2), which implies B(p, €/2) C {u. = 0} and
therefore p ¢ 0Q.
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In both cases we have shown that if p ¢ A, then p ¢ 0Q., or, equivalently, Q¢ C Ac.
This together with the converse inclusion completes the proof of As = 0Q.

Our next goal is to show that I', = Q.. Note that if Z € Q.,, then u.(Z) > 0 and this
implies that u;(Z) > 0 for j large enough. The latter forces Z € Q; for all j large enough.
This implies that Z € I'y,, and we have shown that Q., C I'.,. Moreover since ['y, is closed,
we conclude that Q. C Ie.

To obtain the converse inclusion we take X € I',. Assume that there is € > 0 such that
B(X,2€) c R" \ Q, in particular B(X,2¢€) N 0Q = @. Since we have already shown that
0Q is the limit of 0Q;’s, for j large enough B(X, €) N dQ; = @. By the definition of I',
there is a sequence {Y;} C Q; with Y; — X as j — oo. Thus, for all j large enough B(X, €) is
a neighborhood of Y;; and in particular Q; N B(X, €) # @ since Y¥; € Q;. On the other hand,
since B(X,€) N 0Q; = @ we conclude that B(X, €) C Q;. At this point we follow a similar
argument to the one used to obtain (4.30) replacing p by X and obtain for all j large enough

w;(X) ~ uj(A;0, 1) ~ 1,

where the implicit constants depend on the allowable parameters, |X| and €, but are uniform
on j. Letting j — oo it follows that u.(X) > 0 and hence X € Q, contradicting the
assumption that there is € > 0 such that B(X,2¢) ¢ R" \ Q.. In sort, we have shown that
B(X,2¢) N Q. # @ for every € > 0, that is, X € Q.. We have eventually proved that
I C Q. this completes the proof of (4.27) in the Case I scenario.

Since diam(Q;) — oo and 0 € Q; — Q. uniformly on compact set, Q. is unbounded.
Otherwise we would have Q. C B(0,R), and for sufficiently large j one would see that
Q; C B(0,2R), which is a contradiction.

On the other hand, it is possible that diam(d€2;) /4 diam(0€Q), hence we do not know
whether diam(0€Q,) = co. However, under the assumption that the 9Q2;’s are Ahlfors regular
with uniform constant, we claim that 0Q., is also unbounded. Assume not, then there is
R > 0 such that Q. C B(0,R). Let k be a large integer, and notice that 0Q; — 0Qq
uniformly on the compact set B(0, kR). Thus for j sufficiently large (depending on k)

4.31) 0Q; N B(0,kR) C B(0,2R).

Since diam(9€2j) — oo we can also guarantee that diam(d€2;) > kR for j sufficiently large.
Recalling that 0 € JQ;, we can then consider the surface ball A;(0,kR) = B(0,kR) N 0Q2;.
By (4.31) and the Ahlfors regularity of 6},

(4.32) CapkRY"™" < 0 j(Aj(0,kR)) < 0 j(B(0,2R) N 8Q;) < Car(2R)"™".

Letting k large readily leads to a contradiction. O

Proof of (3) in Theorem 4.8: Case II. Take X € Q, that is, u.(X) > 0. If X # X then u
is continuous at X and hence u.,(Z) > 0 for every Z € B(X, r,) for some r, small enough.
On the other hand, if X = Xj, by Remark 4.22 part (ii) we have that u.(Z) > 0 for all
Z € B(Xy, p) with p sufficiently small (here we use the convention that +co > 0). Note that
this argument show in particular that B(Xp, p) C Qc.
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On the other hand, since 0 € 9Q; for all j, by Lemma 2.44 and modulo passing to a
subsequence (which we relabel), there exist closed sets I'es, Ao such that ﬁl — I's and
0Q; — A as j — oo in the sense of Definition 2.43. We are going to obtain that

(4.33) Ao = 0Q and oo = Qco.

Let p € Aw, there is a sequence {p;} C dQ; such that p; — p as j — oco. Note that by
4.5)
C1Ro < 6;(X;) < |X; — pjl < |X; = pl+1p — pjl.
Thus, for j large enough, |X; — p| > 6;(X;)/2 > ¢1Ro/2. In particular, Xy # p and u;(p) —
U(p) as j — oo. On the other hand since the u;’s are uniformly Holder continuous on
compact sets as observed above, |u;(p)| = |uj(p) — u;j(p;)| < Clp — p;|*, thus u;(p) — 0 as
Jj — oo. Therefore u.(p) = 0, thatis, p € R" \ Q.

Suppose now that p ¢ 0Q«. Then, there exists 0 < € < 6;(X;)/4 such that B(p,e) C
R™\ Q, or, equivalently, u,, = 0 on B(p, €). Note that

€ c1Ro
A1 (pr3) = (0’ 2 )

€ c1Ro
< 5 +pjl + S < C(e,|pl, Ro).

Also,
€ € e 0;(X)
ot =0 (i (i) <5 <75
and, by (4.5),
c1Ro c1Ro ciRy _ 6;(X))
4.34 —— <0;[A; (O, < .
(4.34) 2M—f<f( 2>><2 2

Notice that in particular A; (p;, §), A; (0, &) ¢ B(X;,5,(X;)/2). We can now invoke
Lemma 2.41, Harnack’s inequality along the constructed chain in Q;, and (4.23) to see that

(4.35) u; (Aj (pj,g)) ~uj <A,~ (chfo)) 1,

with implicit constant depending on the allowable parameters, €, |p|, Ro but independent of
Jj- On the other hand, for all j large enough

(4.36) Y (pj, > cB (pj, g) c B(p.e) C R"\ B(X;.6,(X,)/4),

€
2
hence u; — ue uniformly on B(p, €) with us, = 0 on B(p,€). This and (4.36) contradict

(4.35) and therefore we conclude that p € 9Q.,, and we have eventually obtained that A, C
0Q.

To show that 0Q C A, we assume that p ¢ Aw. If p = Xp, then since we observed
above that B(Xp, p) C Qo (see (4.25)) then Xy ¢ Q.

Assume next that p # Xo. Since A is a closed set and since X; — Xy as j — oo,
there exists € > 0 such that B(p,2€) N A = @ and Xy, X; ¢ B(p, 2¢) for all j large enough.
Moreover, since A is the limit of 9 ;, by Definition 2.43 we have that for all j large enough
B(p,e)N0Q; = . Hence, passing to a subsequence (and relabeling) either B(p, €) C Q; for
j large enough or B(p, €) Cc R" \ Q; for j large enough.
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Assume first that B(p, €) C Q; for all j large enough. We consider two subcases. Assume
first that p ¢ B(X;,6;(X;)/2. Then, proceeding as before, by (4.34) we can apply Lemma
2.41 and Harnack’s inequality along the constructed chain in Q; to get

(4.37) wi(p) ~ uj <A‘,~ (o, CIZRO)> >1,

with implicit constant depending on the allowable parameters, €, |p|, Ry but independent of
J. Suppose next that p € B(X;,6;(X;)/2). In that case we can use (4.7), (2.21), and (4.5) to
see that for all j large enough

(4.38) ui(p) 2 1p = X177 2 6;(X)*™" 2 (caRo)* ™,

with implicit constants which are uniform on j. Combining the two cases together we have
shown that u;(p) 2 1 uniformly on j. Letting j — oo we conclude that u.(p) 2 1 and hence
p € Q, and since we have already shown that Q, is an open set we conclude that p ¢ 0Q

We now tackle the second case on which B(p, €) ¢ R" \ Q; for all j large enough. In this
scenario u;(X) = 0 for all X € B(p, €). Since Xo ¢ B(p,2¢), by uniform convergence of u;
in B(p, €/2) we have that u.(X) = 0 for X € B(p, €/2), which implies B(p, €/2) c R" \ Q
and eventually p ¢ 0Qc,.

In both cases we have shown that if p ¢ A then p ¢ 0Qc, or, equivalently, Q. C Ac.
This together with the converse inclusion completes the proof of As = 0Qc.

Our next task is to show that T's, = Q.. Let Z € Q. and assume first that Z = X,. By
(4.15) and since X; — Xg as j — oo we have that X € B(X},2p) C Q; for all j large enough,
thus Z = Xy € I',. On the other hand, if Z # X since u«(Z) > 0 we have that u;(Z) > 0 for
all j large enough. This forces as well that Z € Q; for j all large enough and again Z € T'w.
With this we have shown that Q. C I's,. Moreover, since 'y, is closed we conclude as well
that Qe C Fe.

Next we look at the converse inclusion and take X € I',. Assume that X € R” \ Q.
Thus, there is € > 0 such that B(X,2¢€) € R" \ Q. In particular B(X,2¢€) N Qs = @ and
B(Xo,p) N B(X,2¢€) = @ (recall that we showed that B(Xy, p) C Q). Since we have already
shown that 9Q., is the limit of 0Q;’s, for j large enough B(X, €)N0Q; = @. By the definition
of I', there is a sequence {Y;} C Q; so that ¥; — X as j — oco. Thus, for all j large enough
B(X, €) is a neighborhood of Y}, and, in particular, Q; N B(X, €) # @ since Y; e ﬁj Besides,
since B(X, €)N0Q; = @ we conclude that B(X, €) C Q;. Using a similar argument to the one
used to obtain (4.37) and (4.38) we have (replacing p by X) that

I/tj(X) >1

independently of j and with constants that depend on the allowable parameters, €, |X|, Ry.
Since uj(X) — uw(X) we conclude that u.(X) > 0 and thus X € Q, contradicting the
assumption that X € R" \ Q... Eventually, X € Q,, and we have obtained that ', C Q..
Since diam(£2;) — Ry is finite and 0 € 6Q2;, we have Q;, Q., C B(0, 2Ry) for j sufficiently
large. Hence Q; — Qq uniformly, and thus diam(Q.) = lim diam(Q;) = Ry > 1. O
]—)OO
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For later use let us remark that in the Case II scenario the fact that Q; — Q. and
0Q; — 0Q as j — oo in the sense of Definition 2.43 yields

(4.39) diam(Qs) = diam(Q«) = lim diam(Q;) = lim diam(Q;) = Ry.
j—oo Jj—ooo
(4.40) diam(0Q) = lim diam(dQ2;) = Ry
j—)OO

Proof of (4) in Theorem 4.8. Notice that Q. # @ since 0 € dQs. Next we show that Q
satisfies the interior corkscrew and the Harnack chain. Let us sketch the argument. For the
interior corkscrew condition, fixed p € 9Q and 0 < r < diam(dQ,), we take a sequence
pj € 0Q;j so that p; — p and for each j we let A; be an interior corkscrew relative to
B(pj,r/2) N 0Q;in Q;. All the A;’s are contained in B(p, 3r/4), hence, passing to a subse-
quence, they converge to some point A. Using that the interior corkscrew condition holds
for all Q; with the same constant M, it follows that each A ; is uniformly away from dQ2; and
so will be A from dQ, since Q; — 0Qc. I turn, this means that A is an interior corkscrew
relative to B(p, r) N 0Q in Qs. Regarding the Harnack chain condition we proceed in a
similar fashion. Fixed X, Y € Q, for some fixed j large enough we will have that X, Y € Q;
with 6(X) = 0(X) and 6;(Y) = 0e(Y). We can then construct a Harnack chain to join X
and Y within Q; (whose implicit constants are independent of j). Again, since each ball in
the constructed Harnack chain is uniformly away from 0Q;, it will also be uniformly away
from 0Q), allowing us to conclude that this chain of balls is indeed a Harnack chain within
Q.

Interior corkscrew condition. Recall that each Q; is a uniform domain with constants
M, Cy > 1. Hence, for all g € Q; and r € (0, diam(0€2;)) there is a point A j(g, r) € Q; such
that

(4.41) B (451, %) c B(g.r) N Q.

Let p € 0Q« and 0 < r < diam(0Q.). In Case II, by (4.40) we get that r < diam(0<2 )
for all j sufficiently large. In Case I, either diam(0Qs) = oo or diam(9Qs) < co, but we
still have r < diam(d<;) for all j sufficiently large (note that in the latter case diam(9Q2;) /
diam(0Q)). Since 0Q; — 0Q%, we can find p; € 6Q; converging to p. For each j there
exists Aj(pj,r/2) such that

r r r
(4.42) B (4, (pji),ﬁ) cB<pj,§) nQ;.
In particular we deduce that
(4.43)

B(Aj (pj’%)’ﬁ) CQJ' and dist (B (Aj (pj,%>,ﬁ),6ﬁj) 267.

Note that for j large enough

(4.44) A; (pj,%) EB(pj,§> CB<p, 34r>
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Modulo passing to a subsequence (which we relabel) A (p T/ 2) converges to some point,
which we denote by A(p, r), and for all j sufficiently large (depending on r)

r r r
(4.45) B (A(p, ", m) cB (Aj (p,, 5) , 374) c B(p.r) N Q.
The fact that Q; — Q, the first inclusion in (4.45), and (4.43) give for all j large enough
r — . r r
. m— 00 s s aa ] i 2 g
(446) B (A(p, ", 4M) cO and  dist (B (A(p ") 4M) an) —
This and the fact that 0Q; — 0Q. yield that dist(B(A(p, r), r/4M), Q) > r/6M, hence

B(A(p,r), r/4M) misses 0Qc. Combining this with (4.46) and the second inclusion in
(4.45), we conclude that

(4.47) B (A(p, . ﬁ) C Qu N B(p, 1)

Hence, Q. satisfies the interior corkscrew condition with constant 4M.

