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AssTRACT. In relatively nice geometric settings, in particular, on Lipschitz domains, absolute con-
tinuity of elliptic measure with respect to the surface measure is equivalent to Carleson measure
estimates, to square function estimates, and to e-approximability, for solutions to the second order
divergence form elliptic partial differential equations Lu = —div (AVu) = 0. In more general situa-
tions, notably, in an open set Q with a uniformly rectifiable boundary, absolute continuity of elliptic
measure with respect to the surface measure may fail, already for the Laplacian. In the present paper,
the authors demonstrate that nonetheless, Carleson measure estimates, square function estimates, and
g-approximability remain valid in such €, for solutions of Lu = 0, provided that such solutions enjoy
these properties in Lipschitz subdomains of Q.

Moreover, we establish a general real-variable transference principle, from Lipschitz to chord-arc
domains, and from chord-arc to open sets with uniformly rectifiable boundary, that is not restricted to
harmonic functions or even to solutions of elliptic equations. In particular, this allows one to deduce
the first Carleson measure estimates and square function bounds for higher order systems on open
sets with uniformly rectifiable boundaries and to treat subsolutions and subharmonic functions.
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1. INTRODUCTION

In the setting of a Lipschitz domain Q c R""!, n > 1, for any divergence form elliptic operator
L = —div(AV) with bounded measurable coefficients, the following are equivalent:

(i) Every bounded solution u, of the equation Lu = 0 in Q, satisfies the Carleson measure estimate
(see Definition 1.9 with F' = |Vu|/||ull;~q)).

(if) Every bounded solution u, of the equation Lu = 0 in Q, is g-approximable, for every £ > 0
(see Definition 1.11).

(iii) The elliptic measure associated to L, wy, is (quantitatively) absolutely continuous with respect
to the Lebesgue measure, wy, € Aw(07) on 9Q.

(iv) Uniform Square function/Non-tangential maximal function (‘S /N’’) estimates hold locally in
“sawtooth” subdomains of € (see Definition 1.15).

Historically, Dahlberg [Da3] obtained an extension of Garnett’s g-approximability result, ob-
serving that (iv) implies (ii) in the harmonic case'. The explicit connection of -approximability
with the A, property of harmonic measure, i.e., that (ii) = (iii), appears in [KKoPT] (where
this implication is established not only for the Laplacian, but for general divergence form elliptic
operators). That (iif) implies (iv) is proved for harmonic functions in [Da2]2, and, for null solutions
of general divergence form elliptic operators, in [DJK]. Finally, Kenig, Kirchheim, Pipher and Toro
[KKiPT] have recently shown that (i) implies (iif), whereas, on the other hand, (i) may be seen, via

IThis implication holds more generally for null solutions of divergence form elliptic equations, see [KKoPT] and
[HKMP].
2And thus all four properties hold for harmonic functions in Lipschitz domains, by the result of [Dal].



TRANSFERENCE OF ESTIMATES 3

good-lambda and John-Nirenberg arguments, to be equivalent to the local version of one direction
of (iv) (the “S < N” direction)3.

The main goal of the present paper is to show that while (iii) may fail on general uniformly
rectifiable domains even for harmonic functions [BJ] or might be not applicable in the absence of
a suitable concept of elliptic measure (e.g., for systems), (i), (if) and (iv) carry over from Lipschitz
domains to uniformly rectifiable sets by a purely real variable mechanism. In particular, this both
extends and clarifies our previous work in [HMM]. But let us start with more historical context.

In the past several decades, uniformly rectifiable sets have been identified as the most general
geometric setting in which many standard harmonic-analytic properties continue to hold. In partic-
ular, it was shown in the early 90’s that uniform rectifiability of a set E is equivalent to boundedness
of all sufficiently nice singular integral operators with odd kernels in L>(E) [DS1], and, much more
recently, that uniform rectifiability is equivalent to boundedness of the Riesz transform in L*(E)
(see [MMV] for the case n = 1, and [NToV] in general).

However, it seemed to be vital for many standard boundary estimates for solutions of elliptic
PDEs in a domain Q that, in addition to uniform rectifiability of its boundary, Q should possess
some additional topological features, ensuring a reasonably nice approach to the boundary. In
some respects, this is indeed true. In particular, it has been known that (i) — (iv) hold for harmonic
functions on chord-arc domains, that is, non-tangentially accessible domains with Ahlfors-David
regular boundaries (see Definitions 1.1 and 1.6 below, and [JK, DJK, DJ]). Such domains satisfy
an interior and exterior corkscrew condition (quantitative openness) and a Harnack chain condi-
tion (quantitative connectedness). At the same time, the counterexample of Bishop and Jones [BJ]
showed that absolute continuity of harmonic measure with respect to the Lebesgue measure (iii)
may fail on a general set with a uniformly rectifiable boundary: they construct a one dimensional
(uniformly) rectifiable set £ in the complex plane, for which harmonic measure with respect to
Q = C\ E, is singular with respect to Hausdorff H' measure on E. Much more recently, under the
natural and rather minimal background assumptions that Q satisfies an interior corkscrew condition,
and has an Ahlfors-David regular boundary, quantitative absolute continuity of harmonic measure
with respect to surface measure (either property (iii) above, or the weak-A., property, i.e., property
(iii) in the absence of doubling), has now been characterized in the harmonic case, thus establish-
ing the necessity of some connectivity assumption in this context: property (iii) (respectively, its
weaker non-doubling version) is equivalent to uniform rectifiability of 92, along with some version
of accessibility to the boundary, either the semi-uniformity condition of [AH] in the doubling case
[Azz], or respectively, the “weak local John condition”, which entails access to an ample portion
of the boundary, locally, from each interior point of Q [AHMMT]. Thus, while some connectivity
is indeed required to obtain property (iii), in [HMM] the authors proved that, nonetheless, Car-
leson measure estimates (i) and g-approximability (if) for harmonic functions (and implicitly, for
solutions of a certain more general class of elliptic equations) remain valid on all domains with a
uniformly rectifiable boundary, in the absence of any connectivity assumption. Shortly thereafter, it
was shown that, at least in the presence of interior corkscrew points, each of the necessary properties
(7) and (ii) is also sufficient for uniform rectifiability [GMT].

The present paper introduces a new transference mechanism, which illustrates that for cer-
tain classes of scale-invariant estimates (e.g., Carleson measure bounds, or square function/non-
tangential maximal function estimates) the passage from such estimates on Lipschitz domains to
analogous results on chord-arc domains and further to the same bounds on all open sets with uni-
formly rectifiable boundaries is, in fact, a real variable phenomenon. That is, for a given function
F defined in the complement of a co-dimension 1, uniformly rectifiable set E ¢ R™*!, if one has
suitable bounds for F on Lipschitz domains, then these automatically carry over to R™*! \ E. This

3We will prove this fact in much greater generality in this paper.
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immediately entails a series of new results in very general PDE settings (for solutions of second or-
der elliptic PDEs with coefficients satisfying a Carleson measure condition, for solutions of higher
order systems, for non-negative subsolutions), but clearly the power of having a general, purely
real-variable scheme, goes beyond these applications. Let us now discuss the details.

Definition 1.1 (ADR). We say that a set E C R™! is n-dimensional Ahlfors-David regular (or
simply ADR) if it is closed, and if there is some uniform constant C > 1 such that

(1.2) C ' <o(Ax,r) <Cr", Vre(0,diam(E)), x € E,

where diam(E) may be infinite. Here, A(x,r) := E N B(x, r) is the surface ball of radius r, and
o := H"|g is the surface measure on E, where H" denotes n-dimensional Hausdorff measure.

Definition 1.3 (UR and UR character). An n-dimensional ADR (hence closed) set E ¢ R™*! is n-
dimensional uniformly rectifiable (or simply UR) if and only if it contains big pieces of Lipschitz
images of R"” (BPLI). This means that there are positive constants 8, My > 1, such that for each
x € E and each r € (0, diam(E)), there is a Lipschitz mapping p = p,, : R" — R"*!, with Lipschitz
constant no larger than My, such that

H'(ENBnnp(lzeR" <) ) 2 677

Additionally, the UR character of E is just the triple of constants (6, My, C) where C is the ADR
constant; or equivalently, the quantitative bounds involved in any particular characterization of
uniform rectifiability.

Note that, in particular, a UR set is closed by definition, so that R™1\ E is open, but need not be
connected.

We recall that n-dimensional rectifiable sets are characterized by the property that they can be
covered, up to a set of H"-measure 0, by a countable union of Lipschitz images of R"; we observe
that BPLI is a quantitative version of this fact.

It is worth mentioning that there exist sets that are ADR (and that even form the boundary of
an open set satisfying interior Corkscrew and Harnack Chain conditions), but that are totally non-
rectifiable (e.g., see the construction of Garnett’s “4-corners Cantor set” in [DS2, Chapter1]).

Definition 1.4 (Corkscrew condition). Following [JK], we say that an open set Q ¢ R"*! satisfies
the Corkscrew condition if for some uniform constant C > 1 and for every surface ball A :=
A(x, ) = B(x,r)NOQ, with x € 3Q and 0 < r < diam(dQ), there is a ball B(Xa, C~'r) € B(x, r)NQ.
The point Xp C Q is called a Corkscrew point relative to A. We note that we may allow r <
C’ diam(0Q) for any fixed C’, simply by adjusting the constant C.

Definition 1.5 (Harnack Chain condition). Again following [JK], we say that an open set Q
satisfies the Harnack Chain condition if there is a uniform constant C > 1 such that for every pair
of points X, X’ € Q there is a chain of balls By, B, ..., By C Q with

X - X'| )
min{dist(X, 0Q), dist(X’, dQ)}/’
X € B), X' € By, BuN By # @ forevery 1 <k < N -1, and C~! diam(By) < dist(By, 0Q) <
C diam(By) for every 1 < k < N. The chain of balls is called a Harnack Chain. We remark that in
general, the estimate for N can be worse than logarithmic, but as is well known, in the presence of
an interior corkscrew condition, it is necessarily logarithmic if it holds at all.

Definition 1.6 (NTA, 1-sided NTA, CAD, and 1-sided CAD). We say that an open set Q C R+l
is 1-sided non-tangentially accessible (or simply 1-sided NTA) if it satisfies the Harnack Chain
condition, and Q satisfies the (interior) Corkscrew condition. Additionally, the 1-sided NTA char-
acter of Q is just the collection of constants involved in the fact that Q is 1-sided NTA, that is, the
(interior) corkscrew constant, as well as the constant from the Harnack chain condition.

Nsc@+m§
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Asin [JK], we say that an Q C R™*! is non-tangentially accessible (or simply NTA) if it satisfies
the Harnack Chain condition, and if both Q and Qcy := R"1\ Q satisfy the Corkscrew condition.
The NTA character of Q is the collection of constants involved in the fact that Q is NTA, that
is, the interior and exterior corkscrew constants, as well as the constant from the Harnack chain
condition.

