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ABSTRACT. We study the localization of the interior transmission eigenvalues
(ITEs) in the case when the domain is the unit ball {x € R?: |z| < 1}, d > 2,
and the coefficients c;(z), j = 1,2, and the indices of refraction n;(z), j =
1,2, are constants near the boundary || = 1. We prove that in this case
the eigenvalue-free region obtained in [17] for strictly concave domains can be
significantly improved. In particular, if ¢;(x),n;(z),j = 1,2 are constants for
|z] < 1, we show that all (ITEs) lie in a strip [Im A\| < C.

1. Introduction and statement of the result. Let Q@ C R% d > 2, be a
bounded, connected domain with a C*° smooth boundary I' = 0€). A complex
number A # 0 with Re A > 0 will be called interior transmission eigenvalue (ITE) if
the following problem has a non-trivial solution:

(Ver(@)V + A2ny(z)) ug = 0in €,
(Vea(z)V + Any(z)) ug = 0in ©, (1.1)
Uy = ug, €10,u1 = cad,ugonl,

where v denotes the Euclidean unit inner normal to I' and c;(z),n;(z) € C*(Q),
j = 1,2, are strictly positive real-valued functions.

The (ITEs) were first studied by Kirsch [7] and by Colton and Monk [2] in the
context of inverse scattering problems. It was shown that the real (ITEs) correspond
to the frequencies for which the reconstruction algorithm in inverse scattering based
on the so-called linear sampling methods breaks down. This subject attracted the
attention of many researchers and the number of publications devoted to the (ITEs)
considerably increased in the recent ten years. The reader may consult the survey
[?] for a complete list of references and historical remarks.

It is well-known (e.g. see [15]) that there exists a closed non-symmetric operator,
A, associated in a natural way to the problem (1.1), such that the possible (ITEs)
can be considered as the eigenvalues of A. The analysis of the (ITEs) leads to the
following three problems:
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(A) Prove the discreteness of the spectrum of A in C;
(B) Find eigenvalue-free regions in C;
(C) Establish a Weyl formula for the counting function of all (ITEs)

N(r) = #{\;is ITE), |A\;| <7}

Note that the problem (A) is now relatively well studied (see [9], [14], [11], [4] and
the references therein). In fact, the problem (A) is reduced to that one of showing
that the resolvent of A is meromorphic with residues of finite rank. On the other
hand, this is true (see [15]) if the inverse of the operator T'(A) introduced in Section
4 is meromorphic. The latter fact can be proved if the parametrix of the operator
T(\) constructed in the deep elliptic zone is invertible.

The problems (B) and (C) are more difficult, and they are of some interest for
the numerical analysis of the (ITEs). In this direction it is interesting to find an
optimal eigenvalue-free region and a Weyl formula with optimal remainder (see [12],
[5], [13], [8] and the references therein). In a recent work [15] the authors showed
that (B) and (C) are closely related each other, and a larger eigenvalue-free region
leads to a Weyl asymptotics with a smaller remainder term. More precisely, we
proved that the remainder in the Weyl formula is O, (r¢="%¢), V0 < ¢ < 1, where
0 < k <1 is such that there are no (ITEs) in

{A €C:ReA>1, Im)| > C(ReA)H}.

We conjecture that the optimal value of x must be k = 1.

The present paper is devoted to the problem (B). More precisely, we are interested
in finding as small as possible neighborhoods of the real axis containing all (ITEs).
The first result of this type was obtained in [6] assuming ni(z) > 1 in Q and
na(z) = 1, c¢1(x) = ca(z) = 1. For domains Q with arbitrary geometry, it has been

shown in [16] that under the condition (isotropic case)

a(z) =cz(x), Oyer(x) =dyea(x), na(x) #ng(x) on T, (1.2)
or the condition (anisotropic case)
(c1(z) — ca(x))(cr(x)n1(x) — ca(x)n2(x)) <0 on T (1.3)

there are no (ITEs) in the region
{/\ €C:ReA>1, Im) > C. (ReA)%“}, VO <e< 1.

The localization of the (ITEs) has been recently studied in [17] in the case when
the boundary T is strictly concave with respect to both Riemannian metrics
d

ni(x) , 5 .
E dry, j=1,2.
cj(a) "

Under the conditions (1.2) or (1.3) it has been proved in [17] that there are no
(ITEs) in the region
{AeC:ReA>1, [ImA| >C.(Re))}, VO<e<1. (1.4)

The approach in [16] and [17] is based on the construction of a semi-classical
parametrix near the boundary for the problem

(h®Ve(z)V + zn(z))u=0 in €,
u=f on T,

(1.5)
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where 0 < h < 11is a semi-classical parameter and z € C with Rez = 1. For domains
with arbitrary geometry the parametrix construction for (1.5) works for [Im z| >
h'/?2=¢ 0 < ¢ < 1, while for strictly concave domains, by a more complicated
construction, one can cover the region |Im z| > h'~7¢. It is a challenging problem to
construct a semi-classical parametrix for (1.5) when [Im z| > Ch, C' > 1 being a
constant.