Harnack chain condition. Fix X,Y € Q. and pick gx, gy € 0Q such that [X — gx| =
00o(X), Y — gyl = 00(Y). Without loss of generality we may assume that 6(X) > 6(Y)
(otherwise we switch the roles of X and Y). Let us recall that every Q; satisfies the Harnack
chain condition with constants M, C; > 1. Set

vy XY
448 O:=M (2 Hloe (min{&'x,(X) (lsoo(Y)}>> M (2 loe: <|5°°(Y)l>) |

Choose R > large enough (depending on X, Y) so that

(4.49) B(qx, 60(X)/2), B(X, (2C1)*®6(X)) € B(0,R)
and
(4.50) B(qy,3:(Y)/2), B(Y, 2CD)*®6(Y)) c B(O,R)

Take also d = 2‘1C1‘2® < 1 which also depends on X, Y. Then, by (3) in Theorem 4.8 we
can take j large enough (depending on R and d) so that
4.51)

D[8Q; N B(0,R), 0Qw N B(0,R)], D[Q; N B(0,R), Qe N B(0,R)] < gam(y) < gém(X),

By (4.51), (4.49), and (4.50) we have that X, Y € Q;, and

0 _ s ) 53600200 ma =D 5 33&;@)'

Since Q; satisfies the Harnack chain condition with constants M,C; > 1, there exists a
collection of balls By, ..., Bk (the choice of balls depend on the fixed ;) connecting X to Y
in Q; and such that

(4.52)

4.53) C7! dist(By. 89)) < diam(By) < C; dist(By, 9Q,),
fork=1,2,...,K where

X -Y] >>
4.54 K< M 2+10+< - < 20.
(4-54) ( £\ mints, (0, 5,1))
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Combining (4.53) and (4.54), one can see that for every k = 1,2,..., K

(4.55) dist(By, 0Q)) > dé(X),  diam(By) < (2C1)*®6w(Y)
and
(4.56) dist(X, By) < 22CH)*96.,(X),  dist(¥, By) < 2(2C7)*6.(Y).

Given an arbitrary g; € 0Q; \ B(0, R), by (4.49), (4.55), and (4.56) it follows that

(4.57) (2CH*®5.(X) < lg; — XI < dist(q;, By) + diam(By) + dist(X, By)
< dist(q;, Br) + 3Q2CT)*0 50 (X).

Hiding the last term, using that ® > 2 and taking the infimum over the g; as above we
conclude that

(4.58) 4C12CH*96.(X) < dist(By, 9Q; \ B(O, R)).
On the other hand, by (4.53) and (4.55)
dist(By, Q) < Cy diam(By) < C1(2C1)*P6(Y) < C1(2C1)*0500(X),

which eventually leads to dist(By, 0Q;) = dist(Bi, Q; N B(0, R)). Analogously, replacing ¢,
by g € 0Qc \ B(0,R) in (4.57) we can easily obtain that (4.58) also holds for Q:

(4.59) 4C1(2CH*°6(X) < dist(By, 0Qw \ B(0, R)).
But, (4.56) yields
dist(By, 0Q) < Soo(X) + dist(X, By) < 6oo(X) + 2(2CH)?06,(Y) < 3(2CH%06(Y),

which eventually leads to dist(By, 0Q) = dist(Bg, 0Q N B(0, R)). Using all these, (4.51),
the triangular inequality and (4.51) we can obtain

| dist(Bk, 0Q;) — dist(By, 0Qu)| = | dist(Bk, 8Q; N B(0, R)) — dist(B, Qe N B0, R))|
< D[0Q; N B(0,R), Q0 N B(O,R)] < géw(X) < %dist(Bk,Qj).
Thus,
(4.60) % dist(By, 0Qu) < dist(By, 0Q;) < 2 dist(By, 0Q).

and moreover By N 0Q = @. Note that the latter happens for all k = 1,..., K. Recall also
that X € B} N Q and that By N Byy; # @. Consequently, we necessarily have that By C Qc
forall k = 1,..., K. Furthermore, (4.60) and (4.53) give

2
4.61) §C1_1 dist(By, 0Qs) < diam(By) < 2C dist(B, 0Q).
To summarize, we have found a chain of balls By, ..., Bk, all contained in Q,, which verify

(4.61), and connect X to Y. Also, K satisfies (4.54) with ® given in (4.48). Therefore Q.
satisfies the Harnack chain condition with constants 2M and 2C;. This completes the proof
of (4) in Theorem 4.8. m]
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Proof of (5) in Theorem 4.8. We first recall that for every j, o; = H ! |6Qj is an Ahlfors
regular measure with constant C4g and hence spto; = 0Q;. In particular the sequence {0}
satisfies conditions (i) and (ii) of Lemma 2.47.

On the other hand, the fact that 9Q2; is Ahlfors regular easily yields, via a standard cover-
ing argument, that H"~!(6Q i) < 2"-1Cpp diam(Q ;). Hence, using again that 02 is Ahlfors
regular we conclude that for every R > 0

sup o ;(B(0, R)) = sup H"~1(9Q,; N B(0, R)) < 2" ' CagR""".
J J
Therefore modulo passing to a subsequence (which we relabel), there exists a Radon mea-
sure fe such that o; — pe as j — oco. Using Lemma 2.47, 0Q; = spto; — sptue as
Jj — oo in the sense of Definition 2.43. This and (3) in Theorem 4.8 lead to spt pieo = 0Qc.

To show that u. is Ahlfors regular take g € 0Qw. Let g; € 0Q; be such that g; — ¢
as j — oo. For any r > 0, using [Mat, Theorem 1.24] and that o; is Ahlfors regular with
constant C4g we conclude that

(4.62) Heo(B(q, 1)) < liminf o j(B(q,r)) < liminf o ;(B(qj,2r)) < 21l

On the other hand, let 0 < r < diam(0Q.). In Case II, by (4.40) we get that r < diam(9Q )
for all j sufficiently large. In Case I, either diam(0Q.) = oo or diam(9Q) < co, but we
still have r < diam(d€2;) for all j sufficiently large. Hence, using again [Mat, Theorem 1.24]
and that o ; is Ahlfors regular with constant C4g we obtain

(4.63)  poo(B(g, 7)) = Hoo <B<q,;)> > limsup o <B<‘1’;)>

l—)OO
> limsup o <B (Qj, 2)) > 4==D et
Jj—oo

These estimates guarantee that j, is Ahlfors regular with constant 22"~ C4z. Moreover by
[Mat, Theorem 6.9],

(4.64) 272D, < H' oa, < 230D Critco.

and consequently 0Q), is Ahlfors regular with constant 25("‘1)Cf‘ z- This completes the proof
of (5) and hence that of Theorem 4.8. |

4.2. Convergence of elliptic matrices. Our next goal is to show that there exists a constant
coefficient real symmetric elliptic matrix A* with ellipticity constants 1 = 4 < A < oo (as
in (1.5)) so that for any 0 < R < diam(0Q) and for any 1 < p < co.

(4.65) / A(Z) = APdZ — 0, as j — oo,
BO,R)NQ;

Fix Zy € Qo and set By = B(Zy,30(Z0)/8). Since 0Q; — 0Q. and ﬁj - as

J — oo, for all sufficiently large j, we can see that Zy € Q;,

@)
8

(4.66) 20lZ0) < 8,() < 00,
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and
0(Zo)
2

5
(467) BycB <Zo, ) C =By C Qj for all ]

3

All these, an the oscillation assumption (1.9), yield

(4.68) ][ [ANZ) = (Aj)B,ldZ < ][ \ANZL) = (Aj)Bzy.5320)/2)|dZ
By B(Z0.6(Z0)/2)

< OSC(.Qj,ﬂj) < €;.

Note that all the matrices A; are uniformly elliptic (i.e., all of them satisfy (1.5)), with the
same constants 1 = 4 < A < oo, and in particular {{(A;)p,}; is a bounded sequence of
constant real matrices. Hence, passing to a subsequence and relabeling (A ;)p, converges to
some constant elliptic matrix, denoted by A*(By). Combining this with (4.68), the domi-
nated convergence theorem yields

(4.69) L?lj(Z) —A(B)ldZ -0 asj— oo,
By

that is, A; converges in L'(By) to a constant elliptic matrix A*(By). Moreover, passing to
a further subsequence an relabeling A; — A*(By) almost everywhere in By. In particular,
A*(By) is a real symmetric elliptic matrix (i.e., it satisfies (1.5)), with ellipticity constants
1 = A < A < oo, Itisimportant to highlight that all the previous subsequences and relabeling
only depends on the choice of Zy € Q. In any case, since A*(By) is a constant coefficient
matrix we set A* := A*(By).

Let us pick a countable collection of points {Z;} C Q. so that Q. = UyBy with By, =
B(Zy,365(Z;)/8). We can repeat the previous argument with any Z; and define A*(By), a
constant real symmetric elliptic matrix satisfying (1.5) so that for some subsequence de-
pending on k, we obtain that A; — A*(By) in L'(By) and a.e in By as j — oo. In particular,
A*(By,) = A*(By,) a.e. in By, N By, (in case it is non-empty). Note that Q. is path con-
nected (since it satisfies the Harnack chain condition), hence for any k£ we can find a path
joining Z; and Zy and cover this path with a finite collection of the previous balls to easily
see that A*(By) = A* = A*(By). Moreover, using a diagonalization argument, we can show
that there exists a subsequence, which we relabel, so that for all k, we have that A; — A
in L'(By) and a.e in By as j — oo. From this, and since the matrices concerned are all
uniformly bounded, one can prove that for any 1 < p < oo and for all Z € Qq,

4.70) ][ |ﬂj(Y) —ANPdY -0 asj— oo,
Bz

where By = B(Z,6(Z)/2).

We are now ready to start proving our claim (4.65). Recalling that Q; — Qu, 4Q; —
0Q in the sense of Definition 2.43, and that €, 0Q have zero Lebesgue measure since
they are Ahlfors regular sets, one can see that

(4.71)  B(0,R) N (Q;AQ) € BO,R) N ((2;2Qx) U (Qj N 0Q) U (Qe N IQ)))
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and hence the Lebesgue measure of the set on the left hand side tends to zero as j — oo.
This and the fact that [|A||eo, A |l < A give

(4.72) |A(Z) - A|PdZ — 0, as j — oo,

/B(O,R)m((z iAQ)

On the other hand, let o > 0 be arbitrarily small and let € = €(0) > 0 be a small constant
to be determined later. Set

Q8 = BO,R)N{Z € Qo : 60(Z) < €} and Q% := BO,R) N{Z € Qs : 60(Z) > €}.

Using the notation A(q,r) := B(q,r) N 0Q with g € dQ and r > 0, Vitali’s covering
lemma allows us to find a finite collection of balls B(g;, €) with ¢; € A(0, R + €), such that

(4.73) Qg c| B 5e).
i

Calling the number of balls L; we get the following estimate

474) Lie"' £ 0w (Mg €) = 0o ( A e)) < 0o (A0, R +26) S (R + 26",

where we have used that 0Q, is Ahlfors regular and also that A(g;, €) € A(0, R + 2¢) since
qi € A(O,R + €). If we assume that 0 < € < R we conclude that L < (R/ €)"~! and moreover
by (4.73) we conclude that |Q&!| < € (here the implicit constant depend on R). This and
A il [ A*|lco < A give at once that for every j

(4.75) / \ALZ) — A PdZ < APe < 2,
Q&lnQ; 2

]

provided € is taken small enough which is fixed from now on.

On the other hand, note that Q& is compact, hence we can find Zy, ..., Z, € Q%7 so that

Q% U,L:21 Bz where L, depends on € and R which have been fixed already. As a result, by
(4.70) we arrive at

L,
/ \AHZ) — AP dZ < Z/ \AL(Z) - APAZ — 0, as j— oo.
agne; i=1 7Bz
In particular, we can find an integer jo = jo(R, €) such that

(4.76) / \AL(Z) - A'PdZ <2, forany j> jo.
Q2NQ; 2

]

Combining (4.75) and (4.76), we conclude that

4.77) \Aj(Z) - A|PdZ < o, forany j> jo.

/B(O,R)m(Qijw)
This combined with (4.72) proves the claim (4.65).
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4.3. Convergence of operator.

Theorem 4.78. The function u, solves the Dirichlet problem

—div(A*Vus) =0 in Qu,
(4.79) U >0 in Qu,
Uoo =0 on 0Q,

in Case I, and solves the Dirichlet problem

—div(A* Vue) = 8ixy  in Qu,
(4.80) Uoo >0 in Qe,
Uso =0 o0n 0Q,

in Case I1. Hence, us is a Green function in Q for a constant-coefficient elliptic operator
Lo = — div(A*V) with pole at oo in Case I or at Xy € Q. in Case IL

Proof. Let ¢y € CX(Qw). Since Q; — Qo and 4Q; — 0, it follows that y € C(Q;) for
j sufficiently large. In Case I, using (4.4) and (2.22) we have
(4.81)

B 1 0. 9))
(ﬂjVuj, V(//)dZ = (ﬂjVGj(Xj, '), V(//)dZ =
Qj CUJJ(B(O, 1)) Qj

.7 H 0’
) (B(0,1))

as j — oo since X; — oo by (4.3). Analogously, in Case II, by (4.7) and (2.22) we obtain
(4.82) / (A, Vo)dZ = / (AVG (X, ), VIZ = 9(X;) - ¥(Xo).
Q; Q;

as j — oo since X; — Xo.

Suppose next that sptyy € B(0,R). Let r = 2 for Case I, and pick r € [1,n/(n — 1)) for
Case II. By (1) in Theorem 4.8 in Case I and (iii) in Remark 4.22 in Case II it follows that
Vuj — Vue in L'(B(0, R)). On the other hand,

(4.83)

/ (AN u;, Vy)dZ — / (A Viteo, VYAZ
Q; Qo

P

1
< [IVyllze (/ |A; — ﬂ*lr/dZ> (/ |V“j|r>
Q;NB(O,R) Q;NB(O,R)

/ (A*Vu;, ViydZ — / (A Viteo, VYAZ
Q;NB(0,R) Q.NB(O,R)

+

Using (4.14) in Case I or (4.26) in Case I1, and (4.65) with p = r’, the term in the second line
of (4.83) tends to zero as j — oo. Concerning the last term, since ‘A" is a constant-coefficient
matrix, it follows that A*Vu; — A*Vue in L"(B(0, R)). Moreover ﬁj ={u; >0} - Q. =
{uco > 0}, thus

J—ooo

lim / (A*Vu;, Vi) = / (A Viteo, V).
Q; Qo
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Combining these with (4.81)—(4.83) we eventually conclude that

(4.84) /Q AVue, - Vi =0 forall y € C(Qoo)

in Case I, i.e., — diV(ﬂ*Vu:,) = 01in Q; and in Case II,

(4.85) /Q AVus - Vi = y(Xo) forall ¥ € C2°(Qoo),

ie., —div(A* Vue,) = 6{;;} in Q. O

4.4. Analytic properties of the limiting domains. As mentioned in Section 4, in order to
apply Theorem 1.1 we need to study the elliptic measure of the limiting domain with finite
poles. In this section we construct this measure by a limiting procedure which is compatible
with the procedure used to produce the limiting domain Q.

Theorem 4.86. Under Assumption (a), Assumption (b), Assumption (c), and using the
notation from Theorems 4.8 and 4.78, the elliptic measure wy_ € As(0w) (See Definition
2.10) with constants Cy = CQC;‘&ZS(”_UH and 0 = 0, here C» is the constant in Remark 2.39.