We say that an open set Q ¢ R"*! is a 1-sided chord-arc domain, or simply 1-sided CAD, (resp.
chord-arc domain, or simply CAD) if it is 1-sided NTA (resp. NTA) and has ADR boundary.
The 1-sided CAD character (resp. CAD character) is the 1-sided NTA character (resp. NTA
character) together with the ADR constant.

Definition 1.7 (Lipschitz graph domain). We say that Q c R"*! is a Lipschitz graph domain if
there is some Lipschitz function ¢ : R* — R and some coordinate system such that

Q={(,0: X eR", t>y(x)}.
We refer to M = ||[Vy/||r~®) as the Lipschitz constant of Q.

Definition 1.8 (Bounded Lipschitz domain). We say that and open connected set Q c R™! is
a bounded Lipschitz domain if there exist rq > 0, M,Co,m > 1, {xj}’j’.’:l C 09, {rj};.”:1 with
Co Trg < rj < Corq for every 1 < j < m such that the following conditions hold. First, 0Q C
U;”:l B(xj,r;). Second, for each 1 < j < m there is some Lipschitz graph domain V;, with x; € dV;
and with Lipschitz constant at most M, such that U; N Q = U;NV; where U is a cylinder of height
8(M + 1)r;, radius 2r;, and with axis parallel to the f-axis (in the coordinates associated with V).

We refer to the triple (M, m, Cy) as the Lipschitz character of Q).

As we pointed out above and as can be seen from the definitions, non-tangentially accessible
domains possess certain quantitative topological features. One can show that a CAD satisfies a
property analogous to Definition 1.3, but using Big Pieces of Lipschitz Subdomains, rather than
Big Pieces of Lipschitz Images (see Proposition 3.20), the crucial difference being that in some
sense, a nice access to the boundary of a Lipschitz domain is retained, contrary to the general UR
case.

Finally, let us define the scale-invariant estimates at the center of this paper.

Definition 1.9 (CME). Let Q c R"*! be an open set and let F ¢ leoc(Q). We say that F satisfies
the Carleson measure estimate (or simply CME) on Q if

1
(1.10) IFllcmE@Q) = sup — // IF(Y)I2 dist(Y, 0Q) dY < oo.
x€dQ, 0<r<co T B(x,r)NQ

Definition 1.11 (s-approximable). Let Q ¢ R"*! be an openset. Letu € L™(Q), with [Ju||z~q) < 1,
and let € € (0, 1). We say that u is e-approximable on Q, if there is a constant C,, and a function
p=¢%€ Wﬁ)’cl (Q) satisfying

(1.12) llu - @ll=@) < €,
and
1
(1.13) sup  — // [Vo(Y)|dY < C;.
xedQ, 0<r<co " J JB(x.r)nQ2
Let Q be an open set. The cone with vertex at x € JQ and aperture « > 0 is defined as
(1.14) Fa(x) :i=Taxx) ={Y e QN B(x,r): |Y —x] < (1 + k) dist(¥,0Q)}, x € Q.

Given r > 0, we write I'(x) := I'a(x) N B(x, r) for the truncated cone. With a slight abuse of
notation if Q is unbounded and dQ2 bounded, our cones will be truncated. More precisely, in that
scenario, we will write I'q(+) to denote I" gdlam(m)(-) where C > 2 is a fixed harmless constant. In this
way, when 0Q is bounded, so are the cones, all being contained in a C’ diam(d€2)-neighborhood of
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0Q. We will sometimes refer to these cones as “traditional” to distinguish them from some dyadic
cones which will be introduced later, see (2.23).

Definition 1.15 (Non-tangential maximal function, Area integral, and Square function). Let Q
be an open set. For H € C(Q) (i.e., H is continuous function in ) we define the non-tangential
maximal function as

(1.16) N.oH(x) :== N.o,H(x):= sup [H(Y), X € 0Q);
YEFQ.K()C)

for G € L} .(Q), we define the area integral as

D=

(1.17) AaG(x) := Aq,G(x) := / / IG(Y)? dist(Y, 0Q)! "dY | x € 6Q;
Fax(x)

and, for u € Wllo’cz(Q), we define the square function as

=

(1.18) S qu(x) := S qu(x) := / / IVu(Y) dist(Y, 0Q)' "dY | x € 0Q.
Fak(x)

For any r > 0, we write N| , Ap, and S g, to denote the truncated non-tangential maximal function,
area integral, and square function respectively, where I'q(-) is replaced by the truncated cone I'q,(+).

Let us now list some highlights of main results of this paper (see Corollary 3.1, Theorem 3.31
and Theorem 3.6 for the precise statements in the body of the paper and also Notation 2.56). First,
the Carleson measure estimates on Lipschitz domains imply the Carleson measure estimates in
CAD, which, in turn, imply the Carleson measure estimates on the sets with UR boundaries, via the
following formalism.

Theorem 1.19 (Transference of Carleson measure estimates). *
(i) Let D c R"! be a chord-arc domain and F € L* (D). If F satisfies the Carleson measure

loc
estimate on all bounded Lipschitz subdomains of D then F satisfies the Carleson measure

estimate on D as well.

(ii) Let E ¢ R™! be an n-dimensional uniformly rectifiable set and let F € LIZOC(R”“ \E). If
F satisfies the Carleson measure estimate on all bounded chord-arc subdomains of R**' \ E,

then F satisfies the Carleson measure estimate on R™*' \ E as well.

(iii) Let E c R™! be an n-dimensional uniformly rectifiable set and let F € LIZOC(R”Jrl \E). If F
satisfies the Carleson measure estimate on all bounded Lipschitz subdomains of R**'\ E, then
F satisfies the Carleson measure estimate on R"™' \ E as well.

Secondly, in the class of open sets with UR or ADR boundary, or in the class of chord-arc
domains or 1-sided chord-arc domains, the Carleson measure estimates are equivalent to local and
global area integral bounds (aka square function estimates).

Theorem 1.20. Let Q ¢ R"*! be an open set with ADR boundary and suppose that we have a
collection {Q'}qes such that each Q' € X is an open subset of Q, 0Q' is ADR boundary, and also

“In the statement we have omitted the dependence in the Carleson estimates on the various geometric parameters.
The precise statements (see Theorem 3.31 and Theorem 3.6) given in the body of the paper impose that the Carleson
measure estimates hold for any bounded Lipschitz (resp. chord-arc) subdomain with a bound depending on the Lipschitz
(resp. CAD) character. The latter means that for all subdomains with Lipschitz (resp. CAD) character controlled by
some uniform quantity, say M, the corresponding Carleson measure estimates hold with an associated uniform constant
depending on M. The conclusions should also include that the resulting Carleson estimates depend on the CAD character
of D (resp. UR character of E) as well as on the Carleson estimates of F in the subdomains.
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that all of its local sawtooth subdomains (see Section 2) belong to X. Let G € LIZOC(Q) and H € C(Q)
and assume that

| 12
(rn / / IG(Y)? 5(Y) dY> < CllHll=sx2r). for all B(X,2r) C Q.
B(X,r)

The following statements are equivalent:

(@) lIGllemE@) < ||H||%m(g/)f0’” all Q) € X

(i) A Gllraoey < ClINy o Hllpaoar) for all Q' € X and for some 0 < g < 0.
(@ii) | AqGllraoa) < CliNwq HllLaoqy) for all Q" € X and for all 0 < g < oo.

This result is a particular case of Theorem 4.8 (and Remarks 4.20, 2.37, and 2.38), which actually
contains considerably more detailed statements, as well as equivalence to local area integral bounds.

Finally, we discuss the transference for the converse bounds on non-tangential maximal function
in terms of the square function and their connection with e-approximability. In this context, one
has to tie up explicitly the arguments of A and N... Our first result is a reduced version of the com-
bination of Theorems 5.1 and 5.24 stated in Corollary 5.50. We do not explain in detail conditions
(5.2) and (5.25) now, but let us mention that, generally, they are harmless bounds on interior cubes,
which, in the context of solutions of elliptic PDE follow from well-known interior estimates.

Theorem 1.21. Let D C R™! be a chord-arc domain. Let u € WIIO’CZ(D) N C(D) so that (5.2) and
(5.25) hold for some p > 2. Assume that for every bounded Lipschitz subdomain Q c R™! \ E

(1.22) [Nea = uXE)| 2o, < CIS aull260) »

holds with a constant depending on n and the Lipschitz character of Q, and where X{, is any interior
corkscrew point of Q at the scale of diam(0Q). Then, for every k > 0, if 0D is bounded

IN+. Dt — uXH)za@py < C'lIS prttlliapy,  forall 0 < g < eo,
and if 0D is unbounded and u(X) — 0 as |X| — oo then
IN«p«ttlla@apy < C'lIS ptllrapy, forall 0 < q < oo,

where C’ depends on g, n, the CAD character of D, the implicit constants in (5.2) and (5.25), the
constant C in (1.22), and «k; and where Xj, is any interior corkscrew point of D at the scale of
diam(0D).

Our last result is stated in Theorem 6.1. The interior bound (6.2) is, again, a fairly harmless
prerequisite which follows from known interior estimates in the context of solutions of elliptic
PDEs. We remark that the estimate (1.24) itself (see below) would not make much sense for general
uniformly rectifiable sets, because of topological obstructions (there is no preferred component for a
corkscrew point in such a general context), and for that reason we pass directly to e-approximability.

Theorem 1.23. Let E ¢ R™! be an n-dimensional uniformly rectifiable, and suppose that u €
WIL’S(R"“ \ E) N CR™!\ E) N LY(R"*' \ E) satisfies (6.2). Assume, in addition, that
IVullemes\g) < Collull @)

and that for every bounded chord-arc subdomain Q c R\ E
(1.24) [ Neou = uXED || 200, < C IS aull a0 »

holds with a constant depending on n and the CAD character of Q, and where X{, is any interior
corkscrew point of Q at the scale of diam(dQ). Then u is s-approximable on R \ E, with the
implicit constants depending on n, the UR character of E, the constant in (6.2) and in Cj.
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We remark that Theorem 1.19 (ii) and Theorem 1.23 were already implicit in our previous work
[HMM], although in the present paper our approach to the former result is simpler than the corre-
sponding arguments in [HMM].

To conclude, let us reiterate that the fact that our results provide a “black box” real-variable
transference principles allows one to use them considerably beyond the traditional scope. We can
treat, for instance, subsolutions and supersolutions of elliptic equations. Another example is higher-
order elliptic systems. The best available results to date in this context are restricted to Lipschitz
domains [DKPV]. Here we establish, for instance, the following estimates.