The purpose of the present paper is to improve the eigenvalue-free region (1.4) in
the case when the domain is the unit ball in R%, d > 2. Given a parameter 0 < § < 1,
denote () = {z € Q : dist(x,T') < §}. Our main result is the following

Theorem 1.1. Let Q = {z € R% : |z| < 1}, d > 2, and suppose that there is a
constant 0 < dg < 1 such that the functions c;j(x), n;(x), j = 1,2, are constants in
Q(dp). Assume also either the condition (1.2) or the condition (1.3). Then, there is
a constant C' > 0 such that there are no (ITEs) in the region

{AeC:ReA>1, ImA >Clog(ReA+1)}. (1.6)

If in addition the functions cj, nj, j = 1,2, are constants everywhere in Q, then
there are no (ITESs) in a larger region of the form

{AeC:ReA>1, |Im)\ >C}. (1.7)

Remark 1. The eigenvalue-free region (1.6) is still valid if we add a compact cav-
ity K C Q and consider the equation (1.1) in © \ K with Dirichlet condition on
OK. Indeed, the only fact we need is the coercivity of the corresponding Dirichlet
realization (see the operator Gp in Section 3), and this is used only in the proof of
Lemma 3.4 below.

Remark 2. It is clear from the proof that the fact that the boundary I is a sphere
is not essential. In other words, the eigenvalue-free regions (1.6) and (1.7) are still
valid for any Riemannian manifold Q = (0,1) x I’ with metric g = dr? + r?0, where
r € (0,1), and (T, o) is an arbitrary (d — 1)-dimensional Riemannian manifold with-
out boundary, the metric o being independent of 7.

In the isotropic case when ¢; = 1,5 = 1,2 and n; = 1,no # 1 is constant, the
eigenvalue-free region (1.7) has been established in the one-dimensional case 2 =
{z € R: |z| < 1} (see [14], [11]). Moreover, the case of the ball {x € R? : |z| <
1}, d = 2,3, and radial refraction indices have been studied in [9], [3], [4], where
spherical symmetric eigenfunctions depending only on the radial variable r = ||
has been considered. For example, the analysis of such eigenfunctions in R? leads
to the following one-dimensional problem

u’ + %u’ +A2n(r)u=0, 0<r<l,
"+ %7}’ + Ay = 0, 0<r<l, (1.8)
u(1) = v(1), w'(1) = v'(1),

where n(r) is a strictly positive function. Among other things, it was shown in [4]
that if n(1) = 1 and n’(1) or n”(1) is non-zero, then there may exist infinitely many
complex eigenvalues of the problem (1.8) lying outside any strip parallel to the real
axis. This example shows that in the isotropic case the condition n(1) # 1 (resp.
(1.2)) is important to have an eigenvalue-free region like (1.7). It also follows from
the analysis in [9] (see Sections 3 and 4) that when n = Const and /n is a rational
number belonging to the interval (1,2), then there exists a sequence of (ITEs),
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A = ok + 8, k = 0,1,2,..., with some constants « > 0 and § € C, Im(3 # 0.
This example shows that the eigenvalue-free region (1.7) is sharp and cannot be
improved in general.

To study all (ITEs) and all eigenfunctions, however, one has to consider a family
of infinitely many one-dimensional problems. Such an analysis is carried out in [11]
in the isotropic case when the domain is the ball {x € R?: |z| <1}, d > 1, and

ci=cp=1,n; =1,ny =~% = Const # 1.
In this case the (ITEs) are the zeros in C of the family of functions

where J,, denotes the Bessel function of order v. It has been proved in [11] that there
are infinitely many real (ITEs) whose counting function has a Weyl asymptotics.
When d = 1 a Weyl asymptotics for the counting function of all (ITEs) is also
obtained.

To prove Theorem 1.1 we follow the same strategy as in [16], [17], which consists
of deriving the eigenvalue-free region from some approximation properties of the
interior Dirichlet-to-Neumann (DN) map. In our case we have to approximate the
DN map

No(N) : HSTH(T) — H*(T)
for the domain Q = {z € R?: |z| < 1} defined by
No(W)f = A"10,ulr,

where v is the unit inner normal to I' = 992 and u solves the equation

(A+X)u=0 in Q,
u=f on T,

A being the negative Euclidean Laplacian. Recall that the interior DN map is
a meromorphic operator-valued function with poles lying on the positive real axis.
Thus, the eigenvalue-free region turns out to be the region in which the DN map can
be approximated by a simpler operator of the form f(Ar), where f is a complex-
valued function and Ar denotes the negative Laplace-Beltrami operator on the
boundary I' equipped with the Riemannian metric induced by the Euclidean one.
With such an approximation in hands, the problem of proving the eigenvalue-free
region is transformed into the much simpler one of inverting complex-valued func-
tions, which in turn is done using the conditions (1.2) or (1.3) (see Section 4).
Therefore, a large portion of the present paper is devoted to the study of the inte-
rior DN map MNy(A) using the Bessel functions. Thus, instead of a parametrix we
have an exact formula of the DN map (see Theorem 3.1 and its proof). Then we
use the asymptotic expansions of the Bessel functions in terms of the Airy function
to get the desired approximation (see Theorems 2.1 and 3.1). Of course, we cannot
proceed in this way when the coefficients are supposed to be constants only in a
neighborhood of the boundary. In this latter case we show that the DN map can be
approximated by the DN map associated to the corresponding problem with con-
stant coefficients everywhere and for which we have an explicit expression in terms
of the Bessel functions (see Lemma 3.4).