Proof. Our goal is to show that the elliptic measure of L., with finite pole can be recovered
as a limit of the elliptic measures of L; = —div(A;(Z)V), and the A, property of elliptic
measures is preserved when passing to a limit.

To set the stage we need to recall how wy _ is constructed. In Case II, where the domain
Q. is bounded, one can define w;_, via the maximum principle and the Riesz representation
theorem, after first using the method of Perron (see, e.g., [GT, pp. 24-25]) to construct a
harmonic function “associated” to arbitrary continuous boundary data. In Case I, where Q.
is unbounded, we adapt the construction in [HM1, pg. 588], which is done for the Laplacian
but holds for any constant coefficient operator, for the general case see also [HMT2]. Let
0 < f € Lip(0Q.) with compact support and suppose that Ry > 0 is large enough so that
spt f € B(0, Ry/2). For every R > 4R, introduce the bounded open set Qf = Q., N B(0, 2R).
Extending f by 0 outside of its support, it then follows that 0 < f € Lip(0QR). Let v be
the unique solution to Lovg = 0 in QR with boundary value f. Then one can show that
there exists vo, € WIIO’CZ(QOO) N C(Qs) such that vg — v uniformly on compacta in Qg
and on WIL’CZ(QOO) as R — oo. Also, v satisfies the maximum principle 0 < maxg_ Ve <
maxyq,, f. Thus, one we can then introduce the elliptic measure {a)%m }zeq.,, via the Riesz
transformation theorem, such that

(4.87) Veo(Z) = / f@dwf (q).
0Qoo

In either scenario we have then introduced the elliptic measure { a)%m }zeq.,, so that given
0 < f e Lip(0Q) with compact support v, defined as in (4.87) solves the following
Dirichlet problem:

Lov =0, in Qs
(488) { V= f7 on aQoo,

We also observe that since dQ., is Ahlfors regular then ve, € C(Qo).
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Our next goal is to see that a)]Z. — w%w as Radon measures for every Z € Q, that is,

f(@dw(q) — / f(@)dwf _(q) forany f € C.(R™.
(').Qj 6900

With this goal in mind, fix 0 < f € Lip(R") with compact support and suppose that Ry > 0 is
large enough so that spt f C B(0, Ry). Define v, as (4.87). For every jweleth; € Wé’z(Qj)
be the unique Lax-Milgram solution to the problem L;A; = L;f. Initially, /; is only defined
in Q; but we can clearly extend it by O outside so that the resulting function, which we call
again h;, belongs to WL2(R™). If we next set vi=f-h;e€ W12(R") we obtain that Liv;=0
in Q; and indeed

(4.89) vi(Z) = / fdof,  ZeQ
0Q;

see [HMT?2]. Here a)JZ- is the elliptic measure of L; in Q; with pole Z and, as observed above,

the fact that 0Q; is Ahlfors regular implies in particular that v; € C(ﬁj) with vjlaa, = f.
Note also that v; = f € C(R") on R" \ Q}, hence v; € C(R"). Moreover, by the maximum
principle

(4.90) 0 <supv; <||fllz=@0, < IfllL=@n)s
j
thus the sequence {v;} is uniformly bounded.

Our next goal is to show that {v;} is equicontinuous. Given an arbitrary o > 0 let 0 <
v < 31—2 to be chosen. Since f € Lip(R"), it is uniformly continuous, letting y small enough
(depending on f) we can guarantee that

4.91) If(X) - f(Y)] < %, provided [X — Y| < y#

Our first claim is that if y is small enough depending on n, C4g, A (recall that 2 = 1), and
I /1l ®n), there holds

(4.92) v;(X) —v,(Y)| < g, VX €Q; Y e |X-Y < .

To see this we recall that 0Q; is Ahlfors regular with a uniform constant (independent of j),
it satisfies the CDC with a uniform constant and [HKM, Theorem 6.18] (see also [HMT2])
yields that for some 8 > 0 and C depending on n, C4g, and A, but independent of j (indeed
this is the same S as in Lemma 2.24), the following estimate holds:

@
osc  v;i< 0osc + Cl|fllLermy? < =,
B(Y; ypnQ; B(Yj,y1/4)nagjf Il )’IB 2
where in the last estimate we have used (4.91) and v has been chosen small enough so that

Cllf Iz’ < o/4.
We now fix X, Y € R” so that |X — Y| < y and consider several cases.

Case 1: X, Y € Q; with max{0;(X),d;(Y)} < /y/2.
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In this case, we take X € 0Q;j so that [X — & = 6;(X). Note that |Y — x| < /¥ and we can
use (4.92) to obtain

Wi(X) = v < iX) = vl + v;(x) = vi(Y)] < p.
Case 2: X, Y € Q; with max{6;(X),;(Y)} > +/y/2.

Assuming without loss of generality that 6;(X) > /y/2, necessarily Y € B(X,0;(X)/2) C
Q;. Then, by the interior Holder regularity of v; in ; (here @ and C depend only on A and
are independent of j) we conclude that

X - ]
5,0
provided p is taken small enough (again independently of j).
Case3: X, Y ¢ Q;.
Here we just need to use (4.91) and the fact that v; = f on R" \ Q;:
vi(X) —v;(N)| = fX) - f(V)] < p.

Case4: X € Q;and Y ¢ Q;.

Pick Z € 9Q; in the line segment joining X and Y (if ¥ € 6Q; we just take Z = Y) so that
X —Z|,|Y = Z] < |X = Y| <. Using (4.92), the fact that v; = f on R" \ Q;, and (4.91) we
obtain

(04
vi(X) —v;(V)<C ( > Villee@) < C2% || fllLoqny < 05

Wvi(X) = v;()| < vj(X) = v D] + Iv;i(Z) = vi(¥)] < g +1f(@D) - fD)I <o

If we now put all the cases together we have shown that, as desired, {v;} is equicontinuous.

On the other hand, recalling that i; € Wé’z(Q ;) satisfies L;h; = L;f in the weak sense in
Q;j, that f € WI’Z(R”), and that A = 1, we see that

Hth”iZ(Qj) < /Q (A;Vh;,VhjdX = /Q ANV VhpdX < AV fllz@plIVRjllzqp)-
j j

We next absorb the last term, use that v; = f — h; and that 4; has been extended as 0 outside
of jS

IVVillz@ny < IVAlz2@ny + IVAjll2@ey = IV fllz2@ny + 1IVAjlIE2Q;) < (1 + MV fllz2gn.
This along with (4.90) yield
(4.93) sup [IVvllz2gny < (1 + MV fll2@ny,  and sup [villz2o.r) < Cr-

J J

We notice that all these estimates hold for the whole sequence and therefore, so it does for
any subsequence.

Let us now fix an arbitrary subsequence {v;, };. By (4.93) there are a further subsequence
and v € C(R") N WIIO’CZ(R”) with Vv € L?>(R"), such that v iy uniformly on compact
sets of R"” (hence v > 0) and Vv i Vv in L*2(R") as [ — co. Here it is important to
emphasize that the choice of the subsequence may depend on the boundary data f and the
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fixed subsequence, and the same happens with v , and this could be problematic, later we
will see that this is not the case.

To proceed we next see that v agrees with f in 0Q.. Given p € 0Qc, there exist p jy €
0Q;, with p; — pasl— oo. Using the continuity of v and f at p, the uniform convergence
1 1

of vj tovon B(p,1) and the fact that v;, = f on 6Q;, , we have

v(p) = f(P)I < (p) = v(pj )l + V(i) = v, (Pl + 1 f(pji,) = F(P)I
<) = v+ v = vl @pm) + 1 Pj,) — f(P)l = 0, asl— oo,
thus v(p) = f(p) as desired.

Next, we claim the function v solves the Dirichlet problem (4.88). We know that v €
C(R™) with v = f in 0Q. Hence, we only need to show that Lo,v = 0 in Q. To this
aim, let us take ¥ € C}(Q) and let R > 0 be large enough so that sptyy ¢ B(0,R). Since
Q; — Q. for all  large enough we have that ¢ € C1(Q ji,) in which case

(4.94) / (A, Vv, . VY)dZ = 0,
Rn

since Lj, vj, = 0in Q; in the weak sense. Then, by (4.93) and the fact that spty, C
Qo NQj, N BO,R),

(A*V, vwdz’ = ‘ / (A Vv, VY)dZ — / (A Vv, Vy)dZ
R Q Qo

1

2
< (I + MIVAl2@n IVl (/ A, — ﬂ*lde>
Q

iNB(0,R)

+

/ (ﬂ*ijkl,deZ - / (A Vv, Vw)dZ‘ -0, asl/— oo,
R" R"

where we have used (4.65) with p = 2 for the term in the second line, and the fact that since
A* is a constant-coefficient matrix, it follows that A*Vv y AV in L2(R") as | — co.
This eventually shows that L,,v = 0 in Q.

In Case II when the domain Q. is bounded, the Dirichlet problem (4.88) has a unique
solution, and it satisfies the maximum principle, hence we must have that v = v.,. Therefore,
we have shown that given any subsequence {v;, }; there is a further subsequence {v iy }; so that
Vj, — Veo uniformly on compact sets of R" and Vvj, — Vv in L>(R") as | — oo. This
eventually shows that entire sequence {v;} satisfies v; — v, uniformly on compact sets of
R" and Vv; — Vv, in L*(R") as j — oo.

In Case I where the limiting domain Q, is unbounded, we need more work to show the
solution v is indeed v.. Recall that f € Lip(R") with spt f C B(0, Rp). Given € > 0, there is
an integer joy = jo(€, Rg) € N such that for j > jy and for any p;. € 0Q; N B(0,4Ry), there is
P’ € 0Q« N B(0,5R) close enough to p’; so that | f(p’) — f(p)l < e. Consequently,

(4.95) sup|f] = sup Ifl < sup |fl+€e=sup|f]+e.
0Q; 8Q;NB(0,4Ro) Q6NB(0,5Ry) Q%
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For any Z € Q. there exists a sequence Z; € Q; suchthat Z; —» Zand Z; € B(Z, 6(2)/2)
for all j large enough. Since v € C(R") it follows that for j large enough [v(Z) — v(Z))| < e.
All these together with (4.90) and the fact that v; — v uniformly on compact sets of R" as
I — oo give that for all / large enough

(4.96) 0 < WZ) < W@Z)—V(Zj, +IV(Z;, )=, (Zj I +1vj, (Z;, )] < 2e+suplf] < 3e+sup f],
0Q; 0Qc

Letting € > 0 we get 0 < supy v < supgq_ |f]-

As above, let Qfo = Q. N B(0,2R) C Q and define vg, the unique solution to Lo,vg = 0
in QR with boundary value f. Let us recall that vg — v, uniformly on compacta in Q., and
on WI’Z(QOO) as R — oo.

loc
Since 0 < v € C(R") with v|s0,, = f, and since spt f C B(0, Ry), for every R > 4Ry we
have that flsor < vlaor . Maximum principle implies that vg < v in g, and taking limits
we conclude that ve, < v on Q. Write 0 <V = v — 1o € C(Qo) s0 that Lo,V = 0 in Qo and
Vgo., = 0. Fix an arbitrary Z € Q. Since Q is a uniform domain with Ahlfors regular
boundary, by Lemma 2.24 we have for any R’ such that §.(Z) < R’ < diam(0Qs,) = oo (see
(3) in Theorem 4.8)

B B
(4.97) 0<W2) s (5‘}(’2)) sup <2 (52(,2)) sup f,

0Q

Letting R — oo we conclude that v(Z) = 0 and, since Z is arbitrary, we conclude as desired
that v = ve..

Therefore, we have shown that given a subsequence {v; } there is a further subsequence
{v ity }; so that v i, ™ Veo uniformly on compact sets of R” and Vv iy Ve in L2(R") as
[ — oo. This eventually shows that entire sequence {v;} satisfies v; — v uniformly on
compact sets of R” and Vv; — Vv, in L*>(R") as j — oo.

Hence, in both Case I and Case II, if 0 < f € Lip(R") has compact support, then
@) lim [ oo = lim @ =ve@ = | f@def.

for any Z € Q.

Fix next Z € Q, and take an arbitrary subsequence {w;, }x. Take ko large enough so that
Z € Qj, for every k > ko and note that w7 (R") = w% (9Q,) = 1 for every k > ko. Passing
to a subsequence, there exists a Radon measure y? with y#(R") < 1 so that wf-kl — u? as
[ — oo. Thus (4.98) readily leads to

/a . f@dwf (g) = / F(@di“(g)

This equality holds for all 0 < f € Lip(R") with compact support, and one can readily see

that this extends to all f € C.(R"). Hence, v = w? . This eventually shows that the

entire sequence {w;} satisfies wjz. — wf_ as Radon measures for any Z € Q.
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Our next goal is to see that w;, € Aw(0) (Where 0oy = Wn_lbgm). Fix p € 0Qw
and 0 < r < diam(0€Q). Recall that whether diam(d€)) is finite or infinite, we always
have r < diam(Q2;) for all j sufficiently large. Let A" = B(m, s) N 0Q with m € 02, and
B(m, s) C B(p,r) N 0Qc. Let A(p,r) € Qo be a corkscrew point relative to A(p, r) (whose
existence is guaranteed by (4) in Theorem 4.8). We can then find p; € 0Q; such that p; — p.
Thus, for all j large enough B(p,r) C B(pj,2r) and 6 ;(A(p, r)) > r/(2M). Hence, A(p, r) is
also a corkscrew point relative to B(pj,2r) N 0Q2; in Q; with constant 4M. Since m € 0Q,
we can also find m; € dQ; such that m; — m. In particular, for j sufficiently large
(4.99) m; —m| < g
Note also that since all the Q;’s are uniform and satisfy the CDC with the same constants,
and all the operators L;’s have ellipticity constants bounded below and above by 4 = 1 and
A, we can conclude from Remark 2.39 that there is a uniform constant C, depending on
M, Cy,Cag > 1, and A, such that (2.40) holds for all w; with the appropriate changes. Using
this and [Mat, Theorem 1.24] we obtain

4 4
(4.100) ;P (A(m, 5)) = w} P (B <m, 5s>> > lim sup w’} *"” (B (m 5s>>
j—oo

3 6
> lim sup w/;(p’r) <B (mj, 5s)> > Cz_l lim sup w?(p’r) (B (mj, 5s>) ,
Jj—oo X Jj—ooo

where we have used that 6 j(A(p,r)) > r/(2M) > %s/(ZM).
Let V be an arbitrary open set in B(m, s), and note that by (4.99)

6
V cB(m,s) CB <mj,5s> .

Using again [Mat, Theorem 1.24], we see that (4.100) yields
w;P(V) lim inf je0 7" (V)
Apr) = o Ap) 6
wy 7 (A(m, s)) lim SUP o0 W) (B (mj, gs))

J
A(p,r)
[y v
SCzliminf< i ) ))).