Let K,m € N. Let E be an n-dimensional uniformly rectifiable set and let u be a weak solution
to the system

K
Lu=z Z ag;;c')"c')ﬁusz j=1,...,K,

k=1 lal=|Bl=m

on R"*! \ E. Here, aé’;, l<a.B<n+1,1<jk<K a=(a,...,an1) € NJ, are real constant
symmetric coefficients satisfying the Legendre-Hadamard ellipticity condition (see (7.18)). Then u
satisfies the S < N estimates in R"*! \ E, that is,

IS gt e (V" )l () < CIN, gty g (V" ulloe), 0 < p < o0,

Furthermore, if D ¢ R"*! is a chord-arc domain with an unbounded boundary and V"*~!y vanishes
at infinity, we also have the converse estimate

INwo (V" u)llLapy < C||Sp (V" 'u) forall 0<g < oo.

HL’i(ﬁD)’

Similar results are valid locally and on bounded domains. We also obtain a version of &-
approximability and Carleson measure estimates in this general context. The reader can consult
Section 7 for detailed discussion of these results and other applications.

2. PRELIMINARIES

We start with some further notation and definitions.

e We use the letters ¢, C to denote harmless positive constants, not necessarily the same at each
occurrence, which depend only on dimension and the constants appearing in the hypotheses of
the theorems (which we refer to as the “allowable parameters”). We shall also sometimes write
a < b and a = b to mean, respectively, that a < Cb and 0 < ¢ < a/b < C, where the constants
c and C are as above, unless explicitly noted to the contrary. At times, we shall designate by M
a particular constant whose value will remain unchanged throughout the proof of a given lemma
or proposition, but which may have a different value during the proof of a different lemma or
proposition.

e Given a closed set E ¢ R"! we shall use lower case letters x, ¥, Z, etc., to denote points on E,
and capital letters X, Y, Z, etc., to denote generic points in R"*! (especially those in R"*! \ E).

e The open (n + 1)-dimensional Euclidean ball of radius r will be denoted B(x, r) when the center x
lies on E, or B(X, r) when the center X € R™"1\ E. A surface ball is denoted A(x, r) := B(x,)NE
where unless otherwise specified we implicitly assume that x € E.

e Given a Euclidean ball B or surface ball A, its radius will be denoted rp or r, respectively.

e Given a Euclidean or surface ball B = B(X, r) or A = A(x, r), its concentric dilate by a factor of
k > 0 will be denoted «B := B(X, kr) or kA := A(x, kr).

e Given a (fixed) closed set E c R™!, for X € R™!, we set 6(X) := dist(X, E).
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e We let H" denote n-dimensional Hausdorff measure, and let o := H”‘ £ denote the “surface
measure” on E.

e We will also work with open sets Q ¢ R"*! in which case the previous notations and definitions
easily adapt by letting E := 0Q.

e For a Borel set A ¢ R"™!, we let 14 denote the usual indicator function of A, i.e. 14(x) = 1 if
x€A,and 14(x) =0if x ¢ A.

e For a Borel set A ¢ R™!, we let int(A) denote the interior of A.

e Given a Borel measure y, and a Borel set A, with positive and finite 4 measure, we set fA fdu =
uA [, fdpu.

e We shall use the letter / (and sometimes J) to denote a closed (n + 1)-dimensional Euclidean
dyadic cube with sides parallel to the co-ordinate axes, and we let £(/) denote the side length
of I. If €(I) = 27, then we set k; := k. Given an ADR set E ¢ R™!, we use Q to denote a
dyadic “cube” on E. The latter exist (cf. [DS1], [Chr]), and enjoy certain properties which we
enumerate in Lemma 2.1 below.

Lemma 2.1 (Existence and properties of the “dyadic grid”, [DS1, DS2, Chr]). Suppose that E C
R™! is an n-dimensional ADR set. Then there exist constants ag > 0, y > 0 and C| < oo, depending
only on dimension and the ADR constant, such that for each k € Z, there is a collection of Borel
sets (“cubes”)
Dy :={Q} CE: je 3,

where 3y denotes some (possibly finite) index set depending on k, satisfying

() E = UjQ]§ for each k € Z.

(i) If m > k then either Q' C Q’;- or Q"N Qlj‘. =Q.
(iii) For each (j, k) and each m < k, there is a unique i such that Q’]‘. con

(iv) diam (Q%) < C,27%.

(v) Each Qlj‘- contains some “surface ball” A(x’jf, aOZ‘k) = B(xlj‘-, aOZ‘k) NE.

(vi) H”({x € Q’; s dist(x, E \ Q];) < QZ_k}) <Cio H"(Q’;),for all k, j and for all o € (0, ap).

A few remarks are in order concerning this lemma.

e In the setting of a general space of homogeneous type, this lemma has been proved by Christ
[Chr], with the dyadic parameter 1/2 replaced by some constant § € (0,1). In fact, one may
always take 6 = 1/2 (cf. [HMMM, Proof of Proposition 2.12]). In the presence of the Ahlfors-
David property (1.2), the result already appears in [DS1, DS2].

e For our purposes, we may ignore those k € Z such that 27 > diam(E), in the case that the latter
is finite.

e We shall denote by D = D(E) the collection of all relevant Ok, ie.,
D := UiDy,

where, if diam(E) is finite, the union runs over those k such that 2% < diam(E). When E is
bounded there exists a cube Qg € D(0€Q2) such that Qp = dQ and Q € Dy, for any Q € D(0L).

e For a dyadic cube Q € Dy, we shall set £(Q) = 27k and we shall refer to this quantity as the
“length” of Q. Evidently, £(Q) ~ diam(Q).

e For a dyadic cube Q € D, we let k(Q) denote the “dyadic generation” to which Q belongs, i.e.,
we set k = k(Q) if Q € Dy thus, £(Q) = 27,
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e Given Q € D we write O to denote the dyadic parent of Q, that is, the unique dyadic cube 0
with Q c Q and €(Q) = 2¢(Q). Also, the children of Q are the dyadic cubes Q' C Q with
U =€0)/2.

e Properties (iv) and (v) imply that for each cube Q € D, there is a point xy € E, a Euclidean ball
B(xg, r) and a surface ball A(xg, r) := B(xg, r) N E such that c£(Q) < r < £(Q) for some uniform
constant 0 < ¢ < 1 and

(2.2) A(xg,2r) C Q C A(xg, Cr),

for some uniform constant C. We shall denote this ball and surface ball by
(2.3) Bgp := B(xg, 1), Ag = Alxg, 1),

and we shall refer to the point x¢ as the “center” of Q.

Definition 2.4. Let E ¢ R"*! be an n-dimensional ADR set. By MP = MP®) we denote the dyadic
Hardy-Littlewood maximal function on E, that is, for f € Llloc(E)

MPf(x)= sup ) ]{2 )l do(y),

xeQeD(E

and, for 0 < p < oo, we also write M) f = MD(IfI")%. Analogously, if Qp € D(E), we write My,
for the dyadic Hardy-Littlewood maximal function localized to Qy,

M3 F = sup ][Q Ol doo).

x€QeDg,
where Dy, (E) = {Q € D(E) : Q € Qo) and, for 0 < p < oo, we also write Mg ,f = My, (| f|f’)%.

Let Q c R™! be an open set so that 9Q is ADR. Let ‘W = ‘W(Q) denote a collection of (closed)
dyadic Whitney cubes of Q, so that the cubes in ‘W form a pairwise non-overlapping covering of
Q, which satisfy

(2.5) 4 diam(J) < dist(4/, E) < dist(Z, 0Q) < 40 diam(/), VieW

(just dyadically divide the standard Whitney cubes, as constructed in [Ste, Chapter VI], into cubes
with side length 1/8 as large) and also

(1/4)diam(/;) < diam(/») < 4 diam(/;),
whenever I, and I, touch.

Next, we choose a small parameter 0 < 79 < 27* (depending only on dimension), so that for any
I € ‘W, and any 7 € (0, 7¢], the concentric dilate I*(7) := (1 +71)I still satisfies the Whitney property

(2.6) diam/ ~ diam I*(7) ~ dist (I*(7),0Q) ~ dist(/,0Q), 0<7t<7).

Moreover, for T < 19 small enough, and for any I, J € ‘W, we have that I*(7) meets J*(7) if and
only if I and J have a boundary point in common, and that, if / # J, then I*(7) misses (3/4)J.

Definition 2.7 (Whitney-dyadic structure). Let Q c R"*! be an open set so that 9Q is ADR. Let
W = W(Q) denote a collection of (closed) dyadic Whitney cubes of Q as in (2.5). Let D = D(0Q)
be the collection of dyadic cubes from Lemma 2.1 and given the parameters 7 < 1 and K > 1, set

(2.8) WY = {IeW: n'*eQ) < ) < K'*6(Q), distI, Q) < K'*6(Q)},

A Whitney-dyadic structure for Q with parameters i and K is a family {W}oep C W satisfying
the following conditions:

() WOQ # @ for every Q € D.
(ii) ’WOQ C Wy for every Q € D.
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(iii) There exists C > 1 such that, for every Q € D,

C'n'?0Q) < e < CKV20Q), VIeW,,

(2.9) ) 12
dist(/, Q) < CK'“4(Q), VYIe Wy.

In principle, for the previous definition, n7 and K are arbitrary, but we will typically need to
assume that 7 is sufficiently small and K is sufficiently large. We will do so and as a consequence
the constant C will be independent of 7 and K and will depend on dimension, ADR, and some
other intrinsic constants depending on the different scenarios on which we work. In particular,
it is convenient to assume, and we will do so, that K > 40°n so that given any I € ‘W such
that £(I) < diam(E), if we write Q; for (one) nearest dyadic cube to I with £(I) = £(Qj) then
Ie (W%; C Wy:. Note that there can be more than one choice of Qj, but at this point we fix one
so that in what follows Q7 is unambiguously defined.

Below we will discuss a few special cases depending on whether we have some extra information
about Q or Q. The main idea consists in constructing some kind of “Whitney regions” which will
allow us to introduce some “Carleson boxes” and “sawtooth subdomains”. The construction of
the Whitney regions depends very much on the background assumptions, having extra information
about Q or 0Q will allow us to augment the collections (W% to define ‘W so that we gain some
connectivity on the corresponding Whitney regions and hence the resulting subdomains would have
better properties. We consider four cases. In the first one, treated in Section 2.1, we assume
only that Q = R™! \ E where E is ADR (but is not necessarily UR) and we set Wo = (W%
(here we do not gain any connectivity). The second case is considered in Section 2.2 and deals
with Q = R"*! \ E where E is UR, in which case we can invoke Lemma 2.42 below and use the
Lipschitz graphs associated to the good regimes so that the augmented collection ‘W creates two
nice Whitney regions, one each lying respectively above and below the Lipschitz graph. Third,
when Q is a 1-sided CAD we can augment ‘W‘é using that D is Harnack chain connected so that the
resulting collections Wy give some Whitney regions which produce Carleson boxes and sawtooth
subdomains which are 1-sided CAD, see Section 2.3. We repeat the same construction in our last
case in Section 2.4, where Q is a CAD. The fact that Q satisfies the exterior corkscrew condition
allows us to conclude that Carleson boxes and sawtooth subdomains are as well.