We expect that the eigenvalue-free regions (1.6) and (1.7) are still true for more
general domains, but this is hard to prove because the available semi-classical
parametrix constructions for the DN map lead to the existence of smaller regions
(see [16], [17]).



LOCALIZATION OF TRANSMISSION EIGENVALUES 5

2. Some properties of the Bessel functions. We begin this section by recalling
some basic properties of the Bessel functions J,(z) of real order v > 0 (e.g. see
[10]). The function J,(z) satisfies the equation

(2 +2710.+1— (v/2)*) u(z) = 0.

Then the function b, (z) = z'/2J,(2) satisfies the equation

2
8§v+(1—”1/4)v=0.

22
For z € C with Re z > 0, Im z # 0, and an integer k > 0, set

B Jl(,k)(/iz)

(k) (5
ny" (2) 7o)

where J,Ek)(z) = % and 0 < k < 1 is a parameter independent of z and v.
Clearly, the functions n,(,k)(z) depend on x but for simplicity of the notations we
will omit to note this. Set also p(z) = V22 — 1 with Rep > 0. Our goal in this

section is to prove the following

Theorem 2.1. For every 0 < 0 < 1, there are positive constants Cs, C§ and 01
such that for Re A > Cs, C5 < [ImA| < §1Re A, v > 0, we have the estimate

(L + /AN [ (A) = p(r/N)] < 6. (2.1)

There exist also positive constants C, C', Cy, Cy and 6, independent of v but
depending on k such that for ReA > C1, C2 < |Im A| < 6;Re A, v > 0, we have the
estimate

(L+v/IAD2 5 (] + [P )]+ [ (V)] < O A Peim A, (2.2)

Proof. We will consider several cases.
Case 1. 0 < v < Cj with some constant Cy > 0. We have 2.J,(\) = H(\) +
H; ()\), where H()\) are the Hankel functions ! having the asymptotic expansions

(see (4.03) and (4.04), p.238 in [10])

i = (2 )1/2 (),

a v

i(—vm/2—m — +i °
) == S (S ) (2.3

s=0

where all A;(v) are real, Ag(v) =1, A;1(v) = 4”?%. Moreover, qli/z()\) = 4i. All
derivatives of ¢ (v) have asymptotic expansions obtained by differentiating (2.3).

Without loss of generality, we may suppose that Im A > 0. For v # 1/2 we have

af (\) . 1 () (\) _ —1 (g;,)'(N) _ —2
qym““o('” ) ‘@m)‘ 1O, ‘(M(A)’ O™,
eQi)\qj_O‘) _ p—2ImA g (N _§e—2lm)\ 1
‘H qu(A)‘>1 q,,(A)’>1 2 =3

1H¥()) are the Hankel functions of first and second kind
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provided |A| and Im A are taken large enough. We can write the function 1, as
follows

i)\+/\_—i>\—/\ 1'>\+/)\_|_—i>\—/)\
)+ 021 I =P ) e O) e N Yy
et (N +ema (A) et (A) +ema (V)
By using the above inequalities, we get
[, (N) +i| < CIA[7L + Ce2mA, (2.4)
Since in this case p(r/A) = —i + O(|A\|72), the estimate (2.1) follows from (2.4).
The estimate (2.2) for |n£0) A)| follows in the same way from the formula

Ju (KA) o 1/2 A () + e gy (K))

Ju(A) gl (N) +e g (N)

Indeed, as above, one can easily see that 771(,0)()\) =0 (e_(l_”)lmx).

Case 2. v > 1. Weset z = A/v. Then 1/v < |Imz| < Rez. In this case
we will use the asymptotic expansions of the Bessel functions in terms of the Airy
function Ai(c). Recall first that Ai(o) has the expansion

o0
Ai(o) = g1/ 1e=30%” Z Be o 3/? (2.5)
£=0
for o] > 1,0 € A, :={0c € C: |argo| <7 —¢}, 0 < e < 1, where 3y are real
numbers and the fractional powers of ¢ take their principal values. The expansion
(2.5) implies

Flo) = fi((;’)) — o2 ;BN—W (2.6)

where BO =1, 51 = 1/4. The behavior of the function F in C\ A, is more
complicated and is given by the following

Lemma 2.2. For o € C\ A., Im o # 0, we have the bounds

|F(0)] < Clo|Y? + Cllmo| 7Y, (2.7)
|Ai(0)] < Clo)~iedIReo®l, (2.8)
Ai(0)| ! < Clo) 1/ (\a|1/2 + |Imo|_1) o~3IRec™?| (2.9)

where we have used the notation (o) = (1 + |o|*)Y/2, For 0 € C\ A, |o| > 1,
|Re /2| > 1, we have the bound

1 .
‘F(o) +o/? + 4‘ < Clo|/2eIRea® (2.10)
g

Proof. The bound (2.7) is proved in [17] (see Lemma 3.1). To prove the other
bounds, we will use that Ai(—c) = Aiy (o) + Ai_(o), where

Aiy(0) = eT™/BA] (Uei“/?’) .