J—oo w;‘(”’r) (B (mj, gs

(4.101)

The assumption B(m, s) C B(p, r) implies |m — p| < r — 5. Using this and that m; — m,
pj — pas j — oo one can easily see that |m; — p;| < r — z for all j large enough and hence

(4.102) B (m,-, 2s> NAQ; C B(pj,2r) N dQ;.

As mentioned above A(p, r) is a corkscrew point relative to B(pj,2r) N 0Q; in Q;. This,
(4.102) and the fact that by assumption, w; € A (0 ;) with uniform constants Co, 6 allow us
to conclude that

%
j (V) ’ (am)"
(4103) wA(p,r) (B (mj, gs)) < CO (0_] (B (m]’ gs))> < COCAR sn—l ’




40 S. HOFMANN, J.M. MARTELL, S. MAYBORODA, T. TORO, AND Z. ZHAO

where in the last estimate we have used that Q2 ; is Ahlfors regular with constants C4z. Com-
bining (4.101), (4.103), the fact that o; — ue, [Mat, Theorem 1.24], and (5) in Theorem
4.8, we finally arrive at

A(p,r) 6
w Vv (V
L. V) < CoChyp (Hjn'_l)glf O;jn(_l)>

W PD(A(m, 5))
— 0
oo (V) - %)
et (1) et (Z505)

and therefore we have shown that for any open set V C B(m, s) there holds

A(p,r) = [
wr (V) 40 ~8(n—1)0 Teo(V)
(4.104) B RN 61 0y AL L
R T Teo(A(m, 5))

Consider next an arbitrary Borel set £ C B(m, s). Since 0« and o L ") are Borel regular,
given any € > 0 there is an open set U and a compact set F so that F ¢ E ¢ U C B(m, s)
and wL(p U\ F) + 0o(U \ F) < €. Note that for any x € F, there is r; > 0 such that
B(x,2ry) c U. Using that F is compact we can then show there exists a finite collection of
points {x;}, C F such that F c |J2, B(x;,r;) =: V and B(x;,2r;) c U fori = 1,.
Consequently, FCVCV cUand ow(V\F) < O'OO(U \ F) < e. We next use (4. 104) w1th
V to see that

w’z‘ip,r)(E) €+ (,() (P V)(F) €+ wA([),r)(V)
Wy " (Am, $) ~ wp D(am, 5) = WP (A, 5))
— 0
€ 46 A8(n—1)0 ( o(V) )
<—————+CoCyn2 I DA,
WP (A(m, 5)) Ax Teo(A(m, 5))

6
g (e

€
= 2P A, 5)) (A, )

Letting € — 0 we obtain as desired that w; , € As(0«) With constants Con;%ZS(”‘I)H and 6
and the proof is complete. |

5. Proor oF THEOREM 1.8

Applying Theorem 4.8, we obtain that (), is a uniform domain with constants 4M and
2C, whose boundary is Ahlfors regular with constant 2>"=DC3 .. Moreover, Theorem 4.86
gives that wy € Aw(0w) With constants Cy = C,C36.28¢~ ”9 and @ = 0. Here Lo, =
—div(A*V) with A* a constant-coefficient real symmetric uniformly elliptic matrix with
ellipticity constants 1 = 4 < A < co. We can then invoke Theorem 1.1, to see that Q
satisfies the exterior corkscrew condition with constant

No = No(4M,2C1,2°" D3y, A, CoCoC3%25 10 )
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diam(0Q,) (recall

(see introduction to Section 3). Therefore, since 0 € 9Qu, 0 < 5 <
Ry > 1) there exists

that diam(0Q) = oo in Case I, and diam(0Q.) = diam(Q)
Ao = A~(0, 3) so that

I o=

1 1 —
5.1 B Ay, — B0, = Q.
o (3w:) <2 (o)1
Hence
5.2) dist| B{ A ! R"\ Qo | > !
. is — o = .
" 4Ny )’ 4Ny
Since Q; — Q. it follows that for all j large enough
1 1 _ _
(5.3) B <A0, 4No> cB (0, 2) \Q; C BO,1)\ Q.

Hence for all j large enough Ay is a corkscrew point relative to B(0, 1) N 6Q; for R" \ Q;
with constant 4Ny. This contradicts our assumption that Q; has no exterior corkscrew point
with constant N = 4N for the surface ball B(0, 1) N d€Q2; and the proof is complete.

Part II. Large constant case

The extrapolation argument to augment small Carleson norm is in essence an inductive
process combined with delicate stopping time arguments. It requires us to construct the so-
called sawtooth domains on which we have better control of the Carleson measure norm.
We explain the construction of these sawtooth domains and auxiliary definitions in Section
6, to set the stage for the extrapolation argument. In Section 7 we first state several key
ingredients to be used in the proof, namely: the framework of the extrapolation argument
in Theorem 7.1 proved in [HMM1]; and Theorem 7.7, a criterion for uniform rectifiability
proven as a combination of [HMM 1], [GMT]. We then outline the proof of Theorem 1.6 us-
ing these ingredients and the small constant result proven in Part I (i.e. Corollary 1.13), and
in the process reduce matters to two main steps, which are then carried out in two separate
sections. In Section 8, we prove a technical estimate showing that a continuous parameter
Carleson measure, restricted to a sawtooth subdomain, may be controlled quantitatively by a
discretized version of itself. Section 9 contains the most delicate technical part of the proof,
involving transference of the A, property to sawtooth subdomains. Finally in Section 10 we
discuss the optimality of Theorem 1.6 and present an important corollary.

6. CONSTRUCTION OF SAWTOOTH DOMAINS AND DISCRETE CARLESON MEASURES

Lemma 6.1 (Dyadic decomposition of Ahlfors regular set, [DS1, DS2, Chr]). Let E C R"
be an Ahlfors regular set. Then there exist constants ay, A1,y > 0, depending only on n and
the constants of Ahlfors regularity, such that for each k € Z, there is a collection of Borel
sets (“dyadic cubes”)

Dy :={Qf CE:je A,
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where _Zj denotes some index set depending on k, satisfying the following properties.
) E =Uje 4 QO for each k € Z.
(i1) If m > k then either Q7' C Q’J‘. or Q"N Q’]‘- =
(iii) For each pair (j, k) and each m < k, there is a unique i € _#,, such that Q’; c Q.
(iv) diam Q% < A;27%.
(v) Each Qlj‘- contains some surface ball A(xlj‘-, ap2™%) = B(x’;-, a2 )N E.
(vi) Forall (j,k)and all p € (0,1)
6.2) H"' ({qe 0 :dist(q. E\ Q%) < p27"})
+H" ({qge E\ Q) : dist(q, 0)) < p27*}) < A" H" (Y.
We shall denote by D = D(E) the collection of all relevant 0 ie.,
(6.3) D = D
k

where, if diam(E) is finite, the union runs over those k such that 27% < diam(E).

Remark 6.4. For a dyadic cube Q € Dy, we shall set £(Q) = 27, and we shall refer to this
quantity as the “length” of Q. Evidently, £(Q) ~ diam(Q). We will also write x¢ for the
“center” of Q, that is, the center of the ball appearing in (v).

Assume from now on that Q is a uniform domain with Ahlfors regular boundary and set
o = H" so. Let D = D(AQ) be the associated dyadic grid from the previous result. We
first make a simple observation:

Corollary 6.5 (Doubling property of the kernel). Let Q € D be a dyadic cube, and QeD
be such that Cy Le(0) < Z(Q) < C14(Q) and dist(Q, Q) < CL(Q) for some Cy = 1. Suppose
w € RH (o) for some p > 1, then for Xg the corkscrew relative to Q we have

(6.6) /~ (k*0)’do < C / (k*)" do,
Q Q
with a constant C depending on C| and the allowable constants and where kK = dw/do.

The proof is a simple corollary of the doubling property of the elliptic measure (see
Lemma 2.37):

5w¥Q)  w¥eQ) ;
KXV do )" < L2 o :][kXQd_ ][ka” .
<7[é( ) do)’ s 0 7@ o 7 ( g )" do)

Let W = W(Q) denote a collection of (closed) dyadic Whitney cubes of Q (just dyadi-
cally divide the standard Whitney cubes from [Ste, Chapter VI] into cubes with side length
1/8 as large), so that the boxes in ‘W form a covering of Q with non-overlapping interiors,
and which satisfy

6.7) 4 diam (1) < dist(41,0Q) < dist(/,0Q2) < 40 diam (I).
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Let X(1) denote the center of I, let £(/) denote the side length of I, and write k = k; if
£(I) = 27%. We will use “boxes” to refer to the Whitney cubes as just constructed, and
“cubes” for the dyadic cubes on dQ. Then for each pair I, J € ‘W,

. 4t
6.8 fINJ #@, thend™' <~ <4,
(6.8) i # @, then o
Since I, J are dyadic boxes, then I N J is either contained in a face of /, or contained in a
face of J. By choosing 7y < 27!° sufficiently small (depending on n), we may also suppose
that there is ¢ € (%, 1) so that if 0 < T < 71, for every distinct pair I, J € W(Q),

(6.9) A+4DIN(1 +40)J 20 — INnJ + O,
and
(6.10) tIn(+40I =0.

Also, J N (1 + 7)I contains an (n — 1)-dimensional cube with side length of the order of
min{{(I), €(J)}. This observation will become useful in Section 9. For such 7 € (0, () fixed,
we write I* = (1 + 1), I' = (1 + 21)I, and I"** = (1 + 41)] for the “fattening” of I € W.

Following [HM1, Section 3] we next introduce the notion of Carleson region and dis-
cretized sawtooth. Given a cube Q € D, the discretized Carleson region D relative to Q
is defined by

Dg={Q" eD: Q' cQ}.
Let # be family of disjoint cubes {Q;} C D. The global discretized sawtooth region
relative to F is the collection of cubes Q € D that are not contained in any Q; € F;

Dy =D\ | Dy,
Q;ef
For a given Q € D the local discretized sawtooth region relative to ¥ is the collection of
cubes in Dy that are not in contained in any Q; € ¥ ;

(6.11) Dy :=Dg\ | Dg, =Ds NDg.

QjeF
We also introduce the “geometric” Carleson and sawtooth regions. For any dyadic cube
Q € D, pick two parameters 7 < 1 and K > 1, and define

(6.12) W = (I e W:pil(Q) < () < K2€(Q), dist(l, Q) < K2£(Q)}.

Taking K > 40%n, if I € ‘W and we pick Q; € D so that £(Q;) = €(I) and dist(/,0Q) =
dist(Z, Qy), then I € ’W%I. Let X denote a corkscrew point for the surface ball A(xg, rg/2).
We can guarantee that Xy is in some / € ’Wg provided we choose 7 small enough and K
large enough. For each I € WY, there is a Harnack chain connecting X () to Xg, we call it

‘H;. By the definition of ‘W(é we may construct this Harnack chain so that it consists of a
bounded number of balls (depending on the values of 7, K). We let Wy denote the set of all
J € W which meet at least one of the Harnack chains H;, with I € (W%, ie.

(6.13) Wy :={J € W : there exists I € W% for which H; N J # O};
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Besides, it follows from the construction of the augmented collections Wy and the proper-
ties of the Harnack chains that there are uniform constants ¢ and C such that

(6.14) n2(Q) < €(I) < CK26(Q), dist(I, Q) < CK2(Q)

for any I € Wy. In particular once 1, K are fixed, for any Q € D the cardinality of Wy is
uniformly bounded. Finally, for every Q we define its associated Whitney region

(6.15) Ug:= J r.
le Wy

We refer the reader to [HM 1, Section 3] or [HMM?2, Section 2] for additional details.
For a given Q € D, the Carleson box relative to Q is defined by

(6.16) To:=int| | Ug
Q’eDg

For a given family ¥ of disjoint cubes {Q;} C D and a given Q € D we define the local
sawtooth region relative to ¥ by

Qf o :=int U Ug | =int U r|,
[0 €D7:,Q le Wq'yQ

where We o = J 0Dy W . Analogously, we can slightly fatten the Whitney boxes and
use I"** to define new fattened Whitney regions and sawtooth domains. More precisely,

6.17) Ty:=int | | J Uy |,  Qpp=int| |J U], Up:= ] I
Q'EDQ Q’ EnyQ Ie (WQ/

k3

Similarly, we can define 7', QF , and Uy by using I"** in place of [**.

One can easily see that there is a constant k9 > 0 (depending only on the allowable
parameters, 1, and K) so that

(6.18) ToCTyCTy cTy CkoBoNQ=:Bp,NQ, VY Q eD.

Given a pairwise disjoint family # c D (we also allow ¥ to be the null set) and a constant
p > 0, we derive another family ¥ (o) € D from ¥ as follows. Augment ¥ by adding all
cubes O € D whose side length £(Q) < p and let ¥ (p) denote the corresponding collection of
maximal cubes with respect to the inclusion. Note that the corresponding discrete sawtooth
region Dy, is the union of all cubes Q € Dg such that £(Q) > p. For a given constant p and
acube Q € D, let Dg(,) o denote the local discrete sawtooth region and let Q) o denote
the local geometric sawtooth region relative to disjoint family ¥ (o).

Given Q e D and 0 < € < 1, if we take Fo = @, one has that Fo(e £(Q)) is the collection
of Q' € D such that e /(Q)/2 < £(Q") < €{(Q). We then introduce Ug e = Qs 0(0)).0
which is a Whitney region relative to Q whose distance to 9Q is of the order of € £(Q). For
later use, we observe that given Qg € D, the sets {U Q,,E}Qemg0 have bounded overlap with
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constant that may depend on €. Indeed, suppose that there is X € Ug. N Uy  with Q,
Q' € Dy,. By construction £(Q) =, 6(X) = {(Q") and

dist(Q, 0') < dist(X, Q) + dist(X, Q") < €(Q) + €(Q") ~e ((Q).
The bounded overlap property follows then at once.