To continue with our discussion let @ c R"*! be an open set so that 9Q is ADR. Let W = W(Q)
and D = D(0Q) be as above and let {Wyp}gpep be a Whitney-dyadic structure for Q with some
parameters 7 and K (we will assume that 7 is sufficiently small and K is sufficiently large). Fix
0 < 7 < 19/4 as above. Given an arbitrary Q € D, we may define an associated Whitney region
Uy (not necessarily connected), as follows:

(2.10) Up=Ugr:= | J I'®)
IGWQ

For later use, it is also convenient to introduce some fattened version of Ug

(2.11) Up=Upar:= | J I'2v.
[EWQ

When the particular choice of 7 € (0, 7g] is not important, for the sake of notational convenience,
we may simply write /* and Uy in place of I"(7) and Ug -.

We may also define the Carleson box relative to Q € D, by

(2.12) Tog=Tor:=int| | ] Up|.
Q'EDQ
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where

(2.13) Do:={Q e€D:Q cQ}.
Let us note that we may choose K large enough so that, for every Q,
(2.14) Tor CTon, C By := B (x0.K(Q)) .

We also observe that for any N > 1 we have
(2.15) BQ nNQc TQ,T/N-

To see this, let Y € Bp N Q = B(xp,r) N Q (cf. (2.2), (2.3)) and pick / € W with I 5 Y. Note that
(I < dist(1,0Q)/4 < |Y — xgl/4 < r/4 < €(Q)/4. Take y € Q so that dist(Y, Q) = |Y — )| and select
Qy >y with £(Qy) = €(I) < €(Q)/4. Thus, Qy € Dy and

dist(Z, Qy) < |Y =y = dist(Y, Q) < |Y — xg| < r < £(Q).
All these show that I € (W% C Wy and consequently Y € int(/*(t/N)) C Tg/n as desired.

It is convenient to introduce the Carleson box T, relative to A = A(x,r) with x € 9Q and
0 < r < diam(AQ). Let k(A) denote the unique k € Z such that 27%-! < 2007 < 27 and set

DA ;= {Q € Dya) : QN 2A # B).
We then define

(2.16) Ta=Tar:=int| | J Tg
QeDA

Much as in [HMar, (3.60)] if we write By = B(x,r) so that A = By N E, we have by taking K
possibly larger

5
(2.17) ZBAOQC Th C B(x,Kr)n Q.

For future reference, we also introduce dyadic sawtooth regions as follows. Given a family ¥ of
disjoint cubes {Q;} C D, we define the global discretized sawtooth relative to ¥ by

(2.18) Dy =D\ | Dy, .
7‘

i.e., D is the collection of all Q € D that are not contained in any Q; € ¥ . Given some fixed cube
0, the local discretized sawtooth relative to ¥ by

(2.19) Dy g :=Dp \ | JDg, = Dy N Dy.
T

Note that we can also allow ¥ to be empty in which case Dg = D and Dg; o = Dyg.

Similarly, we may define geometric sawtooth regions as follows. Given a family ¥ C D of
disjoint cubes as before we define the global sawtooth and the local sawtooth relative to ¥ by
respectively

(2.20) QF = int< U UQ,> . Qppi= int< U UQ,> .
Q'eDy Q'eby o
Note that Qg o = Tp. For the sake of notational convenience, we set

(2.21) (Wr]-— = U (WQ', (Wgc’Q = U (WQI,
Q’eDy 0'eDy o
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so that in particular, we may write
(2.22) Qg o = int < U 1*) .
Ie (W'T,Q

Finally, for every x € 9Q, we define non-tangential approach regions, dyadic cones, as

(2.23) rm= |J U
Qeb: O>x
Their local (or truncated) versions are given by
(2.24) o= |J Uy =xc0
Q'eDg: O’'5x

When 0Q is bounded, there exists a cube Qp € D(0Q) such that Qp = JQ and Q € Dy, for any
Q0 € D(0Q). In particular, I'g(-) C I'g,(-) C {X € Q : dist(X, 0Q) < diam(6Q2)} and all the cones are
bounded.

Note that all the previous objects have been defined using the Whitney regions Uy (made out of
dilated Whitney cubes /*(7)). One can analogously use the fattened Whitney regions Uy (composed
of the union of dilated Whitney cubes /*(27)). In that case we will use the notation /T\Q, /T\A, Qf,
Qg 0. T(), TE().

We will always assume that K is large enough (say K > 10*n) so that lﬁg,l(x) c I'(x) (cf. (1.14))
for every x € Q. Indeed, let Y € I'g j(x) and pick / € ‘W with Y € I. Take Q € D with Q 5 x and
£(Q) = €(I). Then,

dist(I, Q) < |Y — x| < 2dist(Y, 8Q) < 2(diam(/) + dist(/, dQ)) < 82 diam(l) < 100 Vnl(Q).
Hence, I € (W% C ‘W provided 100y < VK and thus I ¢ Uy C I'(x) as desired.

Remark 2.25. It is convenient to introduce a condition on interior Whitney balls, that is much
weaker than CME itself. Let Q ¢ R™*! be an open set. For every F € L% (Q) we set

loc

1
(2.26) IF llcMEy (@) := sup // |F(Y)I* dY,
o) Len 6T B(X,5(X)/2)

where 6(-) = dist(-, 0Q).
Note that for any X € Q we have that B(X,6(X)/2) C B(X,36(X)/2) N Q with £ € 0Q so that
0(X) = |X — x|, and 6(Y) > 6(X)/2 for every Y € B(X, 6(X)/2). Hence,

3 n
2.27) IFllemEy @) < 2 (5) IFlleME@),

and ||FllcMmEy @) < oo is necessary for (1.10) to hold.

We note that in all applications to the CME for solutions of elliptic PDEs, ||F|lcmg, @) Will be
bounded automatically, by Caccioppoli’s inequality (since F' will be of the form Vu or V"u with
u being a bounded solution). We shall discuss this in more detail together with the corresponding
applications.

We introduce a dyadic version of Definition 1.9. Given Q ¢ R™*!, an open set with dQ being
ADR, let {Woloenia) be a Whitney-dyadic structure for Q with some parameters 77 and K. We
define, for every F € L2 (Q),

(2.28) IFlloppesnsa) = Sup IFOOP dist(X, 0Q) dX

oeno) () JJ1,
We are going to show that

(2.29) IFllemE@ < 1Fllepmpsaqy + IFllemEq @)
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To obtain this, fix x € 9Q and 0 < r < co. Set Wy, ={I € W(Q) : I N B(x,r) # @} and note that
given I € ‘W, ,, if we pick Z; € I N B(x, r), then (2.5) implies

(2.30) diam(]) < dist(/,0Q) < |Z; — x| < r.
Set
WAl = (I e W,, : €I) < diam(6Q)/4}, WYE = (I e W,,: () > diam(5Q)/4},

with the understanding that wf;f,g = @ if diam(dQ) = oo. Using this notation and writing § =
dist(-, 0Q) we have

(2.31) // IF26dX < Z //|F|26dX+ Z //|F|26dX=I+II,
B(x,)NQ I I I

small bi
Tewsna big

here we understand that IT = 0 if (Wg,if =0@.
To estimate [ we set ro = min{r, diam(9€2)/4} and pick k; € Z so that 2kl <y < 2R, Set
D) = {0 eDOQ) : Q) =2%, 0N B(x,3r) £ B).

Given I € (W;f‘,‘a“ we pick y € 9Q so that dist(/,0Q) = dist(/,y). Hence there exists a unique
07 € D(0Q) so that y € Oy and £(Qy) = £(I) < rg < diam(0Q2)/4 by (2.30). Also,

dist(1, Qy) < dist(,y) = dist(I, 0Q) < 40 diam(I) = 40 Vnl(Q).
This implies that / € WOQI c Wy,, provided 0 < n < 1 and K > 40+/n. On the other hand, by
(2.30)

[y — x| < dist(y, I) + diam(J) + |Z; — x| < 3r,

hence there exists a unique Q € D; so that y € Q. Since £(Q;) < rp < 2k = £(Q) we conclude
that Q; C Q and consequently I C int(Ug,) C Tp. In short we have shown that if / € (W;f‘r‘a“ there
exists Q € Dy so that I C Tp. Thus,

<> [ PO < WPl 3 (@) < IFlleysswia”

0D, QD

where we have used the fact that 9 is a pairwise disjoint family, that UQEQ1 0 C B(x,Cr)yn oQ
(with C depending on dimension and ADR), and that 0Q is ADR.

We now estimate II when non-empty, in which case diam(9Q) < co. Using the properties of the
Whitney cubes and recalling (2.26) we arrive at

ms Y un / / IFPdX < IFllevegey >, €D"
I

Tewte IeWys
< IFlleMEy@) S 2mrewhis: ) =24,
diam(AQ) /4<2k<r
To estimate the last term we observe thatif Y € I € (Wg,if we have by (2.5)
|Y — x| < diam(J) + dist(Z, 9Q) + diam(0Q) < £(I).

This and the fact that Whitney cubes have non-overlapping interiors imply

(232) #{Ie WhE: () =2 =27 Ny
TeWRs¢(1)=2k

— y—kn+1)

U 1‘ < 27D B, 25 < 1.
TeWRE.o(1=2*
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Therefore,
II < IFllemE, (@) Z 2 SIFllemEg @
diam(9Q) /4<2k<r
Collecting the estimates for I and II we obtain (2.29).

Definition 2.33 (Dyadic Non-tangential maximal function, Area integral, and Square function).
Let Q@ c R™! be an open set with Q being ADR and let {Wo}oenao) be a Whitney-dyadic
structure for Q with some parameters n7 and K. For H € C(Q) (i.e., H is continuous function in €2),
we define the dyadic non-tangential maximal function as

(2.34) N.H(x) := sup |H(Y)|, x € 0Q;
Yel'(x)
for G € LIZOC(Q), we define the dyadic area integral as

1

(2.35) AG(x) = ( / / IG(Y)? dist(Y, E)l‘"dY>2 . xed;
T'(x)

and, foru € Wllo’f(Q), we define the dyadic square function as

(2.36) Su(x) := < / / [Vu(Y)|? dist(Y, aQ)l—”dY>2 , x € 6Q.
I'(x)

For any Q € D(AQ), we write N2, AL, and S€ to denote the local (or truncated) dyadic non-
tangential maximal function, area integral, and square function respectively, where I'(-) is replaced
by the local cone T'2(:). Finally, N., A, § or N2, A2, S€ stand for the corresponding objects
associated to the fattened cones f(~) or their local versions fQ(~).