By (2.5), for |argo| < e, |o| > 1, we have

Aig(o) = 071/46ii%”3/2ai(0), at(o) = Zﬁét o3t (2.11)
(=0
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with |ﬂlft| = |B¢|. In particular, this implies
|A1:|:(0,)| S C<0'>_1/4€:F%IH103/2, |A1;:(O')‘ S C<O_>1/4e:|2%hno'3 (212)

Since [Imo®/2| = |Re (—0)3/?|, we get (2.8) from (2.12). The bound (2.9) follows
from (2.7), (2.12) and the identity

Ai(—0)7 ! = e F(—0)Ais(0) + cLAil (o), (2.13)

/2

where ¢y and ¢4 are some constants. To prove (2.10), observe that, if |argo| < e,

Imo > 0, we have Im0®/2 > 0, and we can write
1 s L (o)
—F(=0) +io"/? + — = 2ic"/?— =
(—=0o) +io gy 10 377 (o) + -39 q_(o)
ei%"w{zag_(a) + i3y (o) 914
+ i253/2 —i253/2 ° ( . )
€37 ay (o) +e 37 a_(0)
The above expansions imply
a—(o) -1 a’ (o) -1 a’y (o) -1
=1+0(lo7"), =14+0(o[7), |—=|=0(cl").
a(0) aly (o) a(0)

Therefore in this case (2.10) follows from (2.14) after making a change of variables
0 — —o and using that if |argo| < &, Imo > 0, then —o0 € C\ A, and (—0)'/? =
—io'/2. The analysis of the case Imo < 0 is similar. O

Define the functions ¢(z) and ¢((z) by

2 1+ (1—22)1/2
p=2er - ZET e g <

where the branches take their principal values when z € (0,1), ¢, ¢ € (0,+00), and
are continuous elsewhere. It is well-known (e.g. see pages 420-422 of [10]) that the
function ¢(z) is holomorphic for | arg z| < 7, {(z) takes real values for z € (0, +00),
and ((z) = 2/3(1 — 2) + O(]1 — 2|?) in a neighborhood of z = 1. Moreover,
¢(z) = —o0 as z — +oo and ((z) — 400 as z — 0T. The first derivatives of ¢(2)
and ((z) satisfy

(1 _ 22)1/2

(V3 (2) = ¢ (2) = Y (2.15)
One can easily see that for 0 < £Im z < Re z we have
Re¢'(2) <0, +Im¢'(z) > 0. (2.16)

In particular, this implies that the function p defined above satisfies
1 1 — 22)1/2
P () _ (=27 (2.17)
z z
Given parameters 0 < 6,1 < 1, set
©1(0,01) = {Rez >146%,0< |Im 2| < 51Rez},
©2(9,61) = {0 <Rez<1-6%0< [Im z| < (51Rez},
©0(6,61) ={1—0°<Rez<1+6*0<|lmz| <§Rez}.
The next lemma is more or less well-known and follows from the properties of

the functions ¢ and ¢ studied in [10]. We will sketch the proof for the sake of
completeness.
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Lemma 2.3. For every 0 < § < 1 there is 61 = 61(9) > 0 such that the following

properties hold: For z € ©1(6,01) we have |arg((z)| =7 — O(9), and
2(¢(2)V?|tm ((2)] = [Re p(2)| = Cllm ] (2.18)

with a constant C > 0 depending on §. For z € ©3(4,01) we have | arg ((z)] = O(9).
For z € ©¢(9,61) we have

Im ¢(z)| > |Tm z|. (2.19)

Proof. We will use the formula
1 1
d
v(z) —p(Rez) z/ d—go(Rez—i—iTImz)dT:iImz/ ¢ (Re z+irIm z)dr. (2.20)
o aT 0

Let z € ©1(6,01). Then
Rep(Rez) =0, Ime(Rez) > CsRez.
In this case we also have
¢ (Rez+itImz) = Os(1)
and, in view of (2.16), if £Imz > 0,
+Im ¢’ (Rez + itIm 2) > Cs — O5(61) > C5/2 > 0
provided 47 is taken small enough. Thus, by (2.20) we get
—Rey(z) > Cs|Im 2],
+Im ¢(2) > (C5s — O5(61))Rez > 27 CsRez, +Imz > 0.

This yields Re (Fip(z)) > 0, £Im (Fip(z)) > 0, and hence 0 < +arg(Fip(z)) =
Os(61) = O(9) if 7 is small enough. Since

o= 20 = iz ()Y,
we have )
0 < arg(~((2)) = 5 arg(Fie(z) = O0)
and
[Re ¢(2)| = ; Im (—¢(2))*?| = [Im ¢(2)][¢(2)]/3(1 + O(9))-

Let z € ©2(6,01). Then
Imp(Rez) =0, Rep(Rez)>Cs >0,
Im ¢’ (Rez + irIm z) = Os(1),

—Re¢'(Rez +itImz) > (Cs — O5(61))(Rez) ™! > 27 C5(Re 2) 1,
provided 07 is taken small enough. Therefore, by (2.20) we get
[Im 2|
Re z

Reyp(z) = Rep(Re z) + Os(|Im z|) > Cs — O5(81) > Cs/2.