Lemma 6.19 ({[HM1, Lemma 3.61]). Let Q C R" be a uniform domain with Ahlfors regular
boundary. Then all of its Carleson boxes T ¢ and sawtooth domains Qg o, Q o are uniform
domains with Ahlfors regular boundaries. In all the cases the implicit constants are uniform,
and depend only on dimension and on the corresponding constants for L.

We say that P is a fundamental chord-arc subdomain of Q if there is I € ‘W and m,
such that

m
(6.20) P=int || JI; | where I WandInI;# Q.
j=1

Note that the fact that /N 1; # @ ensures that £(I) ~ £(I;). Moreover P is a chord-arc domain
with constants that only depend on 7, T and the constants used in the construction of D and
W (see [HMU, Lemma 2.47] for a similar argument).

Given a sequence of non-negative numbers a = {@g}pep We define the associated discrete
“measure” m = my:

(6.21) mD):=Y ap, DcD
Qe

Definition 6.22. Let E ¢ R" be an Ahlfors regular set, and let o be a dyadically doubling
Borel measure on E (not necessarily equal to H' 150). We say that m as defined in (6.21)
is a discrete Carleson measure with respect to o, if

m(Dg)
(6.23) [lmllc := su < o0
ocb 7(0)
Also, fixed Qg € D we say that m is a discrete Carleson measure with respect to o in Qy if
m(Dg)
(6.24) lImllccoy) = sup <
(1 heny, T(Q)

7. PROOF BY EXTRAPOLATION

In this section we present some powerful tools which will be key in the proof of our main
result. After that we outline the roadmap to pass from the small constant case to the large
constant case and thus finish proving Theorem 1.6.

We start with [HMM 1, Lemma 4.5], an extrapolation for Carleson measure result which
in a nutshell describes how the relationship between a discrete Carleson measure m and
another discrete measure m yields information about .
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Theorem 7.1 (Extrapolation, [HMM]1, Lemma 4.5]). Let o be a dyadically doubling Borel
measure on 0€) (not necessarily equal to H" Vs0), and let m be a discrete Carleson measure
with respect to o (defined as in (6.21) and Definition 6.22), with constant My, that is

__m(Dg)
(7.2) lmllc := Z‘ig ) < M.

Let m be another discrete non-negative measure on D defined as in (6.21), by

mD) =Y fg. D cD.

Qeb’

Assume there is a constant M such that

(7.3) 0<Bop <Mio(Q) forany Q €D

and that there is a positive constant y such that for every Q € D and every family of pairwise
disjoint dyadic subcubes ¥ = {Q;} C Dy verifying

(7.4) lIm#lleco) = QS/IEJISQ % <7,

we have that m satisfies

(7.5) mDg o) < M1o(Q).

Then m is a discrete Carleson measure, with

o m(Dyg)
(7.6) llmllc := Zl;g Q) < M,,

for some M, < oo depending on n, My, M1,y and the doubling constant of o.

Theorem 7.7 ((HMM1], [GMT]). Let D be an open set satisfying an interior corkscrew
condition with Ahlfors regular boundary. Then the following are equivalent:

(a) 0D is uniformly rectifiable.

(b) There exists a constant C such that for every bounded harmonic function u in D, i.e.
—Au = 0in D, and for any x € 0D and 0 < r < diam(D), there hold

1

(7.8) — // [Vu(Y)|? dist(Y, dD) dY < Cllul|..
B(x,r)nD

rn

Remark 7.9. Condition (7.8) is sometimes referred to as the Carleson measure estimate
(CME) for bounded, harmonic functions.

The direction (a) = (b) is proved by the first three authors of the present paper [HMM1,
Theorem 1.1], and the converse direction is proved by Garnett, Mourgoglou, and Tolsa
[GMT, Theorem 1.1]. As we have noted above, see Theorem 1.1, under the uniform domain
assumption, the statements (a) and/or (b) are equivalent to the fact that D is a chord-arc
domain.

The proof of Theorem 1.6 is rather involved thus we sketch below the plan of the proof.
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Proof of Theorem 1.6. We first reduce matters to the case on which A is symmetric. To
do so we observe that by [CHMT, Theorem 1.6], under the assumptions (H1) and (H2), if
WL € Aws(0) then wysm € Awo(0r) where LY™ = — div(AY™V) and AY™ = (“54)! s the
symmetric part of A. Note that, clearly, A*¥™ is a symmetric uniformly elliptic matrix in Q
with the same ellipticity constants as A. It also satisfies (H1) and (H2) with constants which
are controlled by those of ‘A. Hence we only need to show (1) = (2) for L™ which is
associated to the symmetric matrix A*™. That is, we may assume to begin with, and we do
so, that A is symmetric.

Our main goal is to use the above extrapolation theorem with m and m two discrete
measures associated respectively with the sequences a = {ap}gep and 8 = {Bg}oep defined
by

(7.10) ag = //U (VAMPSNAY,  Boi= //U Vu(Y)P5(Y)dY,
Qo

where u is an arbitrary bounded, harmonic function in Q, such that |lull;~q) < 1; and Ug
and Uy, are as defined in (6.15) and (6.17) respectively. We would like to observe that by
the interior Caccioppoli inequality, B¢ clearly satisfies the assumption (7.3):

Bo = // Vu(V)Pe(yydy s ) // Vu(V)Pdy < > e // u(Y)? dY

IeWo IeWg
<67 | wmpaar <oy = oo
Q

where we have used that (6.14), the bounded overlap of the family {/**};cqy, and (6.18). We
will take any family of pairwise disjoint dyadic subcubes ¥ = {Q;} C Dy so that (7.4) holds
for sufficiently small y € (0, 1) to be chosen and the goal is to obtain (7.5). To achieve this
we will carry out the following steps:

Step 1: We first observe that (7.2) is equivalent to the Carleson measure assumption (H2).
This is a simple calculation which uses the fact that the Whitney boxes /** which
form U 2‘2 have finite overlap and the definition of T in (6.16), details are left to the
reader.

Step 2: Given € > 0 we verify that the small Carleson hypothesis (7.4) implies that if y =
v(e€) is small enough A satisfies the small Carleson assumption (with constant €) in
the sawtooth domain Q}’Q. This is done in Section 8.

Step 3: We verify that under the hypotheses (H1) and (H2), the assumption w € A (o) in Q
is transferable to any sawtooth domain, in particular, if we write w, for the elliptic
measure associated with L in Qg then Wy € Ac(H™ 1|aQ ) and the implicit
constants are uniformly controlled by the allowable constants. See Theorem 9.1 and
Corollary 9.3.

Step 4: We combine Step 2 and Step 3 with Corollary 1.13 applied to the domain Qg 7.0 and
obtain that Q7 # o 18 a chord-arc domain. More precisely, note first that Q 7o 1S
bounded uniform domain with Ahlfors regular boundary (see Lemma 6.19) and all
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the implicit constants are uniformly controlled by those of Q, that is, they do not
depend on Q or the family . Also, Step 3 says that w. € Ac(H" 1|ag ) and
the implicit constants are uniformly controlled by the allowable constants. Hence
for the parameter € given by Corollary 1.13 (recall that we have assumed that A
is symmetric), which only depends on the allowable constants and is independent
of Q or the family 7, we can find the corresponding y = y(¢€) from Step 2 so that
A satisfies the small Carleson assumption (with constant €) in the sawtooth domain
Q% - Thus Corollary 1.13 applied to the domain Qg , yields that QZ , is a chord-
arc domain with constants that only depend on the allowable constants.

Step 5: We next apply Theorem 7.7 with D = Qg 7.0 to obtain that (7.8) holds with D =
Q* Seeing that the latter implies (7.5) is not difficult. Indeed, note that any
Y € Q(,r’Q satisfies 0.(Y) := dist(¥, 89;, ) ~; 6(Y) (here we would like to remind
the reader that Qg o is comprised of fattened Whiney boxes I* = (1 + 7)I while for
Q;’Q we use the fatter versions I** = (1 + 27)I). Thus by (7.8), the fact that u is
harmonic and bounded by 1 in €, and so in Q ,, and a simple covering argument,
we can conclude that

m(Dg ) < // IVul?6(Y)dY ~ // IVul?6.(Y)dY
QT’Q QT’Q

< // Vul8.(Y)dY < diam(Q 5)"™' ~ €Q)"™" ~ 0(Q),
Qs
which is (7.5).

After all these steps have been carried out the extrapolation for Carleson measures in
Theorem 7.1 allows us to conclude that m is a discrete Carleson measure. In other words,
we have proved that any bounded harmonic function in Q satisfies (7.8) with D = Q. As
a result, and by another use of Theorem 7.7 this time with D = Q, we derive that 0Q is
uniformly rectifiable. This completes the proof of Theorem 1.6 modulo establishing Step 2
and Step 3 and this will be done in the following sections. O

Remark 7.11. For convenience, we augment ¥ by adding all subcubes of Q of length
2-N¢(Q), and let Fy denote the maximal cubes in the resulting augmented collection. Note
that for each N > 2, the sawtooth domain Qg, o is compactly contained in Q (indeed is
27N ¢(Q)-away from Q). Note that Dy, o C Dy, 0 C Dy o forevery2 < N < N’. In
particular, mg, < mg,, < mg and thus

mg satisfies (7.4) = myg, also satisfies the (7.4) with a constant independent of N.

We are going to prove Step 2 and Step 3 for the sawtooth domain Qg, o, with constants
independent of N. Then by Step 4 and Step 5, we will have

(7.12) m(Dg,.0) < Mio(Q),

with a constant M, independent of N, and thus (7.5) follows from monotone convergence
theorem by letting N — oo. To simplify the notations we drop from the index N from now
on and write ¥ = ¥y but we keep in mind that the corresponding sawtooth domain Qg o is
compactly contained in Q.
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8. CONSEQUENCES OF THE SMALL CARLESON HYPOTHESIS IN THE EXTRAPOLATION THEOREM.

Set Q. := QF 7.0 and let € be given. The goal is to see that we can find y = y(€) € (0, 1) so
that (7.4) implies

(8.1) // IVAY)6,(Y)dY < er!,
B(x,r)NQ,

for any x € 9Q, and any 0 < r < diam(d€Q,). To see this we fix x € 9Q, and 0 < r <
diam(0Q.) ~ £(Q). Using that Q. C Q one has that 6.(Y) < 6(Y) and therefore (8.1) follows
at once from

(8.2) // IVAY)P(Y)dY < er™!
B(x,r)NQ.,

To show (8.2), we let ¢ € (0, 1) be a small constant and M>1lbea large constant to be
determined later, depending on the values of 7, K used in the definition of (W% in (6.12).
We consider two cases depending on the size of » with respect to 6(x) for x € 9Q*. Recall
that Q.. is compactly contained in Q, thus 6(x) > O for any x € JQ...

Case 1. r < cd(x). Since x € 0Q, = Q- 7.0 there exist O, € D¢ g and I, € Wy, such
that x € 0I;*. We choose and fix ¢ sufficiently small (depending just on dlmenswn) so that

B(x,r) is contained in 2/,. We consider two sub-cases. First if r
invoke (H1) to obtain

(8.3) // IVAX)PS(Y)dY < // IVAY)PS(Y)dY < // s(Y)'dy
B(x,r)NQ, B(x,r)n2I, B(x,r)n2I,
~ L) xS0 gy

yn o(x) then we can

On the other hand, if yﬁd(x) < r we note that
Bx,nnQ,c2,nQ.c | J Wwjn2L).
Q0'eDyr o

It is clear that from construction if U*Q/ N 21, # @ then £(Q") ~ €(I,) = 5(x). Note also that
#IeW:IN2l +# @B} < C,hence #{Q' € D : U*Q, N2l # @} < Cypk. Thus, observing
that Q" € Dg o for every Q" € Dy o we obtain from (7.4)

(8.4) // IVAY)PS(Y)dY < Z // IVAY)PS(Y)dY = Z ag
B(x,r)NQ,

Q/G]D Q/EDT,Q
U SN2, #:@ U*Q,ﬂllf#@
_ 1 _
< ) mDrg)<y Y. Q) <y sy
Q'eDr g Q'eDg g
U*Q,OZIX:#Q U;,mZIX;&@

Case 2. M~! {(Q) < r < diam(0Q).) = €(Q). This is a trivial case since by construction and
(7.4) we obtain
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(8.5) // IVAY)Ps(Y)dY < Z // IVAY)|?6(Y)dY
B(x,r)NQ,

Q'eDg

Z ag = m(Dy o) < yo(Q) » yl(Q)" " ~ yr".

Q'eDy o

Case 3. c6(x) < r < M £(Q). Pick ¥ € 0Q such that [x — X| = 6(x) and note that
B(x,r) € B(%, (1 + ¢ ")r). Note also that if 0’ € Dg ¢ is so that U *Q N B(x,r) # @ then we
can find I € Wy and Y € I'* N B(x, r) so that by (6.14)
N2 0(Q) < ) ~ 8(Y) <Y — x| +6(x) < (1 +c D,

and for every y € Q’

ly — & < diam(Q") + dist(Q’, I) + diam(I) + |Y — x| + |x — %]

<SKWQ)+r+6x) sKigi(l+c D

Consequently, if we write M =C K 2 n‘% (1 + ¢™!) and choose M > M’, it follows that
Q) <M r< €(Q)and Q' € AR, M'r) =: A.

We can then find a pairwise disjoint family of dyadic cubes {Qk}kﬁz | with uniform cardi-
nality N (depending on Cxg and n) so that 27VM < 0(Q)) < M1, Qr N A £ @ for every
1 <k<N, and A C Uivzl Q. Relabeling if necessary, we can assume that there exists

N’ < N so that A’ N 0c UkN:1 Oy and each Oy meets A’ N Q for 1 <k < N’. We would like
to observe that necessarily N’ > 1 since we have shown that Q' ¢ A’ for every Q' € D¢
so that U, N B(x,r) # @. Also O € Q for 1 < k < N’ since £(Q) < M’ r < {(Q) and Oy
meets Q. Moreover, for every such a Q" we necessarily have Q' c Qy for some 1 < k < N’

since Q' ¢ A’ N Q, hence Q' meets some Q; and also £(Q’) < M r< 2£(Qy) which forces
Q' C Q. All these and (7.4) readily imply

(8.6) // VAWPsMaY < // VAWPMdY = Y ag
B(x,r)NQ,

QGD Q'eDy o
ﬁB(x r):&@ Uz o NB(x,r)#2
Nl
<2 ) =Z > o= Zm(Dm)wZa(Qk)w
k=1 Q'eDsg k=1 Q'€Dg g,

Q'cOrcQ

Combining what we have obtained in all the cases we see that (8.3), (8.4), (8.5), and (8.6)
give, since 0 < y < 1, that

IVAY)PS(YV)Y < Coyr,

B(x,r)NQ,

for some constant Cy > 1 depending on the allowable constants and where we recall that y
is at our choice. Hence we just need to pick y < (Cy L€Y" to conclude as desired (8.2).
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9. TRANSFERENCE OF THE A, PROPERTY TO SAWTOOTH DOMAINS

In this section we show that the A, property for the elliptic operator L in € can be trans-
ferred to sawtooth subdomains with constants that only depend on the allowable constants.
We first work with sawtooth subdomains which are compactly contained in 2 and then we
consider the general case using that interior sawtooth subdomains exhaust general sawtooth
domains.