Remark 2.37. 1t is convenient to compare the two types of cones, the “traditional” and the dyadic
(cf. (1.14) and (2.23)). Fix a Whitney-dyadic structure {W}oep(oq) for Q with parameters 1 and
K. It is straightforward to see that there exists « such that the dyadic cones I'(x) are contained in
I'a(x) for all x € 0Q. Indeed, if Y € I"(27) with I € ‘W and Q > x then by (2.9)

¥ = x| < diam(I"(27)) + dist(Z, Q) + diam(Q) < K'*(Q) < K" 57 ¢(1)
< K1/2 77_1/2 dist(Z,0Q) < K1/2 17_1/2 dist(Y, 0Q),

hence Y € T'q g1/2,-12(x). And we have shown that I'(x) C f(x) C g k12,-12. Conversely, given
k > 0, there exist n and K (depending on «) such that if {W}oen(ag) is a Whitney-dyadic structure
for Q with parameters 7 and K then I'g,(x) C I'(x) for all x € 0Q. As a matter of fact, given
Y eTgx(x), let I € W with I 5 Y and pick Q € D(9Q) with Q 3 x and £(I) = £(Q) (recall that if
0Q is bounded we have assumed that §(Y) < diam(0€2), hence such a cube Q always exists). Then,

dist(, Q) < |Y — x| < (1 + &) dist(¥, 0Q) < (1 + x)(diam(7) + dist(Z, 0Q)) < (1 + k)¢(I) = (1 + K)E(Q).
Thus, if K'/2 > 1 + &, then I € W§ ¢ Woand Y € I C Up C I'(x) as desired.

Remark 2.38. In the previous remark we have been able to compare the dyadic and the traditional
cones and this give comparisons between the associated non-tangential maximal functions, area
integrals, or square functions by adjusting the different parameters. It is also convenient to see how
to incorporate the “change on the aperture” on the traditional cones via or on the dyadic cones.
In the case of traditional cones this amounts to considering different values of the aperture «. For
the dyadic cones one can “change the aperture” using Ug = Ug; versus I7Q = Ugpor, Or even by
considering Whitney-dyadic structures with different parameters.

In the case of the traditional cones, one has for every 0 < p < oo and «, ¥’ and for every F € C(Q)
and G € W2(Q),

loc

(2.39) IN:« o Fllzrog) 2w INs o Fllir@a) AQGllLr©60) Scu A Gllr o)
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The first estimate can be found in [HMiTa, Proposition 2.2]. For the second estimate we refer to
[MPT, Proposition 4.5] in the case Q2 being a CAD, a simpler argument (valid also in the former
case) can be carried out by adapting [MP, Proposition 3.2, part (i)]. Further details are left to the
interested reader.

For the dyadic cones, Remark 2.37 says that if {W}oeps) is a Whitney-dyadic structure for Q
with parameters 7 << 1 and K > 1 then I'(x) C f(x) C I'q «(x) for some large « > 0 and for every
x € 0Q. On the other hand, let {W ,Q}QE]D)((’)Q) is a Whitney-dyadic structure for Q with parameters
n’ < 1and K’ > 1 and we write ['(x) for the associated dyadic cone. As observed before we have
that ' 1(x) € I"(x). Write N, and A (resp. N, and A’) as in (2.34) and (2.35) for the cones I

(resp.I'”). These and (2.39) allow us to obtain that for every 0 < p < oo and for every F € C(Q)
IN.Flir@oy < INFllea) < INxoxFlleo) Sc lINwai Flleo < IN.Fllpeq)

and, for every G € WIIO’CZ(Q),
AG||zr 90y < ”ﬁG”LP(BQ) < I AaGllr ) <k A, 1Gllroo) < A Gllrroq)-

2.1. Case ADR. Here we assume that Q = R"*! \ E where E is merely ADR, but possibly not UR.
Let us set Wy = "W% (cf. (2.8)) and we clearly have (if) and (iii) with C = 1 in Definition 2.7. For
(i), we see that W% is non-empty, provided that we choose 7 small enough, and K large enough,
depending only on dimension and the ADR constant of E. Indeed, given Q € D(E), consider the
ball Bp = B(xg,r), as defined in (2.2)-(2.3), with r ~ £(Q), so that Ag = Bo N E C Q. By [HMar,
Lemma 5.3], we have that for some C = C(n, ADR),

Y e R™\ E: dist(Y,E) < er} N Bg| < Cer™!,

for every 0 < € < 1. Consequently, fixing 0 < € < 1 small enough, there exists X € %BQ, with
dist(Xp, E) > ey r. Thus, B(Xg, e 1r/2) C Bp \ E. We shall refer to this point Xy as a “Corkscrew
point” relative to Q, that is, relative to the surface ball Ag (cf. (2.2) and (2.3)). Now observe that
X belongs to some Whitney cube I € ‘W, which will belong to WY, for  small enough and K
large enough. Hence, {Wo}oep(£) is a Whitney-dyadic structure for R™1\ E.

In [HMM] it was shown that the ADR property is inherited by all dyadic local sawtooths and all
Carleson boxes:

Proposition 2.40 ((HMM, Proposition A.2]). Let E ¢ R™*! be a closed n-dimensional ADR set and
let {W o} pen(r) be a Whitney-dyadic structure for R"™'\ E with parametersn < 1 and K > 1. Then
all dyadic local sawtooths Qg o and all Carleson boxes T have n-dimensional ADR boundaries.
In all cases, the implicit constants are uniform and depend only on dimension, the ADR constant of
E and the parameters n, K, and 1.

2.2. Case UR. Here we assume that Q = R™"! \ E where we further assume that E is UR. Much
as before, since E is in particular ADR, if we take n << 1 and K > 1 (depending on n and the ADR
constant of £) we can guarantee that ‘W% # . In this case we will exploit the additional fact that
E is UR to construct some Whitney-dyadic structure with better properties. To do so, we would
like to recall some results from [HMM] but we first give a definition to then continue with the main
geometric lemma from [HMM].

Definition 2.41. [DS2]. Let S ¢ D(E). We say that S is “coherent” if the following conditions
hold:

(a) S contains a unique maximal element denoted by Q(S) which contains all other elements
of S as subsets.
(b) If O belongs to S, and if Q C é C Q(S), then é es.

(c) Given a cube Q € S, either all of its children belong to S, or none of them do.
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We say that S is “semi-coherent” if only conditions (a) and (b) hold.

Lemma 2.42 (The bilateral corona decomposition, [HMM, Lemma 2.2]). Suppose that E C R+
is n-dimensional UR. Then given any positive constants n < 1 and K > 1, there is a disjoint
decomposition D(E) = G U B, satisfying the following properties.

(i) The “Good” collection G is further subdivided into disjoint stopping time regimes, such that
each such regime S is coherent (cf. Definition 2.41).

(ii) The “Bad” cubes, as well as the maximal cubes Q(S) satisfy a Carleson packing condition:

Yo a@) + ). o(0®) < Crxo(Q), YQeD(E).
Q'cQ,Q'eB S:0(S)co
(iii) For each S, there is a Lipschitz graph I's, with Lipschitz constant at most n, such that, for
every Q € 8§,

(2.43) sup dist(x,I's) + sup dist(y, E) < n{(Q),
xeA*Q yEB*QﬂFs
where B*Q := B(xg, K{(Q)) and A*Q = B*Q NE.

As we have assumed that E is UR we make the corresponding bilateral corona decomposition of
Lemma 2.42 with 7 < 1 and K > 1. Our goal is to construct, for each stopping time regime S in
Lemma 2.42, a pair of CAD domains Qg, which provide a good approximation to E, at the scales
within S, in some appropriate sense. To be a bit more precise, Qg := Qg U Qg will be constructed
as a sawtooth region relative to some family of dyadic cubes, and the nature of this construction
will be essential to the dyadic analysis that we will use below.

Given Q € D(E), for this choice of  and K, we set as above B*Q := B(xg, Kt(Q)), where we
recall that x¢ is the center of Q (see (2.2)-(2.3)). For a fixed stopping time regime S, we choose a
co-ordinate system so that I's = {(z, ¢s(z)) : z € R"}, where g : R — R is a Lipschitz function
with [l¢llLip < 7.

Claim 2.44 ((HMM, Claim 3.4]). If Q € S, and I € ‘WY, then I lies either above or below Is.
Moreover, dist(/,I's) > n'/>€(Q) (and therefore, by (2.43), dist(I,I's) ~ dist(/, E), with implicit
constants that may depend on 7 and K).

Next, given Q € S, we augment "W%. We split WY, = ‘W%’Jr U WY, where I € (W%+ if I lies
above ['s, and I € ’W%_ if I lies below I's. Choosing K large and n small enough, by (2.43), we
may assume that both ’W%i are non-empty. We focus on W%+, as the construction for (W%_ is the
same. For each I € (W%’Jr, let X; denote the center of /. Fix one particular Iy € (W%Jr, with center
XéN:: Xj,- Let Q denote the dyadic parent of Q (that is, the unique Ndyadic cube Q WitEI 0c Q and
£(Q) = 26(Q)), unless Q = Q(S); in the latter case we simply set Q = Q. Note that Q € S, by the
coherency of S. By Claim 2.44, for each [ in WOQ’+, orin "W%’+, we have

dist(1, E) = dist(, Q) ~ dist(/,Ig),
where the implicit constants may depend on 77 and K. Thus, for each such /, we may fix a Harnack
chain, call it Hj, relative to the Lipschitz domain

Of ={,neR™" 11> g5},

connecting X; to Xa By the bilateral approximation condition (2.43), the definition of ‘WY, and the

fact that K'/? < K, we may construct this Harnack Chain so that it consists of a bounded number
of balls (depending on 5 and K), and stays a distance at least cn'/2£(Q) away from I's and from E.
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We let (WB+ denote the set of all J € ‘W which meet at least one of the Harnack chains 7, with
Ie ‘W%’J' u (W%Jr (or simply I € W, if 0 = Q(S)), i.e.,

where as above, Q is the dyadic parent of Q, unless Q = Q(S), in which case we simply set Q =0
(so the union is redundant). We observe that, in particular, each I € (W%+ U ‘W%Jr meets Hj, by
definition, and therefore

(2.45) Wo' W5 cwg'
Of course, we may construct (WB_ analogously. We then set
* *,+ k,—

Wo=Ws UW, .

It follows from the construction of the augmented collections ‘W Zi that there are uniform constants
¢ and C such that

en'?0(Q) < €¢Iy < CK'?0(Q), VI e Ws,

2.46
. dist(1, Q) < CK'*0(Q), VI e W),

It is convenient at this point to introduce some additional terminology.

Definition 2.47. Given Q € G, and hence in some S, we shall refer to the point Xé specified above,
as the “center” of U 5 (similarly, the analogous point X, lying below I's, is the “center” of Uy).
We also set Y, 5 = Xf—’é, and we call this point the “modified center” of Ué, where as above Q is the
dyadic parent of Q, unless Q = Q(S), in which case Q = 0, and Y5 = Xp-

Observe that W Bi and hence also ‘W, have been defined for any Q that belongs to some stop-
ping time regime S, that is, for any Q belonging to the “good” collection G of Lemma 2.42. We
now set

(2.48) W, = Wo. Q€6
' Tl Wy, ges

and for Q € G we shall henceforth simply write ‘WE in place of (Wai. Note that by (2.8) when
Q € B and by (2.46) when Q € G we clearly obtain (2.9) with C depending on n and the UR
character of E. By construction WOQ C Wy. All these show that, provided n < 1 and K > 1
(depending on 7 and the UR character of E), {Wo}oep(k) is a Whitney-dyadic structure for R**!\ E
with parameter 77 and K and with C depending on n and the UR character of E.

