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ABSTRACT. The best constant of Sobolev space of order M defined on R™: W™ (R") is
obtained using the reproducing kernel which is the Green function of some high order
elliptic partial differential operator on R".

1 Introduction Let H := WM (R") be the Sobolev space of order M satisfying 2M > n,
then the well-known Sobolev’s inequality (Sobolev embedding) [1, Cor. 9.13] asserts

(1) (sup [u(y)])® < Cllull,
yeR”
where || - ||z is the norm of H which is induced by the certain inner product attached to

H. In [2], Hegland and Marti obtained the best constant of the inequality (1) when n =1,
M =(1,2---) and n = 2, M = 2 assuming the usual inner product

(2) (w,v)g = Z (0%u, 0%v) [2(n).

la| <M

Another result for the best constant of the embedding of W™ (R") into L>°(R") is by Morosi
and Pizzocchero [3]. It is shown in [3] that the best constant is

_ 1 'M-2)
C(n, M) = (E) W7
under the assumption on the inner product:
Q (o = [ (1 )t T
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This paper develops the result of [3], adopting the generalized inner product!
(4)

(’LL, U)H

[M/2] [
/n[ Z prv—2j (Au(z)) (Adv(z) Z prv—2j-1 V(Alu(z)) -V(Ajv(x))] dx

7=0

[M/2 []W—l]
- / [Z Par—2; (KPP AOTE + Y par—aj—1 (€270l ﬂg)] du

7=0

=0 [ (MR O T s (Fu e 1)

where
M— M
(5) H —aj) =) (=1) p AWM,
=0 j=0

and {ai}ﬁgl are positive numbers satisfying 0 < ag < a3 < -+ < ap—1. Therefore, the
result of [3] is understood as the degenerated case (ag = -+ = apr—1 = 1) of this paper.

2 Reproducing kernel In this section, we compute the reproducing kernel of H which
is needed for the proof of Theorem 3. Let G(«a;x) be the Green function of the differential
operator (—1)M p(A). Then the following theorem holds:

Theorem 1 Assume 2M > n then Green function K(z,y) = G(a;x—y) is the reproducing
kernel with respect to the Hilbert space H and an inner product (u,v)y of Eq. (4). That is
to say, for any y € R™, K(x,y) belongs to H as a function of x and for almost all y € R™
we have

(6) (u(z), K(z,y))m = u(y).
Proof of Theorem 1 : Since
(7) Gla; &) = (=1)Mp(=[¢*) "

I?(f,y) = e’*/jl<5’y>§(a;§) holds. In order to show that K(z,y) € H, it is enough to
show that [£|M|G(; €)| € L*(R™) and Eq. (6), but this is assured by the condition n < 2M.
By Eq. (4) we have

(u(2), K(z,y)) 1 = (27T)*"/n(—l)Mp(—\élz)ﬂ(é)e“/‘_1<5’y> Gl €) d =

(2m) [ eI i) de = u(y)

where we have used (7). This completes the proof of Theorem 1. ]

IThe norm induced by the inner products Egs. (3) and (4) induce equivalent norms to the one induced
by the usual inner product (2).
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3 Main Results Using the well-known theory of reproducing kernel we have the main
results of this paper.

Theorem 2 Let 2M > n, then for every u in H there exists a positive constant C' which
is independent of u such that the following Sobolev inequality holds.

2
®) (sup »u<y>|) < Ollull% = Clu, u)a

yER™

Among these constants C' the best constant is

(9) C(n, M) = sup K(y,y) = G(a;0)

yeR™
If we replace C by C(n, M) in the above inequality, the equality holds for u(z) = K(z,y)
for every fixed y € R™.

The proof of this theorem is easy so we omit it; see [4, p. 812] . The best constants are
given by the following theorem.

Theorem 3
(1) For M = 2,3,4,---, we assume that an odd number n = 2q + 2 salisfies ¢ — 1/2 =
0,1,2,---,M — 2. Then we have

qg M—1
(10) C(2q+2,M) = (—1)M+a=1/2 1 (i) > ejal=
) ;

aT'(g+ 1) \4r / J

where the numerator is the determinant of an M x M matriz (0 <1< M —2, 0 < j <
M — 1) and the denominator is the determinant of an M x M Vandermonde matriz and
e; = 1/p'(ay) (0<j < M 1),

(2) For M = 2,3,4,--- we assume that an even numbern = 2q+2 satisfiesq=0,1,2,--- , M—
2. Then we have