Theorem 9.1. Let Q C R” be a uniform domain with Ahlfors regular boundary. Let A be
a symmetric uniformly elliptic matrix on Q and L = — div(AV) . Assume the following two
properties:

(1) The elliptic measure wy, associated with the operator L relative to the domain Q is
of class A with respect to the surface measure.

(2) For every fundamental chord-arc subdomain P of Q, see (6.20), the elliptic measure
associated with L relative to the domain P is also of class A with respect to the
surface measure of P, with uniform A constants.

For every Q € D and every family of pairwise disjoint dyadic subcubes ¥ = {Q;} C Dy, let
Q. =QF g (orQ, = Q;}’Q ) be the associated sawtooth domain, and w, and o, = 7’{n_1|5g*
be the elliptic measure for L and the surface measure of Q.. Then w, € Ax(0 ), with the
A constants independent of Q and F.

Note that if A is a non necessarily symmetric matrix satisfying hypotheses (H1) and
(H2) in Q, we can easily verify it also satisfies the Kenig-Pipher condition relative to every
fundamental chord-arc subdomain. Indeed, since P C Q then 6p(-) < 6(-) and (H1) in P is

automatic. On the other hand, let P = int <UT:‘1 IJ*> with I; € Wand I N I; # @ and take

x € 0P and r < diamP < £(I). Note that (H1) implies [VA(Y)|* < £(I)72 for every Y € P
since 8(Y) =~ €(I) , hence

1 1 +1
9.2 VAY)[*6e(Y)dY < ———— Sp(NdY < ———— < 1.
©2) il //B(x,r)ﬂ]P’l ANForNaY r=l(n)? //B(x,r)ﬁ]? PdY'< e~

That is, (H1) in P holds as well. Thus by [KP] (and the slight improvement in [HMTT1]),
and the fact that chord-arc domains can be approximated by Lipschitz domains, one obtains
that the elliptic measure for L relative to P is also of class A, with respect to the surface
measure of P and (2) in the previous result holds. On the other hand, [CHMT, Theorem 1.6]
asserts that for any uniform domain €2, and under the assumptions (H1) and (H2), one has
that wy, € A (o) if and only if wrsym € A(07) where L™ is the operator associated with the
symmetric matrix AY™ = (%):’ j=1- Note that A™™ is also a uniformly elliptic matrix in
Q with the same ellipticity constants as ‘A and satisfies (H1) and (H2) with constants which
are controlled by those of A. With all these observations we immediately get the following
corollary:

Corollary 9.3. Let Q C R" be a uniform domain with Ahlfors regular boundary. Suppose
that A is a (non necessarily symmetric) uniformly elliptic matrix on Q satisfying the hy-
potheses (H1) and (H2), and that the elliptic measure wy associated with the operator L
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relative to the domain Q is of class A~ with respect to the surface measure. Then the elliptic
measure associated with L relative to any sawtooth domain is of class A, with uniform
constants.

Proof of Theorem 9.1. The proof Theorem 9.1 has several steps. We work with Q.. = Qg o
as the proof with fo, 0 is identical. We first assume that the sawtooth domain Q. = Qg g is
compactly contained in Q2 and show that w. € As(0), with the A, constants independent
of Q and ¥ . Here we use w, to denote the elliptic measure associated with L relative to Q..

Under the assumption that Q.. is compactly contained in Q, for Q fixed, let N be an integer
such that dist(Q., 0Q) ~ 27V ¢(Q). Then Q, if formed by a union of fattened Whitney boxes
of side length controlled from below by ¢ 27V £(Q) hence Q. clearly satisfies a qualitative
exterior corkscrew condition, that is, it satisfies the exterior corkscrew condition for surface
balls up to a scale of the order of 27V£(Q). In the case of the Kenig-Pipher operators,
this information alone does not suffice to derive the desired A, property, with constant
independent of N; however this does give us the qualitative absolute continuity wX < o
for any X € Q. (since €, is a chord-arc domain with constants depending on N). Note that
Theorem 9.1 is nonetheless written for a more general class and it is not obvious whether
we can automatically have the desired absolute continuity. This will be shown in the course
of the proof.

Our main task is to then show that w. € As(0.) with constants that depend only on
the allowable constants. If we write kK, := dw./do . for the Radon-Nikodym derivative, by
the change of pole formula Lemma 2.32, obtaining w. € Aw(0), it is equivalent to prove
the following: there exists an exponent p € (1, o) and a constant C depending only on the
allowable constants such that for any surface ball A, = B,NJQ, centered at 9Q.., with radius
smaller than the diameter of 9€)., and for X = X, € Q, N B,, a corkscrew point relative to
A, the following holds

(9.4) / (k5) do, < Cau(A)'P.
A,

Since diam(€2,) =~ €(Q), it is easy to see by a standard covering argument and Harnack’s
inequality that it suffices to prove (9.4) for r, < Ml‘lf(Q), where M is a suitably large
fixed constant. By hypothesis (1), wy € Ax(0), hence it belongs to the reverse Holder class
with some exponent p; > 1 (see (2.12)). Also, by hypothesis (2) we know that the elliptic
measure relative to any fundamental chord-arc subdomain P satisfies an A, condition with
respect to the corresponding surface measure with uniform bounds. In turn, there exists
p2 > 1 and a uniform constant so that any of these elliptic measures belong to the reverse
Holder class with this exponent p, and with the same uniform constant (see (2.12)). We

shall henceforth set p := min{py, p»}, and it is for this p that we shall prove (9.4).

To start with the proof, recall that as observed above, since dist(€,, 0Q) ~ 27Ne(Q), it
follows that all the dyadic cubes Q" € Dy o have length £(Q) 2 27N¢(Q), and the cardinality
of D o is bounded by a constant C(N). Hence Q. = Qg o is formed by the finite union
of Whitney regions Uy with Q' € Dy ¢ satisfying £(Q") 2 27V¢(Q). In turn each Uy is a
polyhedral domain consisting of a finite number of fattened Whitney boxes with side length
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of the order of £(Q’). In particular there exists a finite index set N, so that
(9.5) oQ. c | Joa(uy)noq. = ] si.

ieN. ieN,
where S', # @ for each i € N, int((I')*) C Q., and £(I') 2 27V. For each I', with i € N., we
pick Q' € Dg o such that ‘W > I' (there could be more than one such a Q' in which case
we just select one). Note that different /"’s may correspond to the same ', but each Q' may
only repeat up to a finitely many times, depending only on the allowable constants. Since
S! is contained in the boundary of a fattened Whitney box (1')*,
(9.6) diam(S%) < €(I') ~ €(Q"), and dist(S%, dQ) > dist((I')*, dQ) ~ €(Q").
On the other hand, the fact that S fk c 0Q. means that I' intersects some J' € ‘W so that if J' €
Wy then Q7 ¢ Dy . If we pick Q' € D so that £(Q') = ¢(J°) and dist(J?, 9Q) = dist(J', Q")
then as mentioned right below (6.12) we have that J' € (W%i C ’W-Qv,-, therefore Q' ¢ Dg o.
Recalling (6.10) and the comments after it, we know that #J° C Q \ Q, and 8 ((I))*) N 6
contains an (n — 1)-dimensional ball with radips of the order of min{¢(I%), £(J)} ~ €(IY).
Denote that (n — 1)-dimensional ball by AL c S*. This implies, combined with (9.6), that

(9.7) r(AL) ~ diam(S%) ~ €(I') ~ €(Q") and dist(S’, Q) ~ dist(AL, Q) ~ £(I') ~ {(Q').

At this stage we consider several cases. In the Base case, see Lemma 9.9, we treat surface
balls A, with small radii so that A, is contained in a uniformly bounded union of Whitney
cubes of comparable sides. In the case when A, is large we decompose the intersection
of A, in small pieces to which the base case can be applied (Step 1). We then put all the
local estimates together to obtain a global one (Step 2). This requires Lemma 9.33 and to
consider several cases to account for all the small pieces.

Let A, = B, N 0Q, C Q, with B, = B(x., ), X« € 0Q, and 0 < r, < diam(9dQ,). Since
Q. is a uniform domain (see Lemma 6.19), we can pick Xp, C B, N Q,, a Corkscrew point
relative to A, in Q,, so that ¢,(X) := dist(X, 0Q,) = r,. Write

9.8) A.c | Sl where Ny, :={ie Nu: A NS #0).
iENA,

Lemma 9.9 (Base case). Using the notation above we have that w. < o in Q.. Moreover
if there exists i € N, such that r, < 2€(I")" then

(9.10) / (ka*)de'* < (A7,
Ay

where k. := dw./do ., pis as above, and the implicit constant only depends on the allowable
constants.

Proof. We first claim that

9.11) 2A.c | J $Y and 2B.nQ.c ) ().
i'eN, i"eN,
' nlizo I nli+o

fRecall that 7 € (0, 1) is the fattening parameter so that /* = (1 + 7)I for each Whitney cube /.
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In fact, for any i € N,, if S i/ intersects 2A,, or if 2B, N Q) intersects (/ i/)*, then our current
assumption gives

dist ('), (I")*) < dist (I)* N 2B.,I")* N 2B,) < diam(2B,) = 4r, < %5(1"),

and thus _ . _ .

Iy @y > IH*nd')y # @.
By the choice of 7, i.e., by (6.9), we then have I' N I # @ and the claim is proved. Next, let
m; denote the maximal number of Whitney boxes intersecting /'. Note that m; only depends
on the constructions of the Whitney cubes, hence just on dimension. By relabeling (9.11)

we write
my my

9.12) 2A.c | ST and 2B.nQ.c | Ju'y.

=1 =1

Moreover by (9.7), for each i’ = 1,...,m, we have diam(Si) ~ €(I") ~ €(I'). Set then

mi
P := int (U(ll")*) cQ,,
i'=1

which by construction is a fundamental chord-arc subdomain P of Q, see (6.20). Note that
since 2B, N, is open then (9.12) says that 2B, NQ, C P and hence 2B,.NQ, = 2B.NP. This
and the fact that Q, and P are open readily implies that 2B, N Q. = 2B, N dP. Moreover,
X, € P (since X € B, N Q) and

(9.13) dist(Xa_, OP) ~ 6,(Xp.) ~ 1s < gf(li) < %diam(P) < diam(P).

Let Xp be a Corkscrew point for the domain P, at the scale £(I') ~ diam(P), i.e., Xp is a
Corkscrew point in P relative to the surface ball consisting of the entire boundary of P. Thus
in particular, dist(Xp, 0P) ~ diam(P) > %r*, hence dist(Xp, dP) > 2 cg r, for some uniform
0<co<1/4.

Set u1(+) := G.(Xp,-) and up(-) := Gp(Xp,-) in 2B, N Q, = 2B, N P where G, and Gp
are the Green functions for the operator L and for the domains Q. and P respectively, and
where as observed above Xp € P C Q.. Fix y € %B* N o, = %B* N JP and note that
B(y, cor.) C 2B.. Note that if Z € B(y, cor.) then

2 cor, < dist(Xp, OP) < [Xp —y| < |Xp — Z| +|1Z — y| < |Xp — Z| + cor,

and |Xp — Z| > cor.. As a consequence, B(y, cori) C 2B, \ B(Xp, cor.). Hence, Lu; = 0 and
Lu, = 0 in we weak sense in B(y, cor.) N Q. = B(y, cor.) N P and both are continuous in
B(y, cor.) NQ. = B(y, cor.) NP. In particular both vanish continuously in B(y, cor,) N Q. =
B(y, cor,) N 0P. This means that we can use Lemma 2.26 in 9 = P to obtain that for every
Z € B(y,cor«/8)

P
w(2) M X0n2)
w2 (Z)  ur(Xj

9.14)
2(vcor,[2))

where XEW, cor/2) is a corkscrew relative to B(y, cor./2) N P for the fundamental chord-arc
domain P. On the other hand Lemma 2.35 applied in Q. (which is uniform with Ahlfors
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regular boundary and the implicit constants are uniformly controlled, see Lemma 6.19) and
P (a fundamental chord-arc domain) gives for any 0 < s < cor./2

9.15) 1 (Xa ) * OF A0 "2 (X ) * OF (Ap(y, ) "2,

where XZ*@, 5) is the corkscrew point relative to A.(y,s) = B(y, s) N 0, for the uniform
domain Q,, XEW’ 5) is the corkscrew point relative to Ap(y, s) = B(y, s) N dP for the funda-
mental chord-arc uniform domain P, and wp stands for the elliptic measure associated with
the operator L relative to P. Note that from the definition of corkscrew condition and the
faczit tlllat B(@y, s)N Q. = B(y, s) NP it follows that XZ*(M), sz(y’s) € B, s)NQ, = By, s)NP
and also

dist(X} (y.5), OQ) & dist(XR (.5, OP) ~ dist(Xy, ;.5 OQ) ~ dist(Xx, ), OP) ~ s.
Consequently u(Xy . ) = ul(XEP(y,S)) and ul(XEW,COr* 2) ~ ui(Xy (ycor ). All these,
together with (9.14), (9.15), and Lemma 2.28, give for every 0 < s < cor./8
WA, 9) WK W Kas) XL )

Wi (Ap(y, 5)) MZ(XKWJ)) MZ(XKP(y,s)) MZ(XKP()',C())’*/Z)))
* X *(V,c0r*
X ) w0 (A cor/2)
X8 aor ) w0y (A (. cor/2)

(9.16)

1.