Given an arbitrary Q € D(E) and 0 < 7 < 79/4, we may define an associated Whitney region Ug

(not necessarily connected) as in (2.10) or the fattened version of l/}Q as in (2.11). In the present
situation, if Q € G, then Uy splits into exactly two connected components

(2.49) Uy=Us.:= | Ira.
IeWp

We note that for O € G, each Ué is Harnack chain connected, by construction (with constants
depending on the implicit parameters 7,7 and K); moreover, for a fixed stopping time regime S, if
(O’ is a child of Q, with both Q’, Q € S, then U é, uU 5 is Harnack Chain connected, and similarly
for Uy VU,.

We may also define the Carleson boxes T, global and local sawtooth regions Qg, Q# o, cones
T, and local cones I'? as in (2.12) (2.20), (2.23), and (2.24).
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Remark 2.50. We recall that, by construction (cf. (2.45), (2.48)), given Q € G, one has "W%’i C
W, where Q is the dyadic parent of Q. Therefore, Y 5 €UpnU 3 Moreover, since Y is the center

of some I € (WOQJJ", we have that dist(Yé,&Ué) x dist(Yé,aUé) ~ {(Q) (with implicit constants
possibly depending on 77 and/or K)

Remark 2.51. Given a stopping time regime S as in Lemma 2.42, for any semi-coherent subregime
(cf. Definition 2.41) 8’ c S (including, of course, S itself), we now set

(2.52) of =int | US| .
QeS’

and let Qg := Qf UQg,. Note that implicitly, Qg depends upon 7 (since U 5 has such dependence).
When it is necessary to consider the value of T explicitly, we shall write Qg (7).

The main geometric lemma for the associated sawtooth regions is the following.

Lemma 2.53 ((HMM, Lemma 3.24]). Let S be a given stopping time regime as in Lemma 2.42, and
let " be any nonempty, semi-coherent subregime of S. Then for 0 < T < 1¢, with 79 small enough,
each of Qg, is a CAD with character depending only on n,t,n, K, and the UR character of E.

2.3. Case 1-sided CAD. Here we assume that Q is a 1-sided CAD. In this case, we are basically
in the situation which is similar to being within one regimen S, at least as far as the construction of
W is concerned.

With W = W(Q) and D = D(0Q) as above, and for some give parameters n < 1, K > 1,
we consider (W% (cf. (2.8)). For any Q € D we let Xg be a corkscrew point relative to Q, more
specifically, relative to Ag (cf. (2.2)-(2.3)). We note that in this scenario the existence of such point
comes from the fact that Q satisfies the (interior) Corkscrew condition). Forn << 1 and K > 1
depending on the CAD character of ) we can guarantee that for every Q € D, if I € ‘W is so that
I>Xpthen/ € (W%. We then augment ‘W% to W, as done in [HMar, Section 3]. More precisely,
use the fact that one can construct a Harnack chain to connect Xp with any of the centers of the
Whitney cubes in (W% U (VV% where Q is the dyadic parent of Q. Then Wy, is the family of all

Whitney cubes which meet at least one ball in all those Harnack chains. Note that in the case when
E is UR and Q € S we have used a similar idea, the main difference is that the Harnack chain in
that case comes from the fact that QFS is a Lipschitz domain, whereas here such property comes
from the assumption that € is a 1-sided CAD and hence the Harnack chain condition holds. Set
then ‘Wo = Wy, and one can see that (with the appropriate choice of a sufficiently small 7 and a
sufficiently large K depending on n and the CAD character of D), that (2.9) hold. Moreover, the
construction guarantees that ‘W% U ‘W% C Wy, that we can cover with the Whitney cubes in Wy

all the Harnack chains connecting Xy with any center of / € WOQ U (W% C Wo, and also that if
1, J are such that I 5 X and J 3 X5 then /,J € ‘Wy. We note that by construction the Harnack
chain condition holds in each Whitney region Uy and so it does in Up U U g In either case the
corresponding constant depends on the CAD character of D and the parameters 1, K, 7.

In the present situation we have the following geometric result:

Lemma 2.54 ([HMar, Lemma 3.61]). Let Q c R"*! be a I-sided CAD and let {Woloenoa) be
a Whitney-dyadic structure for Q with parameters n < 1 and K > 1 as just constructed. Then
all of its dyadic sawtooths regions Qg and Qg o, and all Carleson boxes T and Ty are also I-
sided CAD with character depending only on dimension, the 1-sided CAD character of €, and the
parameters i, K, and 1.
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2.4. Case CAD. Here we assume that Q is a CAD. This is, strictly speaking, a sub-case of the
Case 1-sided CAD above, but the extra assumption that Q has exterior corkscrews can be inferred
to the associated sawtooth regions and Carleson boxes.

With W = W(Q) and D = D(9Q) as above, and for some give parameters n < 1, K > 1, we
consider (W% (cf. (2.8)) and construct ‘W exactly as in the 1-sided CAD case since a CAD is in
particular 1-side CAD. Hence, we have the very same properties, in particular, Lemma 2.54 applies.
But we can additionally obtain the exterior corkscrew condition:

Lemma 2.55. Let Q ¢ R™! be a CAD and let {Woloenwa) be a Whitney-dyadic structure for Q
with parameters 1 < 1 and K > 1 as just constructed. Then all of its dyadic sawtooths regions
Qg and Qf o, and all Carleson boxes T and Ta are also CAD with character depending only on
dimension, the CAD character of Q, and the parameters 1, K, and 1.

Proof. As mentioned above we can apply Lemma 2.54, hence all the Qg, Q o, T, and Ty are 1-
sided CAD domains. It remains to see that any of them satisfy the exterior corkscrew condition. Let
Q. be one of these subdomains and take x, € dQ, and 0 < r < diam(d€2,). By construction 9Q, C
Q and we consider two cases 0 < dist(x,, 0Q) < r/2 and dist(x,dQ) > r/2. In the first scenario
we pick x € JQ so that |x, — x| = dist(xy, 0Q) < r/2 (notice that x = x, if x, € dQ N Q). Since
Q is a CAD it satisfies the exterior Corkscrew condition, hence we can find X € Qe = R*1\ Q s0
that B(X, cor/2) C B(x, r/2) N Qe Where ¢ is the exterior corkscrew constant. Note that Q, C Q,
hence B(X, cor/2) C (Qy)ext. Also, B(X,cor/2) € B(x,r/2) C B(x4,r). This shows that X is an
exterior corkscrew point relative to the surface ball B(x,, r) N 0Q, for the domain Q, with constant
co/2. Consider next the case on which dist(x,,0Q) > r/2. Note that in particular x, € Q and
therefore we can find two Whitney cubes 1, J € ‘W so that x € I* N J, Al N IJ # @, int(I*) C Q,
and J is a Whitney cube which does not belong to any of the Wy that define . Note that
£(J) > dist(xy,0Q)/C > r/(2C) for some uniform constant C > 1, that I* misses %J as observed
before and that the center of J satisfies X(J) € (Qy )ext. It is then clear that the open segment joining
X4 with X(J) is contained in (4 )ext and we pick X in that segment so that |X — x,| = r/(8C) and
hence B(X,r/(16C)) C B(xx,r) N Q. This shows that X is an exterior corkscrew point relative
to the surface ball B(xy,r) N 0Q, for the domain Q, with constant 1/(16C). Therefore, we have
shown that Q satisfies the exterior Corkscrew condition with implicit constant uniformly controlled
by the CAD character of Q. O

2.5. Some important notation. To complete this section we introduce the following notation
which will be used in our main statements:

Notation 2.56. In the statements of our main results, we will assume that some estimates (e.g.,
Carleson estimates, “A < N”, “N < S”, etc.) hold for a given family of subsets with constants
depending on the character of those subsets and our goal is to transfer those estimates to the original
set. It is crucial to explain how this dependence on the character is understood. To set the stage
suppose that we are given some set X C R"*! and a family Sx := {Y}yes,, ¥ € X. We assume
that associated with X there is some collection of non-negative parameters Mx € [1, )M called its
character and also that each Y € Sx has some associated character My € [1, )2, a collection of
non-negative parameters. Using this notation when we say that certain estimate holds for all Y € Sx
with constant Cy depending on the character of Y, we mean that Cy = @(My) with ® : [1, c0)N2 —
(0, c0) being a non-decreasing function in each variable. Implicit in the arguments to transfer the
desired estimate to X, we will use only those sets Y € Sx whose parameters in the character
are all uniformly controlled by some constant M, (which will depend on the character of X), and
then all the corresponding constants in the assumed estimates for those sets will be controlled by
O(My, ..., Mp) < oo, and eventually the desired estimate on X will depend on @(M, . .., Mp).

It is illustrative to present some examples explaining the previous abstract notation in some
particular cases. Suppose that the goal is to show that some function F satisfies the Carleson
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measure estimate (1.10) in X = R™! \ E, with E being UR (see the second part of Theorem
3.31). In this case Mx € [1,00)? is the UR character of E, and we let Sx be the collection of
bounded chord-arc subdomains of X, in which case My € [l,)* is the CAD character of Y.
With this in hand we show that there is a constant My (depending only on My, dimension, and
the harmless discretionary parameters 7,77 and K, and thus independent of F’; see Lemma 2.53) so
that the resulting estimate can be transferred from the collection of CAD with parameters in the
character at most My, and hence the Carleson estimate (1.10) holds with a constant depending only
on ®(My, My, My, Mp), and other harmless parameters. Similarly, another example is the case that
X = Dis a CAD, hence Mx € [1, o)* is its CAD character, and Sx is some collection of bounded
Lipschitz chord-subdomains of X, then My € [1, o0)? is the Lipschitz CAD character of Y.

3. TRANSFERENCE OF CARLESON MEASURE ESTIMATES

In this section we show how to transfer CME estimates from Lipschitz to CAD (see Theorem
3.6) and then from CAD to the complement of a UR set (see Theorem 3.31). These two independent
results, each interesting in its own right, can be combined to give immediately the following:

Corollary 3.1. Let E c R"™! be an n-dimensional UR set and let F € LIZOC(R’“rl \E). If F satisfies the
Carleson measure estimate (1.10) for every bounded Lipschitz subdomain of R"™ '\ E with constant
depending on the Lipschitz character (see Notation 2.56), then F satisfies the Carleson measure
estimate (1.10) in R"™1 \ E as well. More precisely, there exists a large constant My (depending

only n and the UR character of E°) so that using the notation in (1.10) there holds

(3.2) IFlleme®mey <€ sup  IFllemE@),

QCR™I\E
where the sup runs over all bounded Lipschitz subdomains Q c R"!\ E with parameters in the
Lipschitz character at most My, and C depends as before only on n, and the UR character of E.