1 1 qg+1 M—-1
(11) C(2q+2,M) = ()M s (E) > ejalloga; =
j=0
q+1 ) )
(_l)MJrq# i 043. / ot
I(g+1) \4m !
afloga;

As shown in Theorem 2, the best constant is given by

_ _ (—I)M 1 _ 1 1
12 Gl =" / e ™ = o / T d.
TT (€ + o)

Jj=0
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Indeed, this integral can be computed by calculus of residues. This approach is seen in
Appendix. We remark that the residue computation results in Appendix were deduced
from the one obtained by the following more direct computation. For the direct computation
approach, we introduce an another expression for G(«, 0).

Lemma 1 The Green function for the differential operator (—1)M p(A) has the following
integral representation:

(13) G(a;x) = /000 e(a;t) H(x,t) dt,

M-1
elast) = (~)M Y ejet,
j=0

H(z,t) = (4mt)""/? exp(—|a|*/(41)),
where H(x,t) is the heat kernel.

Proof of Lemma 1 : Applying well-known formula of expansion by partial fractions

M—1
PN =D e (A—ay)!
3=0
to Eq. (7), we have
R M—1 0o M—1 ,
Glai€) = (1M Y e (-l =)t = ()M [T 3 e ey
Jj=0 0 =0
:/ e(a;t) e IEt gt
0
Using well known formula ﬁ(@t) = ¢~ 1€I*t we obtain (13). |

Now we state a fundamental lemma concerning e(a;t).

Lemma 2 e(q;t) is an entire function of t and can be expressed by a Taylor series

[e%s) M—1 ( 1)1
L M—1 i - i
(14) e(a;t) = (=1) S D ale St
i=M—1 \ j=0
This follows at once from the well-known fact
M-1 .
; 0 0<i<M-2)
15 Lei = 0i -1 = -
(15) ;aﬂe] A {1 (i=M—1).

Before, going to the proof of Theorem 3, we prove another important fact that G(q;-) is
positive.

Proposition 1 G(«;-) is positive.
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Proof of Proposition 1: It is enough to show that e(a;t) > 0, since by Eq. (13),
H(z,t) > 0. From (13) and (15), we see that e(a;t) = e(ag, a1, ... ,ap—1;t) is the solution
of the initial value problem:

(16) (% +ap-1)--- (% + 041)(% + ag)e(ag, a1, ... ,anr—15t) =0,
e (030) = {0 (0<i<M-2)
1 i=M-1).
From this fact, we know that e(a;t) = e(ap, a1, ... ,ap—1;t) can be expressed as
(17) e(ap, a1, ... ,ap—1;t)

t
=/ e(ao, a1, ... ,an—o;t —s) - e(an—1;5)ds
0

= /0 (e(ag; ) * -+ - xe(anr—2;))(t — s)e(an—1; s)ds

= (e(ap;-) * - xe(ap—1;))(2).

Since e(ap;t) = e~ " > 0, by induction, e(a;t) is positive. |
Now, we prove Theorem 3.
Proof of Theorem 3 : By Theorem 2 we have

C(2q+2,M)=G(x;0) = /Ooe(oz;t)H(O;t)dt =
0

1 qJFl o0
— )t dt.
() [ et

We assumed n = 2¢ + 2 > 2M that is M — g — 1 > 0 so the above integral is convergent
because of the Taylor expansion.

1
(M —1)!

Differentiating the above expression we also have

e(a;t): tM71_|_...

, 1 4
Dl t) = —— M —j—-1 4 | <j<M-1).
et =G to (0=is :

At first we treat the case (1). Integrating the relation

!
q—1/2

S eD(ast) (g — gyt~ | =
§=0

el (a; ) D(1/2) t7Y2 — e(a; t) T(q + 1) t~(aFD

on the interval 0 < t < oo we obtain

9-1/2 |t=
0= Z eW (a;t) (g — j)t~(a=9) —
=0 t=0

F(1/2)/ e(qﬂ/?)(o‘”f)fwdf—F(q+1)/ e(as t)t~0" 1 dt.
0 0
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Hence we have

ooea' —q-1 :M = ela+1/2) 1/2
[ etasear = JUEL [ oo o zan -

qg+1

M—-1
( 1)M+q 1/2 F 1—{—21 Z e aq+1/2/ 7ajtt71/2dt.
q

Jj=

Owing to the relation
/ et dt =T(1/2) a;?
0

finally we have
9 M-—1

OOe a: —q—1 M+q—1/2 Z\~-/“4) F(1/2) e ol
/0 (st)t 7t = (—1)M+ 1 D > ejal.