Hence, arg p(z) = O5(d1) = O(9), which yields

arg ((2) = - arg (=) = O(6).

Tm ¢ (2)] < Cs = 05(d1),
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Let z € ©¢(0,81). Then we have ¢'(z) = —2%/3 + O(]1 — 2|) at z = 1. To prove
(2.19) we will use the formula

1 1
¢(z) — C(Rez) :/0 ddTC(Rez—FiTImz)dT:iImz/O ¢'(Rez +irIm z)dr

= —i23Im z(1 + O(5)). (2.21)
Since Im ((Re z) = 0, we deduce from (2.21),
Im(z) = —23Im 2(1 4+ O(6))
which clearly implies (2.19). O

For |argz| < &, v — 400, we have the expansion (see [10], (10.18), p.423 and
more generally (9.02), p.418)

¢ o\
Bvs) =208 () T (RIOPPOAQ) + AT OB + £1040)).

1— 22
where u u
AS S
aQ =22 g =y B
s=0 s=0

for every integer M > 1, where the functions A4(¢), Bs(¢) are smooth and bounded
with their derivatives, Ao(¢) = 1, Bs(¢) = O({¢)~'/?). The error term satisfies the
bounds (see [10], (10.19), p.423 and (9.03), p.418 together with the notations on
p.415)

|0E61 (v, Q)| < Crv™2M () D/ A IRee] -y = 0, 1. (2.22)
We will derive now a similar expansion for the first derivative of J,. To this end,
observe first that by (2.15) we have

¢ 1/4/ o ¢ ~1/4
(1—22> C(Z)__z<1—z2> :

P ¢ 1/4_ 1 ¢\
82(1—22> Tz (1—z2> ¢(2),

1 1/2,2
¢(z) = = — Cim
4¢ 2(1 — 22)3/
Since [¢| ~ |z] as |2| — oo, [¢| ~ log(|2| 1) as |2 — 0, ((2) = 2/3(1=2)+O(|1 —=2[?)
as z — 1, we have

1 O (]2]>79), V0 < e <1, |z| =0,
¢ (901 - 36 ) =4 OUG. Tal =,
o(¢I7*?), z—1.
Differentiating the expansion of J, above with respect to the variable z and using

that Ai” (o) = oAi(o), we get

2(J) (vz) = —2V/2=2/3 (C >_1/4

1—22

where

x (AT (Q)C(0) + v AP OD(C) + &(1,0))
where
C=A+v"2(0:B+¢B), D=0:A+¢A+(B, & =v 230:E + ¢&).
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Then we have the identity
(1 _ 22)1/2
z
_ ((1—22)1/2> ()1 + P1(Q)) + P(¢) + P3(C)
z 1+ Qu(Q) +v=/3C12F(1230)Q2(C) + Q3(C)

Y (vz) —

() =v VBCTPRWAEC) + 1+ (),
Qi(¢) = A(Q) —1=0(7?),
Q2(¢) =v ¢ B(¢) = O(v w(()'?),
Q3(¢) = & (1, OAIW3¢) 7Y,
Pi(¢) =C(¢) —14+v¢2B(C)
=A() =14+ v7'¢"?B(Q) + v 2(0:B({) + ¢B(()) = O(v™ ),
Po(Q) = (1+ (4v¢¥2)™) (A= €) = (40?714
- (1 + (4VC3/2)‘1) Qo +v~'¢"V2D
=72 (14 (40?71 ) (9 B(Q) + 6B(C) — (4w¢*3) 71 A(Q) — 1)
—v 43P TICPB) + v TR (0A) + ¢(A(C) — 1))
+r T (- (407
=0 (Vﬁlw(g)fg/Zw(zf*E) +0 (v ?),

Py(¢) =v /3 (4*1/282(1/, Q)+ &y, g)) Ai(w?/3¢0) 1
=v! (C‘1/2(8<€1(y, O) + &1 (v, Q) + v 3E (v, C)) Ai(p2/30)L

uniformly for |¢| > v, where w(o) = |o|/{c). We will consider now three cases.

a) z € ©1(0,01). Then |{| > Cs > 0, and by Lemma 2.3 we have |arg ((z)| =
7 — O(0) and |Im 2| > v~ implies v|Re ¢(z)| > 1. Therefore, in this case we can
use the estimates (2.9), (2.10) and (2.18) to obtain