With this in hand, we note that since y € A.(x,, %r*) = %B* NoQ, = %B* NOP = Ap(x, %r*)
and 0 < s < cor./8 are arbitrary we can easily conclude, using a Vitali covering argu-
ment and the fact that both a)ffIP and wgP are outer regular and doubling in A.(x,, %r*) =
Ap(x., %r*), that wX?(F) ~ wﬁpfp(F) for any Borel set F C A.(x., %r*) = Ap(x., %r*). Hence
W < a)gl’ < wf in A(x., 3r) = Ap(x., 3r,). From hypothesis (2) in Theorem 9.1 we
know that wp < op := H" !gp, hence in particular w, < o, in A,(x,, %r*). This, (9.16),
and Lebesgue’s differentiation theorem readily imply that

9.17) kfl’(y) ~ kgp(y), for H"'-almost all YV € Au(Xs, ) = Ap(xs, 1),
where Kp := dwp/dop and Kk, := dw../dop.
We next observe that Lemma 2.32 applied with D = Q, (along with Harnack’s inequality

for the case r, ~ £(I')) and Lebesgue’s differentiation theorem yield

(9.18) ka* ) = kX (y) for o,-almost all y € A,.

Xp
wit (AL
Since P is a fundamental chord-arc subdomain P of Q, see (6.20), as observed above wp

belongs to the reverse Holder class with exponent p, > 1 and so with exponent p =
min{p1, po}. We find that since o, = op in A, = Au(Xi, 1) = Ap(Xs, F)

1 g (AP(X*’r*)) p
K pd*s/ K do, v e ) K¥) d
/ < ) 7 W) A*( ) do (@A) Szt P) .

UP(AP(X*, I’*)) w[}P{P(AP(x*a r+)) ! 1-
~ * A* P 5
S T WF @) ( o (Be () ) 78)
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where we have used (9.18), (9.17), that 0. = op, the reverse Holder estimate with exponent
p for kp, and that both 0Q, and 0P are Ahlfors regular sets with uniform bounds.

To complete our proof we need to see that w, < o, in 0€2.. Let us observe that we have
already obtained that w, < o, in A,(x, ;r*) where x, € 0Q, is arbitrary and r. < TK(I’)
for some i € NA We may cover 09, by a finite union of surface balls A.(x;, r;), Wlth rj =

Note that for every i € N, we have, as observed before, that eah = 27N Q) > ﬁZMN Z(Q)

if we pick M large enough. Hence, for every j, it follows that r; < %t’(li) for every i € N,
and in particular for every i € N, (x;r,- Hence the previous argument yields that w. < o

in A.(xj, %r ;) for every j and consequently w, < o, in 0Q.. m|

Remark 9.19. We would like to emphasize that the fact that w. < o, in 0Q, is automatic
for the Kenig-Pipher operators. In fact as observed above (), is a chord-arc domain and
hence w, € A« (o) (albeit with constants which may depend on N). The previous argument
proves that the more general hypothesis (2) in Theorem 9.1 also yields w. <« o in 9Q..

Once the Base case has been established we can focus on proving the A, property for
the sawtooth. With this goal in mind we fix a surface ball A, = B, N dQ,. C Q, with
B, = B(x,,1s), X, € 0Q, and 0 < r, < diam(9Q,). Let X := X,, C B, N Q, be a Corkscrew
point relative to A, in €., so that 6.(X) = r.. Our goal is to show (9.4). As explained above
we may assume that r, < M l‘lt’(Q), for some M large enough to be chosen. The Base case
(Lemma 9.9) yields (9.4) when r, < gf(li) for some i € Np,. Hence we may assume from
now on that r, > L£(I') for every i € N, .

Step 1. Show that

(9.20) / k) do. < Y /

iENA,

where we recall that Qi € Dg g is sothat I 4% 0i forevery i € N,, and where k = dw; /do.
To see this, by (9.8), it suffices to obtain

(9.21) / (k5" do. < / (k¥)" dor.

for each i € N,.. Fix then such an i and cover S’ by a uniformly bounded number of
surface balls centered at €, with small radius A = B: N Q. where S N AY # @ and
r(Afkl) ~ ¢ diam(S *) ~ c{(I'), the constant ¢ is chosen sufficiently small (depending on 1),
so that r(A%) < (t/8)€(I'). Hence in the present scenario,

(9.22) 6.(X) ~ r, > r(AM),

We further choose ¢ small enough so that

(9.23) 20 ¢ |J s7 and 2BYnQ.c | @y
iI'eN; iI'eN;

I'nlizo I'nlio
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Note that there are at most a uniformly bounded number of such #, for each /. In each A%/
we can use the Base Case, Lemma 9.9, since by construction r(A%) < (7/8)£(I') and hence
(9.10) implies that

XAi’l P iIN1—
9.24) ) (k* ) do. < ot
AY
where X,is is a corkscrew point relative to A'in Q,. Using Lemma 2.32 applied with

. X il
D = Q. and Lebesgue’s differentiation theorem we have that kX(y) 0¥ (ALK, (y) for
o.-a.e. y € Al As a result, using (9.24)

. X . .
(9.25) /‘1 (kf)PdO'* ~ (cuf(A:l))P/‘l (k*A*t)de.* < (wf(A:l’))P o (AHI=P
o i

‘ X (ALY P . XA\ P
= o, (AY) <°"(1)> < (A <“’*( .*)> ,
T.(AY) T+(AL)
where we used the Ahlfors regularity of o, and the doubling properties of w.. We claim that
w¥@A) _ w¥(@)
o (AD) T o(Q)
To see this write u1(Y) = w!(AL) and @Y} = w'(Q)) for every Y € Q, and note that
Lu; = Luy =0in Q, c Q. For Y € AL ¢ Q, c Q we have u5(Y) 2 1 by Lemma 2.28 applied
in D = Q, Harnack’s inequality, (9.7), and (6.14). Thus the maximum principle applied in
the bounded open set €, yields that u;(Y) < ux(Y) for every Y € Q,, hence in particular for

Y = X. This and the fact that 9Q and 0Q, are Ahlfors regular (see Lemma 6.19) give as
desired (9.26).

(9.26)

Combining (9.25) and (9.26), and using Holder’s inequality and Ahlfors regularity of
0,04, We get

(9.27) / (x5 do. 5 o(Q) <“’X(Q.i)>p < / (x*)" do.

A a(Q) i
We recall that S% is covered by a uniformly bounded number of surface balls A/, Thus
summing in [ we conclude (9.21) as desired. This completes Step 1.

Step 2. Study the interaction of the elements of the family {Q’ : i € N _}.

Recall that Q € D is the fixed cube in Q we start with so that Q. = Qg o, and that
Qe Dg# o. We first note that for every i € Nj,

(9.28) dist(A,, Q) < dist(SL N A,, Q) < 6Q) ~ L) < s

Pick % € Q such that dist(%, A,) = dist(Q, A,). If £ € Q \ Q, we replace it by a point, which
we call again X, belonging to B(X,7./2) N Q, so that X € Q and dist(X, A,) < r.. We claim
that there is a large constant C > 1 such that Q' € A; where A; := B(%, Cr,) N 0Q. Indeed
if y € Q' then

ly — & < diam(Q") + dist(Q', I') + diam(I') + [y’ — &| < r+,

where we have picked y' € S N A, foreachi € Nj..



58 S. HOFMANN, J.M. MARTELL, S. MAYBORODA, T. TORO, AND Z. ZHAO

Consider next the covering Ay C Ufcv:l 1 Pr, where N depends on Ahlfors regularity and
dimension, and {Pk}kN:ll is a pairwise disjoint collection of dyadic cubes on J€2, of the same
generation, with length £(Py) ~ r.. Since in the present scenario, £(Q') < r., we may further
suppose that £(Py) > £(Q') for every i. Moreover, since we have assumed that r,, < M 1‘1 £(0),
taking M large enough we may assume that £(Py) < £(Q) for every 1 < k < Nj.

Note that
Ny
U @ caclre
iENA, k=1
By relabeling if needed, we may assume that there exists Ny, 1 < N < Ny, such that Py
meets some Q', i € Na,, foreach 1 < k < N,. Hence Ul-e Na Q' c UQZZ Py and, necessarily,
Q' c Py c Q, and since Q' € D# g, it follows that P, € Dg g for 1 <k < N,.
For future reference, we record the following observation. Recall that X is a Corkscrew

point relative to A, = B, N dQ., for the domain Q,; i.e., X € B, N Q,, with 6,(X) ~ r.. By
(9.28) and for every 1 < k < N, if we pick some i so that Q' C P; we have

re & 6,(X) < 6(X) < dist(X, Py) < dist(X, Q) < |X — x.| + 2 r, + dist(A., Q) < 1. = £(Py).

Recalling that Xp, denotes a corkscrew point relative to the dyadic cube P we then have that
8(X) = L(Py) ~ 6(Xp,) and also |X — Xp,| < €(Py), hence by Harnack’s inequality wX ~ wXPe
and eventually k¥ ~ k™, o-a.e. in Q. On the other hand, we have already mentioned that
hypothesis (1) in Theorem 9.1 says that w € RH), (o), which clearly implies w € RH,(c)
since p < p;. Note that this reverse Holder condition is written for surface balls, but it is
straightforward to see, using Lemmas 6.1 and 2.37, that the same reverse Holder estimates
hold for any dyadic cube. All these, and the fact that both dQ and 02, are Ahlfors regular
(see Lemma 6.19) lead to

p e (PP
(9.29) / (kXPk> do < a(Pk)<wk(k)> <o) ~ (AP,
o o (Py)
for each k, with uniform implicit constants.

As mentionec}/ above, for every i € N., there exists J' € W so tllat I'n Ji # @ and so
that if we pick Q' € D with £(Q') = £(J%) and dist(J', 0Q) = dist(J?, Q) then Q' ¢ D g. In
particular

(9.30) (0~ €(Q) and dist(Q', Q") < Q).

By the definition of Dg g, Qi ¢ Dy o means either Qi c 0Q\ Q, or Qi C Qj, for some
Q; e F.Given 1 < k < N,, foreach i € N, we say i € Ny(k), if the first case happens,
with Q' C Py; and if the second case happens with Q ; € F, and with Q' c Py, we say
i € Nj(k). For the second case we remark that

(9.31) dist(Q;, Py) < dist(Q', Q') < £(Q') < (P).
Foreach k, 1 < k < N,, we set

F1k) :={Q; € ¥ : die Njk), {(Q;) = {(P)}
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and

Fa(k) :={Q; € F : i€ Njk), {(Q)) < (Py)}.

With the previous notation, (9.20), and the fact that ( J;cx,, Q' c U,/(ij P, we obtain

(9.32) /(kf)pda*s Z/ (k)" dor
A i

iGNA*
N>

SZ< Z /i(kx)pd0'+ Z Z /[(kx)pdo)
k=1 ieNo(k) QjeF ieN;(k) ¥ €

< 3 ( > /Qi(kXPk)pdo-+ >y /Qi(kxf’k)pda

k=1 ieNo(k) Q,€F1 (k) ieN (k)
£ 2 [ ) ao),
0eF2(k) ieN;(k) * <
where we have used that kX ~ kX7, o-a.e. in 0Q.
At this stage we need the following lemma. We defer its proof until later.
Lemma 9.33. Let D be an open set with Ahlfors regular boundary and write o = H" 5.

Let Q € D = D(0D) and suppose that D' C D is such that each Q' € D’ satisfies one of the
following conditions for some C1 > 1:

e Q' C Qanddis(Q’,Q\ Q) < C1€(Q).
e O'NQO =0, UQ) < Cil(Q) and disl(Q’, Q) < C1 (D).

Then there is a subcollection of distinct cubes {Qm}]n\?: | €D, all of the same generation, with

Ny = Na(n,Cag, C1), satisfying £(Q) < €(Qn) < C20(Q) and dist(Qp, Q) < Cr(Q), with
C, = Cy(n, Cag, Cy), for every m, such that for any s > 1if0 < h € L} (0D, o) then

loc
N>
(9.34) > /Q hdo < C30(Q) > <][§ hsdo->
m=1 m

Q’eD’

s

where C3 = C3(n, Cagr, C1, ).

As a consequence, if there exists C| so that for each m, 1 < m < N, there holds

1
(9.35) <][~ hb‘da)‘ sc;][~ hdo

then

Ny
(9.36) > / hdo < C3 /~ hdo
o m=1

Q/ED/ m
with C = C4(n, Cag, C1, 5, C}).
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Remark 9.37. It follows from the proof of that if Q' c Qforall Q" € D (i.e.,, we only
consider the first case), then there is only one Q,,, namely the unique one containing Q
satisfying the given conditions.

Remark 9.38. Suppose that we are under the assumptions of the previous result. Assume
further that 9 is a uniform domain with Ahlfors regular boundary and that w; € RH,(o).
Then, if k; = dw; /do it follows that

(9.39) Z / (kfg)p do < / (kXQ)P do.
Qe ’ 0
with an implicit constant depending on the allowable constants of D, C, p, and the implicit
constant in the condition w; € RH,(0).
To see this we recall that from Gehring’s Lemma it follows that there exists s > 1 such
that w; € RH,4(o). This, combined with Harnack’s inequality, implies that (9.35) holds
with h = (ka)”. As a result (9.36) readily gives (9.39):

> / <kfg>pdas§:/§ (kfg)pdozi/é (kfé'")pda-
m=17COn m=17COn

Qe

Ny
<> (0w S Q)
m=1
where we have used Harnack’s inequality (to change the pole of the elliptic measure from
Xpto X on and the fact that N is uniformly bounded).

We will use the previous remark to estimate (9.32). Fixed then 1 < k < N> and we split
the proof in three different steps.

Step 2.1. Estimate for Ny(k).
If i € Ny(k) we have Q' c 9Q\ Q C 9Q \ Py and

dist(Q',0Q \ Py) < dis(Q', Q) < Q).
Since Q' c Py, we may apply Lemma 9.33 to P and the collection D’ := {Q' : i € Ny(k)}
(note that we are in the first scenario), to obtain by Remark 9.38

9.40) > /Q () do s [ (6%)"dor 5 (801,

ieNo(k)
where in the last inequality we have used (9.29).

Step 2.2. Estimate for Q; € ¥ (k).