Remark 3.3. The previous result (and also Theorem 3.31) easily yields a version of itself where
everything is localized to some open subset with UR boundary. More precisely, let Q ¢ R"*! be an
open set with 0Q being UR and let F € L2 (Q). Then

loc

(3.4) IF|lcmE@) < C sup [IFllcmED)s
DcQ

where the sup runs over all bounded Lipschitz subdomains D c Q with parameters in the Lipschitz
character at most My, and C depends only on n and the UR character of 0€.

To see this, write Fq := F in Q and Fq = 0 in R"*! \ Q so that F € LIZOC(R”Jrl \ Q). Since 0Q is
UR we can apply Corollary 3.1 to E = 9Q and (3.2) easily yields

IFllemE©@) = IFalleme®+1a0) <€ sup  [[Fallemew) = C sup [[FallemEmD)-
DCR"1\4Q DcQ

3.1. Transference of Carleson measure estimates: from Lipschitz to chord-arc domains. In
this section we present a method to transfer the CME estimates from Lipschitz domains to CAD.
Our main result is as follows:

Theorem 3.5. Let D ¢ R™! be a given CAD and assume that F € leoc(D) satisfies (2.26). If
F satisfies the Carleson measure estimate (1.10) on all bounded Lipschitz subdomains of D with
the constant C = Cy depending on the Lipschitz constants of the underlying domains only, then F
satisfies the Carleson measure estimate (1.10) in D as well, with the bound depending on Cy, the

constant in (2.26), the NTA constants of D and the ADR constants of 0D only.

S0ur estimates depend also on the discretionary parameters 7,7 and K introduced above, but in turn each of these
may be chosen to depend at most on n and the UR character of E.
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Theorem 3.6. Let D ¢ R™! be a given CAD and let F € leoc(D). If F satisfies the Carleson
measure estimate (1.10) for every bounded Lipschitz subdomain of D with constant depending on
the Lipschitz character (see Notation 2.56), then F satisfies the Carleson measure estimate (1.10)
in D as well. More precisely, there exists a large constant My (depending only n and the CAD

character of D) so that using the notation in (1.10) there holds

(3.7 IFllcmem) < C sup [[FllcME©)»
QcD

where the sup runs over all bounded Lipschitz subdomains Q C D with parameters in the Lipschitz
character at most My, and C depends as before only on n, and the CAD character of D.

Let us remark that in the course of the proof we ensure a suitable choice of a (sufficiently small)
n and a (sufficiently large) K is (2.8) which strictly speaking affect the constant in (3.7). However,
as all choices depend on dimension and the CAD character only, this does not affect the result as
stated above.

In preparation to prove the previous result we start with the following version of the John-
Nirenberg inequality. It is a suitable modification of [HMay, Lemma 10.1] which, in turn, was
inspired by [AHLT, Lemma 2.14 ]. Here we present an alternative proof along the lines in [MMM,
Lemma A.1]. Given Q an open set with an ADR boundary, let Oy will be either dQ in which case
Dg, = D(0L) or some fixed dyadic cube in D(6€2) in which case Dy, is defined in (2.13).

Lemma 3.8. Ler Q be an open set with an ADR boundary, let Qg be either 0Q or a fixed cube in
D(0Q), and for some given n < 1 and K > 1, consider a Whitney-dyadic structure {W o} oepoq)
for Q with parameters n and K as in Definition 2.7. Let F € LIZOC(Q) and suppose that there exist
O<a<land0 < N < co such that

(3.9) oc{xeQ: AF(x) > N} < ac(Q), V Q € Dy,

Then, for every O < p < oo there exists Cq,, depending only on p and « such that

(3.10) sup ][ ALF(x)? do(x) < Cq pNP.
QEDQQ 0
Proof. We first claim that for all Q € Dy,
(3.11) ACF(x) < AY F(x) + inf ACF(y), Vxe Q' €Dy \ {0},
}vte

where Q' is the dyadic parent of Q’. This follows easily from the fact that if x € Q" € Dy \ {Q} and
y € Q' then
rew\r¢mec J vr= |J Urcrém.

XGPGDQ\DQ/ Q'CPCQ
Next, let us set
E : ACF
3.12)  E@:= suyp T . oxeQAF®D >0
0epg, (Q) 0eDg, o(Q)
From (3.9) it follows that
(3.13) 0(Eg(N)) :=c{xe€ Q: ACF(x) > N} < ao(Q), VY Q € Dy,.

Fix now Q € Dg,, B € (a, 1) (we will eventually let 8 — 17) and, recalling the notation introduced
in Definition 2.4 with E = 0€, set
(3.14) Fo(N):={x€ Q: My (lgym)(x) > B
Note that (3.13) ensures that
o (Eg(N))
(3.15) ][ ey do(y) = —Z22 <
0

Tog TP
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hence we can extract a family of pairwise disjoint stopping-time cubes {Q;}; C Dy \ {Q} so that

Fo(N) = U;Q; and for every j

a(Ego(N)N Q) > B a(Ee(N) N Q')
a(Q)) ’ a(Q)

Fix r > N. Observe that Eg(7) C Eg(N) and

(3.16) <B, Q;<Q €Dhy.

(3.17) B <1=1gymx) <My(lg,m)(x),  foro-ae. x € Eg(1).

Hence,
T(Eg(t) = 0(Eq(t) N Fo(N)) = Y o(Eg(t) N Q).
J
For every j, by the second estimate in (3. 16) applied to Q; J> the dyadic parent of Q;, we have
o(Eg(N)N Q )/a'(Qj) < B < 1, therefore O'(Q, \ EQ(N))/O’(QJ) > 1—-> 0. In particular, we can
pick x; € Q] \ Eg(N). This and (3.11) imply that for all x € Q;

ACF(x) < A2 F(x) + inf ACF(y) < A2 F(x) + A% F(xj) < A2 F(x) + N.
YEQ;

Consequently, A% F(x) > t — N for every x € Eg(t) N Q ; which further implies
c(Eg)N Q) <of{xe Q;: AYF(x) > t— N} < E(t - N) o(Q)).
All these give

(3.18) o(Eg®) = Y  o(Eg®) N Q) <E(t-N)D_ o(Q))
j j

— 1 — 1 — a
<E(t-N)- Y o(Eg(N) N Q) < E(t = N)-0(Eg(N)) < E(t = N)_ o (Q),
BE B B
where we have used the first estimate in (3.16), that the cubes {Q;} ; are pairwise disjoint and, finally,
(3.13). Dividing by o(Q) and taking the supremum over all Q € D¢, we obtain

(3.19) =) < %E(z ~N), t>N.

Since this estimate is valid for all 8 € (a, 1), we can now let 8 — 17, iterate the previous expression,
and use the fact that Z(¢) < 1 to conclude that

loga™!)
E() < ale Nt

t>0.

We finally see how the just obtained estimate implies (3.10): for any 0 < p < oo,

0 _ YolxeQ: AF ) > 1} ,di
][Qﬂ F(x)? do(x) —p/o (0 P p

() [e9)
~ dt _ _loge™h dt
Sp/ :(t)tpSpal/ e N I —
0 t 0 t

N poope dt
_ -1 —t _
= pa <10g(af‘1)> /0 e = Cq pNP.

This completes the proof. |

To address the transference of the Carleson measure condition from Lipschitz to chord-arc do-
mains we shall use the fact that chord-arc domains contain interior big pieces of Lipschitz subdo-
mains due to [DJ].
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Proposition 3.20 ([DJ]). Given Q) C R™1 4 CAD, there exist constants C > 2 and 0 < 0 < 1 such
that for every surface ball A(x,r) = B(x,r)N0Q, x € 0Q, 0 < r < diam(9Q), there exists a bounded
Lipschitz domain Q' for which we have the following conditions:

(i) H*(0Q N Q' N B(x,r)) = 0H"(A(x,r)) = Or".
(i) There exists Xp so that B(Xa,r/C) C B(x,r)n QN .
(iii) Q" Cc QN B(x,r).

The Lipschitz character of Q' as well as 0 < 0 < 1 and C > 2 depend on n, the CAD character of D
only (and are independent of x, r).

We remark that in [DJ], Proposition 3.20 is proved under weaker assumptions, namely, ADR and
an interior corkscrew condition, and a “weak exterior corkscrew condition” which entails exterior
disks rather than exterior balls, and with no hypothesis of Harnack chains —but if the Harnack
chain condition is assumed, [AHMNT] yields the exterior corkscrew condition, hence exterior disks
implies exterior balls. Later on, in [Bad], existence of big pieces of Lipschitz subdomains was also
proved for usual NTA domains, with no upper ADR assumption on 9Q (the lower ADR bound
holds automatically in the presence of a two-sided corkscrew condition, by virtue of the relative
isoperimetric inequality). For the applications that we have in mind here, neither amelioration is
significant, and we will simply work with CAD domains in the sense of Definition 1.6.

For future reference we also would like to provide the following corollary.

Corollary 3.21. Let Q c R™! be a CAD. There exist constants C > 2 and 0 < 0 < 1 such that, for
every Q € D(0Q), there exists a bounded Lipschitz domain Qg C Q for which, using the notation
Bg = B(xg,1), Ag = Bg N 0Q, with cl(Q) < r < {(Q) in (2.2), (2.3), we have the following:

(1) 0(0Q0 N Q) = 60 (Q) ~ 6L(Q)".

(ii) For every Q' € D(Q) such that there exists a point yor € Q' N 0Qy, there exists Yo so that
B(Yy,0(Q")/C) C B(yg, t(Q")NQNQy, that is, Yo is a corkscrew relative to B(yg , £(Q"))N
Q and 0Q, and B(yg,{(Q")) N 0Q¢g and Qg. Furthermore, with the appropriate choice of
and K in (2.8), we have B(Yo, £(Q")/C) Cc Uy

(i) QQ cQn BQ.

The Lipschitz character of Qg as well as 0 < 6 < 1, C > 2, depend on n, and the CAD character of
Q only (and are uniform in Q, Q’).