AL(?73¢)| 71 < vt /O te  IRew (Il (2.23
1D(0)] < CeVIRee(2)] (2.24

b) z € ©3(4,61). Then |(| > Cs > 0, and by Lemma 2.3 we have |arg((z)| =
O(6). Hence in this case we can use the expansions (2.5) and (2.6) to obtain

|Ai(?/3¢)| 1 < Ct/O|¢ M e F Re e (2.25)
()| < Cv 2. (2.26)
¢) z € ©9(0,d1). Then we have
vl <|Imz| < |z -1 <[¢] < 2|z — 1] <252

and by (2.19), |Im¢| > |Im z|. Note also that in view of the expansions (2.5) and
(2.6), the bounds (2.7) and (2.9) hold for all ¢ € C\ (—o00,0). Using this fact
together with (2.19) we obtain in this case

JAI(2/30)| 7! < Cvt/3em B IRe ()] (2.27)
v BCIER@ARO)| < O+ Olg A (v ¢ T
<O+ Cw(¢) V2 (v[Im z|) 7} (2.28)

— —
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and
2(¢)] < O+ I~ (wltm ()~ + (dv|¢]?)
< C+ Cw(@O)  PwImz)~ + Cvtw ()32 (2.29)
It follows from the above bounds that in all three cases we have, for [Im z| > v~
v BT PO] < Cw(Q) YA, (2.30)
[AIW?3Q)[7 < i3 Ve FIRew ()l (2.31)
In view of (2.8) we also have
Ai(r?/3¢)] < C(¢) e T IRe el (2.32)
By (2.22) and (2.31), we get, for [Imz| > v~
[Ps(O] +1Qs(Q)] < Cagr ™ML, (2.33)
By (2.30) and (2.33), for [Im 2| > v~! and v large enough, we get
(1 N i|> o (v2) — (1- j2)1/2

2
w(z)

(1 _ 22)1/2

<

(19(0)1+ Cv ()2~ w (@) ™/ + Cw?)

< 4w(Q)2u(2) 72 (J0(Q)] + Cvtw(2)*“w(¢) /2 + Cv~?)

< 4w () w(z) 72 @(C)] + 4Cv w(z) " w(¢) 7 + 40y 2w(z) 2.
Taking into account that w(z) ~ 1, w(¢) ~ 1, |Rep(z)] > C|Ilmz| in case a),
w(C) ~ 1, w(z) ~ |z, |z|] > v~ in case b), and w(z) ~ 1, w(¢) ~ [¢| < 262,
|¢| > [Im z| in case c), we deduce from the above estimate combined with (2.24),

(2.26) and (2.29),
()

Cse=Covimzl o Csp=1 in case a),
< Cs(v]z])72 + Cesv™ ¢, in case b), (2.34)
C6+ Cs(v|Imz|)~1, in case c),
where the constant C' > 0 is independent of §. Now, we can make the LHS of (2.34)
less than (C' 4 1)d by taking v|Im z| and v large enough. This implies (2.1) in view
of (2.17) after making the change (C' +1)§ — 0.
Given 0 < k < 1, define the functions ¢, (z) and (.(z) by vx(z) = ¢(kz) and

(1 _ 2’2)1/2
z

Wy (vz) —

(x(2) = C(k2). To bound the function n\” (vz), we write it in the form

AL (2736, (14 QuG) + v 3G PR30 Qs (Ge) + Qs(C))
ALEAR0) (L4 QuQ) + v VAR (*50)Qa(0) + Qs(Q))
As above, using (2.30)-(2.33), we have, for v > 1, [Im z| > v1,
Ai (1/2/3@.{)
Ai (12/3¢)

i) (vz)

1/4
0) () < < o3 (L0 2 Re(pn(2)—(2))
In, (vz)] <2 <Cv e

(@

1/6
<cy'/? <<f;">>) e~ T Re(on(2)—0(2)) (2.35)
K
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On the other hand, in view of (2.15), we have the formula

1 1 1
on(2) — p(z) = —/ “”Zl(:)dT: —z/ go’(Tz)dT:/ V1— (r2)2dr.  (2.36)

K

It follows from (2.36) that
or(z) — @(2)] < Ci(z)

which in turn implies

<1+Cs

() (2)
) (o =G (2:37)

since (i) ~ K|z| as |z| — +o00. Set ©; := 0;(4,61), j = 0,1,2, for some fixed,
sufficiently small constants d,d; > 0. It is easy to see that

C\Imz| z€0O,UBg
— 2 ’ )
Rev/1—(72)2 > { C. ze 0,

for all k < 7 <1, with a constant C' > 0 independent of z and 7. Hence, by (2.36),

N

CN’\Imz|, z € ©1 U Oy,

2.38
C, z€0,, ( )

Re (¢x(2) — ¢(2)) = {

with a constant C' > 0 independent of z. By (2.35), (2.37) and (2.38), we conclude

1.,1/3 ,—Cv|Im z| 0,U06
(0) < C'vi/?e , 2 €0 05
UASIES B g (239

with constants C,C’ > 0 independent of z and v. In particular, (2.39) implies

1)\2 )
(1 * IZI) In{ (vz)| < C"(v]z])}/3e=Critm=l

for all z such that »~! <« |[Imz| < Rez, which is the desired bound (2.2) for
\nﬁo)()\)|. In view of the formula 171(,1) (A =1, (m)\)n,(jo)()\), the bound for |n,(,1)()\)\ fol-
lows from that one for |771(,0) (M\)] and the fact that (2.1) implies the bound |4, (kA)| <
C(1+v/|A]). We can bound |77£2)()\)\ similarly because of the formula