By (9.31), the cardinality of (k) is uniformly bounded. Moreover, for each Q; € ¥ (k)
we necessarily have Q; N Py = @, since otherwise, the condition £(Q;) > {(Py) guarantees
that P C Qj, and thus Q cP.cQ ; € ¥ . This contradicts that O e D# o. On the other
hand Q; N Py = @ implies Qi C Q; C 0Q\ Py, for each i € Nj(k). Combined with (9.30),
this yields

dist(Q', 0Q \ Py) < dist(Q', Q) < £(QY).
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Applying Lemma 9.33 to Py and the collection D’ = (O :ieN i(k)} (note that we are in
the first scenario), we obtain from (9.39)

(9.41) > /_(kXPk)pdag/ (k)P do < (A7,
ieN;k) 7 2 P

where again we have used (9.29). The above estimate holds for each Q; € ¥7(k), which as
uniformly bounded cardinality, hence

(9.42) > / (k*7)" do < o (AP
Qi

QjeF1 (k) ieN (k)

Step 2.3. Estimate for Q; € F>(k).
For each Q; € #>(k) we claim that

(9.43) > / (k)" do < / (k*7)" dor.
ieN;ik) 7 2 Q0;
In fact, for each i € N(k), by (9.30) and Qi C Qj, we have
(9:44) () ~ 60" < €Q)).
Since Q' € Dg o, we either have 0'nQ i=0,0rQ; ¢ Q'. In the first case, note that
dist(Q', 0)) < dist(Q', 0) < £(Q),

hence Q' U Q i € Alxg;, C £(Q;)) which xg, being the center of Q; an a uniform constant C.
By Lemma 2.32 applied with O = Q (or Harnack’s inequality if £(Q;) ~ €(Py)), Lebesgue’s
differentiation theorem, Lemma 2.37, and Harnack’s inequality one can see that

K57 () ~ 0 (0K (), foroae. y € Alxg;, C U(Q))).

This, Lemma 9.33 with Q; and the collection D" := (Qi:ie N;(k), o'n Q; = @} (we are in
the second scenario), and Remark 9.38 lead to

(9.45) Z /Qi (kxpk)l’ do ~ (prk(Q,,-))” Z /Qi (kXQ,-)P do

iEN;(k) iEN;(k)
0'NY;=2 0'NQ;=2
p
< (a)xpk(Qj))p/ (kXQf') do-z/ (kx”k)pda'.
Q; Qj

On the other hand, if Q; ¢ Q', then (9.44) gives 0(Qj =~ £(Q"), hence the cardinality of
Q' :ieN k), Q) < Q'} is uniformly bounded. On the other hand, by Lemma 2.32 applied
with D = Q (or Harnack’s inequality if £(Q") ~ £(P})), Lebesgue’s differentiation theorem,
Lemma 2.37, and Harnack’s inequality we readily obtain

K7 (y) ~ 0¥ (Q)) KX (y), for o-a.e. y € Q.
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Thus, using Corollary 6.5 we have

(9.46) > / (KXr)” do ~ (*70(0))" > / XQ,

iEN; (k) iEN;(k)
0'20; 0'20;
< (@) > / (kXnyda
ieN; (k) Qi
0'20;

< (0™ (0))" /Q. (kXQj)de'

J

~ / (k*7)" do.
Q.

J

The claim (9.43) now follows from (9.45) and (9.46).
To continue, let us recall that for each Q; € F2(k),
0Q)) <l(Py) and dist(Qj, Pr) < {(Py),

where the second inequality is (9.31). Consequently, each Q; € F>(k), is contained in some
P e N(Py) :={P € D : &(P) = €(Py), dist(P, Pr) < {(Py)} and, clearly, the cardinality
of N(Py) is uniformly bounded. Recalling that ¥ = {Q/}; is a pairwise disjoint family of
cubes, by (9.43), Corollary 6.5, and (9.29), we arrive at

©47) > Z/ K) do s / (kX7 )

Q,eF2(k) ieN (k) QjeFa(k)
S w s ¥ [ e s [ ) o eao
QjEL?'Jz(k) Qj PeN(Py)

Step 2.4. Final estimate.

We finally combine (9.32) with (9.40), (9.42), and (9.47), and use the fact that N, < N; =
Ni(n, C4r) to conclude that

N>
(9.48) / (k") do. < ZU*(A*)“P S o (AP
A k=1

Hence, we have obtained the desired estimate (9.4), and therefore the proof of Theorem
9.1 is complete, provided that the sawtooth domain €, is compactly contained in 2 and
modulo the proof of Lemma 9.33.

To consider the general case we need the following theorem which generalizes [KKPT,
Theorem 4.1] and [DJK] (see also [DKP, Zha]):

Theorem 9.49 ([CHMT, Theorem 1.1]). Let D be uniform domain D Ahlfors regular
boundary, and let A be a real (non necessarily symmetric) uniformly elliptic matrix on
D. The following are equivalent:
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(1) The elliptic measure wy, associated with the operator L = —div(AV) is of class A
with respect to the surface measure.

(2) Any bounded weak solution to Lu = 0 satisfies the Carleson measure estimate

(9.50) sup — // |Vu(Y)|2 dist(Y,0D)dY < Cllulle(D)
OxeaD " JJ B nD
<r<oo

The involved constants depend on the allowable constants and the constant appearing in the
corresponding hypothesis of the implication in question.

Consider next a general sawtooth domain Q. = Qg o which, although bounded, is not
necessarily compactly contained in Q. By (2) = (1) in Theorem 9.49 with D = Q, in
order to obtain that the elliptic measure associated with L relative to Q. belongs to A, with
respect to the surface measure, we just need to see that (2) holds with D = Q.. With this
goal in mind we take u, a bounded weak solution to Lu = 0 in Q,, and let x € JQ and
0<r<oo.

Given N > 1 we recall the definition of Fy := F (27" £(Q)) in Section 6 and write
Qv = Qg 0- Note that by construction £(Q’") > 27N £(Q) for every Q' € Dg, 0, hence oy
is compactly contained in Q (indeed is at distance of the order 2~V £(Q) to Q). Then we can
apply the previous case to obtain that for each N, the associated elliptic measure associated
with L relative to QY satisfies the A, property with respect to the surface measure of 0QY,
and the implicit constants depend only on the allowable constants. Hence (1) = (2) in
Theorem 9.49 with D = QY implies

(9.51) sup — // Vu(V)PsY (1) dY < ey < Clulca .
7€0QN s" JJ B, HNQY
0<s<oo

since u is a bounded weak solution to Lu = 0 in Q, and so in each Qj}, where 6 =
dist(-, 0QY) and where the implicit constants depend only on the allowable constants.

Let w, and w! denote the elliptic measures to L relative to Q, and QY respectively, and
let oY := (]'{n_lbgi\/ denote the surface measure of 9QY. By construction {QN}ys1 is an
increasing sequence of sets with Q, = Un=1QY. Hence, for any Y € Q, there is Ny > 1 such
that Y € QY for all N > Ny. Clearly 6¥(Y) 7 6.(Y) as N — oo and

IVu(Y)*6Y (Vxan (Y) /' IVu(Y)P6.(Y)xa,(Y), asN — co.

On the other hand since x € 9Q,, using the Corkscrew condition we can find a sequence
{xy}ns1 with xy € QY such that xy — x. In particular, B(x, r) C B(xy, 2r) for sufficiently
large N. By Fatou’s Lemma and (9.51) it then follows

(9.52) // IVu(Y)]?5.(Y)dY < lim inf // IVu(Y)*sN(Y)dy
B(x,r)NQ,

B(x,r)NQN

< liminf // VuPoY () dY < P B,
B(xy,2r)nQN ‘

N—oo

where the implicit constant depend only on the allowable constants. Since x, r, and u are
arbitrary we have obtained as desired (2) in Theorem 9.49 for O = Q, and as a result we
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conclude that w, € A (o). This completes the proof for an arbitrary sawtooth domain €.,
and therefore the proof of Theorem 9.1 modulo the proof of Lemma 9.33. m|

Proof of Lemma 9.33. For fixed k € Z, write D} := {Q" € D" : {(Q') = 27k¢(Q)}, which is
a pairwise disjoint family. In the first case since Q' C Q, we have that k > 0; in the second
case since £(Q") < C2£(Q), we may assume that k > —log, C>. Set then ko = 0 in the first
case and ko the integer part of log, C;. We define for k > —ko

Af ={xe Q:dist(x,0Q\ Q) S 27°(Q)}, A ={x€0Q\ Q:dist(x, Q) < 27"(Q)},

so that for appropriate choices of the implicit constants, each Q" € DD is contained in either
A7 (the first case) or A; (the second case). Recall that by the thin boundary property of the
dyadic decomposition D (cf. (6.2)), there is y € (0, 1) such that for all £ under consideration,
oA £ 2790(Q),  a(Ap) 27V (Q).
Set
F:={Q coQ\ Q: Q)< CilQ), dis(Q’, Q) < C1{(Q)}.

Observe that each Q' € ¥_ is contained in some dyadic cube é with Z(é) £(Q) and
dlst(Q Q) < €(Q) depending on C;. We may therefore define a collection of distinct cubes

{Qm}m 1» all of the same dyadic generation, one of which (say, Ql) contains Q, with

f(Qm) ~ {(Q), and with dlSt(Qm, Q) < £(Q) for every m, such that each Q" € F_ is contained
in some Q,, € F., and

N
UA;; cQcQ, and UA,: c U Onm.
k k

Clearly, we have #F,. = Ny = Na(n, Casg, C1). Using all the previous observations we get for
any s > 1

(9.53) Z/,hdo'— Z > / hdo

Qe k=—ko Q€D
<) / hdo
k=—ko ” ATVAL
< 3 sAaf v </ h d0'>
k=—ko UQO
<> (e Pe)” (/ e dcr>
k=_k0 UQO

<o) <Z 1w do->

< 7 (Q) Z < hsdo->
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This shows (9.34). To obtain (9.36) we combine (9.53) together with (9.35) and the fact that
0(Q) = 0(Qy) for every 1 < m < N, by the Ahlfors regular property and the construction
of the family 7. O

10. OPTIMALITY

As we mentioned in the introduction, the class of elliptic operators we consider is optimal
to guarantee the A, property. In this section we illustrate the optimality from two different
points of view. See Proposition 10.2 and Theorem 10.7.

As mentioned right after Definition 2.10, one has that w; € A (o) if and only if w; €
RH (o) for some g > 1 in the following sense: w; < ¢ and the Radon-Nikodym derivative
K, := dw; /do satisfies the reverse Holder estimate (2.12). We can then define the RH,(0)-
characteristic of w;, as folows

1 -1
(10.1) [welr, = sup (f (k/z("’r))qda)q <][ K@ do-> ,

where the sup runs over all g € 9Q, 0 < r < diam(Q), and all surface balls A’ = B’ N 0Q
centered at 0Q with B’ C B(q, r).

The following example, based on the work in [MM] and communicated to us by Bruno
Guiseppe Poggi Cevallos, illustrates the relationship between the size of the constant in the
DKEP condition and the RH,(c)-characteristic of elliptic measure.

Proposition 10.2 (MM, Pog]). There exist A and a sequence {A;}; of diagonal elliptic
matrices with smooth, bounded, real geﬁicients in RY, uniformly continuous on R, such
that A converges to A uniformly on R} and the following hold:

(1) sup — // < sup |Vﬂj(Y)|26(Y)>dX2 j.
gert "0 U Bigrnm YeB(x,%%)

O<r<oo

(2) For each g > 1, one has wj € RH, (o) with lim [a)j]RHq = oo, where w; denotes the
J—)OO
elliptic measure associated with the operator Lj = — div(A;(-)V).
(3) The elliptic measure associated with the operator L = — div(A(-)V) is singular with

respect to the Lebesgue measure on OR" = R"™!,

On the other hand, we can immediately extend Theorem 1.6 to a larger and optimal class
of elliptic operators, pertaining to the condition on the oscillation of the coefficient matrix:

Corollary 10.3. Let Q c R", n > 3, be a uniform domain with Ahlfors regular boundary.
Let A be a (not necessarily symmetric ) uniformly elliptic matrix on Q such that

X 2
(10.4) sup —— // oSt X)” ¥ < oo
4edQ Bgrnna  0(X)

O<r<diam(Q)

where 0sc(A, X) := supy . BX.56(X)/2) |AY) — A(Z)|. Then the following are equivalent:
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(a) The elliptic measure wy, associated with the operator L = — div(A(-)V) is of class
A With respect to the surface measure.
(b) 0Q is uniformly rectifiable.

(c) Qs a chord-arc domain.

Proof. Let ¢ be a non-negative radial, smooth bump function supported in the unit ball, such
that fR" ¢dX = 1. We define for X € Q and ¢ € (0, 6(X))

1 X-Y
PLAX) = g+ AX) = // - <t> A,
Rn
and write for X € Q

(10.5) AX) = Pagy AK) + (Id —P¥> AX) = AX) + (ﬂ(X) - ﬁ(X)) .

It is easy to see that A s uniformly elliptic with the same constants as ‘A and also that for
every X € Q

M and sup AY) - ﬁ(Y)l < 0sc(A, X).

10.6) |VAX)| <C
0(X) YeB(X,5(X)/4)

Note that under assumption (10.4), the second estimate in (10.6) allows us to invoke [CHMT,
Theorem 1.3] to obtain that wy , € Ac(0) if and only if wr; € Aw(0). On the other hand, the

first estimatE in (10.6) readily implies that A satisfies (H1) and (H2). Hence, Theorem 1.6
applied to A gives at once the desired equivalences. We remark that the direction (¢) =
(a) was also proved earlier in [Rio, Theorem 2.4]. O

Corollary 10.3 is sharp in terms of the class of operators satisfying (10.4). We recall the
following examples that illustrate this fact.

Theorem 10.7. [FKP, Theorem 4.11] Suppose a is a non-negative function defined on R?
satisfying the doubling condition: a(X) < Ca(Xyp) for any Xy € Ri and X € B(Xp, 6(Xp)/2).
Assume that o*(x, t)dxdt/t is not a Carleson measure in the unit square. Then there exists
an elliptic operator L = — div(A(-)V) on R2, such that

(1) Forany interval I C R and T(I) = I x [0, £(])],

1 2 1 2
(10.8) // OSCAND) o ar < € [// @D are 1]
1l J)ra t Ul J)ren t

(2) The elliptic measure wy is not of class Ax(dx) on the unit interval [0, 1].

Remarks 10.9. The examples above are constructed using quasi-conformal maps in R2. In
[FKP] the authors in fact show the estimate (10.8) holds when osc(A(x, #)) is replaced by the
oscillation of elliptic matrix A(X) minus the identity matrix, i.e., SUpyepx.s0x)/2) MAY)—1d|;
and it is easy to see that for those examples (10.8) follows. As in [CFK, Theorem 3], one
can extend the 2 dimensional examples to R”} with n > 3 by using the Laplacian operator in
the remaining tangential directions.
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