3=0
This proves case (1).
Next we treat the case (2). Integrating the relation

/
-1

€D a;t) (g — ) | = e®(ast)t™" — e(ast) T(g + 1) 170"

Q

Il
o

J
on the interval 0 < t < oo we obtain

t=00

q—1
Z eD(a;t)D(g — )t — D (a;t) logt

t=0

~T(g+1) / ea;t) =971 dt — / el (a;t) logt dt.
0 0
So we have

oo 1 oo
ela; )t~ 1 dt = —7/ el (¢ logtdt =
/0 @51 Farn, “e

1)M+a—1 M-1
BTSN Z ej q“/ e~ %t logtdt.
q

Considering that

/ e %t logtdt = — aj_l (log aj + )
0

where v = 0.577 - - - is the constant of Euler, finally we obtain

o) . (_1)M+q M-—1 . M-—1 .
)t dt = ——— co 1 ; ol =
/0 e(a;t) [(g+1) ;J €5 aj 108 q; +7j§:;) €5 9

(_1)]V1+q M—-1
m €j O[;I- 10g06j.

Jj=0
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Here we used the fact

This completes the proof of case (2). |

4 Special case We here treat the simplest case M = 2, where the condition n < 2M
means that n = 2,3. In this case, the Sobolev space H = W?2(R") consists of all the
functions u(x) € L*(R") satisfying Au(z) € L?(R™). We assume that the inner product for
any u,v in H is given by

(u,0)m = /n [(Au(z)) (Av(x)) + p1 (Vu(z)) - (Vo(@)) + p2 u(z) v(z)|de,

where p1 = g+ a1, p2 = agay for some pair of positive numbers ag and a; (0 < g < ay).
As a special case of Theorem 2 and 3 we have

Theorem 4 We assume that n = 2,3. For every u(x) in H = W?(R") there exists a
positive constant C' which is independent of u(x) such that the following Sobolev inequality
holds.

2
(18) (00 1) =€ [ (80P 41 [Vato) + palute)?)

yeR”
Among these constants C' the best constant is

1 loga; —logag
— > (n=2)
47 a1 — Qg
C(n,2)=< 4 1

Eaé/z_'_a}/g (’I’L:g)

If we substitute C(n,2) into C in the above inequality (18), the equality holds for u(x) =

K(z,y) for every fized y € R™. The reproducing kernel K(x,y) is given by the following
formula.

K(z,y) = Glag, 0152 —y) = / e(ag,a1;t) H(x — y,t)dt =
0

° 1
(19) /0 po—— (emt — e~ ) H(x —y,t)dt

(4rt) =1 exp(—(a:% + x%)/(élt)) (n=2)
H(x,t) =
(47t) =32 exp(—(27 + 23 + 23)/(4t)) (n =3)

is the heat kernel.
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5 Appendix First we show that the integral of Eq. (12) when n is odd can be computed

by calculus of residues. Representing the integral by the polar coordinate (r,61,... ,60,_1)
€ [0,00) x [0, 7] x -~ [0, 7] x [0, 27], we have
|Sn 1|
(20) I:= T dr.
7"2 + )
k 0

If n is odd, by calculus of residues, we obtain

% 1
(7‘ + ag)

n-2 pr_q
, ne 1 1 2 n—2
— ()M 4 -
(=1) S ) \an 2 %

<

This coincides with the result of Theorem 3 (i). Next, we compute the case, that n is even.
By the change of the variable, we have

(22) |S” 1'/ M dz

(z + ag)
k:O

Let f(z) :znTJ/HQigl(z + ay) and integral path of f be as in Figure 1. Then we have

YA

Figure 1: Integral path of f.
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R R
/ (log 2) f (x)dz — / (log 2 + 27v/=T) f () dz

€

+ {integral on Cr and C.} = 27v/—1Res((log 2) f(2))

By taking the limit R — oo and € — 0, we have

/ f(z)dz = —Res((log 2) f Z (log(—¢;)) J
0 =0 I -+
k=0,k+£j
M—1 M—1
yM=a Z log(aj) +mv—1)aje; = (- 1)M~—a Z ejaf log a;
j=0 j=0

Substituting this to Eq. (22), we obtain the result.
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