120 =10 () -1 0 ).
O

3. Some properties of the interior Dirichlet-to-Neumann map. Let ) =
{r e R : |z| <1}, T = 09, and let A € C with 1 < [Im )| < Re\. Given a
function f € H*T1(T'), let u solve the problem
2 o .
{ (AJr)\)uf() in €, (3.1)
u=f on T,
where A is the negative Euclidean Laplacian. We define the interior Dirichlet-to-
Neumann (DN) map
No(A\) : HSTHT) — H*(T)
by
No(N)f == A"'0ulr,
v being the unit inner normal to I'. Let Ar be the negative Laplace-Beltrami
operator on the boundary I' equipped with the Riemannian metric induced by the
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Euclidean one. In what follows we will denote by H_.(T") the Sobolev space equipped
with the semi-classical norm

1 e,y = 1T = INT2AR) 2 £ 2y,
where I denotes the identity. For o > 0, set

d—2\" .
po(o) = o+ 5 A72—1 with Repy > 0.

Theorem 3.1. For every 0 < 01, independent of A\, there are positive constants
Cs, Cs and 61 = 01(9) such that for Re A > Cs, Cs < [Im A| < 6;Re A\, we have the

estimate

d—2
HNO(A) + po(—Ar) — 71

<. (3.2)
L2 (D) H1, (D)

Proof. We will express the DN map in terms of the Bessel functions. If r = |z| is
the radial variable, we have

_ - Ar —(d—1)(d—3)/4
P Ar— T =0?+ Sl 2)( )/ . (3.3)
r
Let {u?} be the eigenvalues of —Ar repeated with their multiplicities and let {e;},
llejll = 1, be the corresponding eigenfunctions, that is, —Are; = u?ej. Denote by
{-,-) and || - || the scalar product and the norm in L?(T'). If the functions u and f

satisfy equation (3.1), we write

f= ijej, fi= e, 1P = Zlfj|2,

u = ZUj(T’)ej, Uj("") = <U(T7 ')a 6]()>

In view of (3.3), w;(r) = r%uj (r) and f; satisfy the equation

(02— (W7 =1/4)r 2+ X)w; =0 in (0,1),
w; = fj at r=1,

,  [d—2\?
vi=\lm+{——) -

The solution of (3.4) is given by the formula

where

oy by () ey ()
’ZUJ(T)* b,,]()\) f]*r JVJ()\) f]a

where b, and J, are the functions introduced in the previous section. Hence

,MJVJ-(T)\)
uj(r) =r""z 7 Y fi-

J

Since dyu|r = —0ru|r=1, we have

Nof = =~ S A 0l fy = 3 (—wuj(A) " dg‘f) 5
J

J
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where 1, () = J},(X)/J,(X). This implies
2

_ d—2
H(I — [ %Ar) (Nom +po(~Ar) 2AI) f
L2(I)
_ 2
= (1 INT2) [, (V) = o) 11517
J

< sup (L4 IN7202) [ (A) = o/ NP £, (3.5)
where the function p is as in the previous section. Now (3.2) follows from (3.5) and
Theorem 2.1. O

Let 0 < k1 < k2 < 1 be constants and let ¢(r) € C§°([k1, k2]). Then the function
Xx(x) = ¢(|z|) vanishes near I'. Given an integer k > 0, denote by H,’f;SC(Q) the space
equipped with the semi-classical norm

r,sC

k
lullzs, @) = Z A0l L2 o).
=0

where r = |z| is the radial variable. It is easy to see that the estimate (2.2) implies
the following

Lemma 3.2. There exist positive constants C and C such that the solution u of
the problem (3.1) satisfies the estimate

Ixullz, @) < CIAM e A £ L2y (3.6)

We will now study the DN map in a more general situation. Let c(z), n(z) €
C*(Q) be strictly positive functions and define the DN map associated to these
functions by

NN = 2"1o,ulr,
where wu is the solution to the problem
(Ve(@)V+n(@)A?)u=0 in Q,
u=f on T.
We suppose that there exist a constant 0 < §y < 1 and positive constants ¢ and n
such that ¢(x) =¢, n(z) =n in Q(dy). Set

o) = <a+ (H)2> A2~ 7/ with Rep > 0.

(3.7)

2

Theorem 3.3. For every 0 < § < 1, independent of )\, there are positive constants
Cs, Cs and 6y = 8,(6) such that for ReX > Cs, Cslog|A| < [ImA| < 6 Re X, we
have the estimate

d—2

oy a-an) - 222

<o. .
= 5 (3.8)

L2(D)—H(T)

Proof. We will compare N(\) with the DN map A(A) defined by
NS = A""9,ulr,
where u is the solution of the problem
{ (CA+nN)u=0 in Q,

u=f on I. (3.9)
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- (2) " ()"

In other words, the estimate (3.2) holds true with Ny and pg replaced by N and P,
respectively. Therefore, one can easily see that Theorem 3.3 follows from Theorem
3.1 and the following

Clearly, we have

Lemma 3.4. There exist positive constants C and C such that we have the estimate
IN(A) = NN L2 ry—rrr ) < ClA[Pe=Clm AL (3.10)

Proof. Denote by Gp and Gp the Dirichlet self-adjoint realizations of the opera-
tors —n~1VceV and —n~1¢A on the Hilbert spaces L2(2,n(x)dx) and L?(Q,dx),
respectively. Let x1 be a smooth function depending only on the radial variable
such that x; =1 1in Q(dp/3), x1 = 01in 2\ Q(do/2). Let uy be the solution to (3.7)
and ug the solution to (3.9), u; = us = f on I'. We have u; — xjus = 0 on I' and

U:= (n"'VeV + A?) xyus = (7 16A + A?) xqus
= -7 'Gp — A" (A + M)A, xa]ug
=~ (3719 (G - )7V,
where V' = [A, [A, x1]]uz. Hence
—x1ue = (Gp —X*)~'U
which implies
NN =N =A"10,(Gp - \*)'T, (3.11)

where v denotes the restriction on I'. By (3.11) we obtain

||N(>‘)f _ﬂ//()‘)fHch(F) < O(‘M_l) H'yal/(GD - )\2)_1‘|H2(Q)—>H§C(F)

< (@ =437 Vi), (3.12)

L2(Q)—H2(Q)
where the Sobolev space H?()) is equipped with the usual norm. Now we will
use the fact that the norm in H,(I') is bounded from above by the usual norm in
HY(T'). Thus, by the trace theorem and the coercivity of Gp and Gp we have

H'ya,,(GD—)?)_ 1)|‘76V(GD—)\2)_

' ||H2(Q)—>H51C(F) <0 ' HHZ’(Q)—>H1(F)

1) H(GD - )\2)_1HH2(Q)~>H3(Q)

D |(Gp = A)~ <0(1) (3.13)

1
HL?(Q)_>H1(9)

and
@0 =37

L2(Q)—H?(Q)

< 0(1) + O(AP)||(@p - X7

. 14
L2(Q)—L2(Q) — O(AD (8.14)

On the other hand, it is easy to see that the function V is of the form

V= Z ag(r X2U2

£=0
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where y2 is a smooth function depending only on the radial variable such that
X2 = 1 on supp[A, x1], x2 = 0 in 2(d9/4). Hence, by Lemma 3.2,

IVIiz2(0) < OUM)Ix2uellmz @) < OUNT)e= MM £l 12y (3.15)

T,sC

with a new constant C' > 0. Now (3.10) follows from (3.12)-(3.15). O

4. Eigenvalue-free regions. In this section we derive Theorem 1.1 from Theo-
rems 3.1 and 3.3. Let ¢j(z),n,(x) € C>*(Q), j = 1,2, be strictly positive functions
such that ¢;(z) = ¢;, n;(xz) = n; in Q(dy), where ¢;, n; are positive constants
satisfying either the condition
€1 =0y, Ty # N2, (4.1)

or the condition

(¢1 — &) (c1ny — éang) < 0. (4.2)
Denote by A;(A\) the DN map associated to the pair (¢;,n;) defined in Section 3
and introduce the operator

T(\) =aNi(A) — N2 (N).

Clearly, to prove Theorem 1.1 one has to show that, under the conditions (4.1) or
(4.2), T(A\)f =0 implies f =0 for A € Ay, £ = 1,2, where

A={AeC:Red>1, 1< |ImA < Re\}
when the functions c¢;, n; are constants in €2,
Ao ={AeC: Relr> 1,log(Re\) < |Im\| < Re A}

when the functions ¢;, n; are constants in Q(dg), only. Denote by p;, j = 1,2, the
functions obtained by replacing the pair (¢,n) by (¢j,n;) in the definition of the
function p introduced in Section 3. If T(\)f =0, A € Ay, £ = 1,2, by Theorems 3.1
and 3.3, respectively, we have for all § > 0,

(= 7202 (31~ Ar) - Fa(-An)) /]
if (4.1) holds, and
[(€1p1(=Ar) = C2p2(=Ar)) fll 2 ry < 0l fllz2r) (4.4)
if (4.2) holds. On the other hand, we have

@ =) o+ (43)7) )2 - @i~ )

<9 4.
poy SOl (43)

g(o) :=7cip1(o) — c2p2(0) =

c1p1 + Cap2
Hence, under the above conditions, g(o) # 0, Vo > 0, and we have the bound
o \ /2
st =c( ) (4.5)

where k = 1 if (4.1) holds and k = —1 if (4.2) holds. This implies that the operator
(1 —[A72Ar) ™ 2g(~Ap)

is bounded on L2(T") uniformly in A. Therefore, in both cases by (4.3) and (4.4) we
conclude

||f||L2(1") < C(S”fHLZ(F)v Vo > 0, A€ Az, (46)
with a constant C' > 0 independent of §. Hence, taking § small enough, we deduce
from (4.6) that || f|| = 0, which is the desired result. O
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