Proof. The corollary follows directly from Proposition 3.20. Indeed, for any Q € D(0Q) there ex-
ists Ag C Q as in (2.2), (2.3). One can then build a Lipschitz domain Q¢ from Proposition 3.20
corresponding to Ap, and then the conditions (i), (iii) in Proposition 3.20 entail (i) and (iii) in Corol-
lary 3.21, respectively. The condition (ii) in Corollary 3.21 follows from the fact that a Lipschitz
domain Qg is, in particular, a CAD, and hence, it has a corkscrew point relative to B(yg', ') N 0Q¢
since ' < €(Q") < €(Q) ~ diam(9Qy) (the ~ follows from (ii) and (iii) in Proposition 3.20). Us-
ing the fact that Qp C Q, one can easily see that Y is also a corkscrew point in Q relative to
B(yg,r") N Q. It remains to observe that a suitable choice of 7 and K (uniform in Q”) ensures that
such a corkscrew point always belongs to Uy and moreover, B(Yy/,C -y cu 0 O

We are now ready to prove Theorem 3.6:

Proof of Theorem 3.6. By (2.29) and Remark 3.34 we can reduce matters to estimate ||F ”CMEdyad( D)
Fix some Q € D. According to Corollary 3.21 (along with the inner regularity property of the
measure) there exists a bounded Lipschitz domain Qg such that 0(0Qp N Q) > 6 0(Q), and the
Lipschitz character of Qg as well as 0 < 6 < 1 depend only on n and the CAD character of D (and
are uniformly in Q). The domain Q further satisfies properties (i)—(iii) in Corollary 3.21. Given
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x € Q\ 0Qp, since 0Q is closed, there exists r, > 0 such that B(x,r,) N 0Qp = @. Pick then
0, € D with £(Qy) < min{£(Q), r,} so that x € Q,. Then, x € O N Q, and necessarily O, C Q.
Also, Qx C B(x,ry) since x € Q, and diam(Qy) = €(Q.) < rx. Thus, Q, C Q\ Q¢ and there
exists a cube with maximal size Q7** € Dy so that Q7 C Q \ dQp. Note that Q1'** C Q since
0(0Q¢p N Q) > 0. Thus, by maximality, 0Qp N Q" # @ for every Q’ with Q7** ¢ Q' ¢ Q. Consider
then ¥ = {Q;}; € Do \ {Q} the collection of such maximal cubes. By construction, the cubes in
¥ are pairwise disjoint and also Q \ Qo = U;Q;. Associated with # we build the corresponding
local sawtooth Qg o (cf. (2.20)).

Note thatif Q' € Q; € F,then Q" C Q; C Q\dQg, hence IQpN Q" = @. Conversely, if Q' € Dy
is so that 0Qp N Q" = @, then Q' € O\ 0Qp = U;Q; and there is Q; € ¥ such that 0’ N Q; # D.
If Q; ¢ Q' then by the maximality of Q; we have 0Qp N Q" # @ which is a contradiction. As a
result, necessarily Q C Q;. All in one, for every Q' € Dy, we have that Q" C Q; € ¥ if and only if
0Qp N Q' = @. Equivalently, given Q" € Dy, one has that Q" € Dy ¢ if and only if Q' N 9Q¢ # @.

Let N > 1 to be chosen and by Chebyshev’s inequality
c{xedQonQ: AYF(x)> N}

1
o / [, rmpamray
99,00 J Jrox)

< Z a(aQQnQ)//U IF()P 6(Y)' ™" dY

Q’ €Dy

L ‘T(aQQ“Q)// F(Ps(Y)dY
WX gy, TP

Q'eDy o

1 2
S Nz//gm IF(Y)I"6(Y)dY,

where we have used that that 6(Y) = £(Q’) for every Y € U ’Q and also that the family {U 'Q}Q'eD has
bounded overlap. We claim that

1
(3.22) L / / FCORSX) dX < C ( sup [ Fllewe + IFlosym)
a(Q) JJaos, Qch

where the sup runs over all bounded Lipschitz subdomains 2 € D with parameters in the Lipschitz
character at most My, and C depends as before only on 7, and the CAD character of D. Assuming
this momentarily, and invoking (3.36), we conclude that

oc{xeQ: A%F(x) > N} <o(Q\ Q) + % // IF(Y)I>6(Y)dY
N Qr o

sU-00@)+ 7 2 Sup IFllemE@ 0(Q) < (1 = 6/2) 7(Q),

provided N? = 2€ 7 Supocp IFllcme@)- Applying then the John-Nirenberg inequality, Lemma 3.8
with Qg = FE = aD which is ADR by assumption, extending F as 0 in R**! \ D, and with p = 2 we
then conclude that

sup ][ ACF(xY0(x) < sup |IFllomE@)-
QcD

QEDQO
In turn, this yields
O'(Q)// |FI*s'™" dx
UQ/

/ IFI?6dX < Z / / |F|25dx~
Uy

Q’eDg Q'eDg
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Z / / / |F|251"dx do < / / / |F|251"dY>da(x)
4 o o(x)

ALF (x)*(x) < o(Q) sup ||IFllemE@)-
[} QcD

Here we have used that 6(-) ~ €(Q’) in Uy and the fact that the family {Up}gep has bounded
overlap.

We are then left with showing (3.22). To this end, let us write
(3.23) / / IFXOPSX)dX < > / / IFPX)dY = > oot Y
9.0 0eny o) Ve oenk,  0en,

where, for some &€ > 0 to be chosen,

1
Dj g = {Q’ € Dy g : dist(Ug,dD) < — dist(Uqy, aQQ)}, D% o := Dy g\ Dg .
: . , ,

Note that, in principle, Ug can intersect 0Qg. For later use it is convenient to record that £(Q’) =
dist(Ug,dD) = dist(Ug', Q') by (2.8), (2.6), (2.9), (2.10).

Let Q' € ]D%c 0 the fact that Q" € D#  implies that there exists y € Q" N 0Qp, hence
(3.24) €l(Q) ~ edist(Uy,dD) < dist(Ug, 0Qp)
< dist(Ug,y) < dist(Ugr, Q') + diam(Q’) < £(Q').
In particular, for every Y € Uy with Q’ € D}F’Q we have
(3.25) () = dist(Y, D) < €(Q") + dist(Ug:, dD) < € ' dist(Ugr, Q) < € ! dist(Y, Q).

Note also that since y’ € Q" N 0Qp # @, according to Corollary 3.21 part (ii), we can find Yy so
that B(Yy, €(Q")/C) C B(yg, t(Q") NQNQoN Uy . Hence, Qo N Uy # @, and then due to (3.24)
and the fact that U is connected by construction, we conclude that Uy C Qgp. As aresult,

326) ) / /U IF(NPs(ydy se' > / /U |F(Y)|? dist(Y,0Q0) dY

Q'eDL , o QenL , o

< / / FONP dist(Y, Q) dY < o(Q) sup [IFlleme,
QQ QcD

where we used (3.25), the finite overlap property of the family {Ug }o/ep, and the fact that Qg is
bounded Lipschitz subdomains of D with character controlled by the CAD parameters in the last
one. Note that Qg C B(xg, Ct(Q)) for some uniform constant C, which justifies the bound by o-(Q).

Consider next the family D2 .o and we shall demonstrate that they satisfy a packing condition.
Indeed, recall from above that £(Q”) =~ dist(Ugr, D), so that in particular, if Q' € D2 . then

(3.27) dist(Ugy, Q) < s0(Q").

7.0’

It follows that for a suitably small & depending on the implicit constant in (3.27) and 7, we can
ensure that fattened regions lA]Qf corresponding to Uy (cf. (2.11)) necessarily intersect 0o and,
moreover, H”(l/}Q/ N Qo) ~ €(Q')", while the family {lA]Q/}Qf still have finite overlap. Since
the Lipschitz character of 9Q¢ is depends on the CAD character of D, we have that H"(0Qp) =
diam(0Qp)" ~ diam(Qp)" = €(Q) = o(Q) with implicit constants which are uniform in Q. Thus,
all in all,

(3.28) Yo o@)x Y U@V~ Y H'Ug N s H'@Q) ~ o(Q).

’ 2 ’ 2 2
o e]D)T) 0 o EDT) 0 (04 ED,F’ 0
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Consequently, using that one can cover Uy by a uniform number of balls of the form B(X, 6(X)/2)
with X € Uy (and hence 6(X) =~ £(Q")) we arrive at

(3.29) > / /U IF(NP8(Y)dY < |IFllevegny >, 0(Q) $ T(QNIF llemEqo)-

’ 2 o ’ 2
Q0'eby Q'€Dg

simply recalling the notation introduced in (2.26).
Collecting (3.23), (3.26), and (3.29) we conclude as desired (3.22) completing the proof. m|

3.2. Transference of Carleson measure estimates: from chord-arc domains to the complement
of a UR set. Let us now discuss the “transference” mechanism allowing one to pass from the
Carleson measure estimates on CAD to those open sets with UR boundaries. The main idea consists
in showing that if for some given F one can prove (1.10) on D c R"*!\ E, any bounded CAD, then
(1.10) holds for R"*! \ E. This was proved in [HMM, Theorem 1.1] for F' = |Vul/||ul| o gn+1\ gy With
u being a bounded harmonic function in R"*! \ E. On the other hand, it was already observed in
[HMM, Remark 4.28] that harmonicity is not really needed and that one could take for instance
F = |Vul/|lul| e @n+1\ gy With u being a bounded solution of a second order elliptic PDE or, more
generally, F = |V"ul/||[V" lu| Le@®+1\g) With u being a bounded solution of a 2m-th order elliptic
PDE, m € N. We shall come back to this point with more details in Section 7, and for now try to
keep the discussion general for as long as possible.

Remark 3.30. There is a slightly glitchy point of notation point. For reasons of homogeneity, one
might prefer to normalize so that F = dist(-, E)|Vul/||ul|f~gn+1\ ). However, making the function F
and later on G and H in Section 4 depend on the open set (via its distance to the boundary) has its
own dangers and kills the beauty of the generality here.

The following result is stated in [HMM, Theorem 1.1] exclusively for harmonic functions, but as
noted in [HMM, Remark 4.28], the same proof applies verbatim to any bounded function satisfying
Caccioppoli’s inequality along with CME in chord-arc subdomains. The argument further extends
to the following formulation with a few changes. For the sake of self-containment we present below
a somewhat different and more direct argument.

Theorem 3.31. Let E c R"™! be an n-dimensional UR set and let F € LIZOC(R”Jr1 \E). Givenn < 1
and K > 1, consider the decomposition D(E) = G U B from Lemma 2.42 as well as a Whitney-
dyadic structure {Wo}oen(E) for R™1\ E with parameters n and K, see Section 2.2. Then using

the notation in (1.10) and (2.26) there holds
(3.32) IFllemE@n+1\gy < C max {||F||CMEO(RH+1\E)’§UP ||F”CME(Q§)}’
cG

where Qg is defined by (2.52) (with S" = S) and where C depends only on n, the UR character of
E, and the choice of n, K, 1.

In particular, if F satisfies the Carleson measure estimate (1.10) for every bounded chord-arc
subdomain D ¢ R"'\ E with constants depending on the CAD character (see Notation 2.56) then
F satisfies the Carleson measure estimate (1.10) on R"! \ E. More precisely, there exists a large
constant My (depending only n and the UR character of E) so that using the notation in (1.10) there
holds

(3.33) IFlleme®+1\ey <€ sup  |IFllcmED).
DCRrI\E

where the sup runs over all bounded chord-arc subdomains D ¢ R"' \ E with parameters in the
CAD character at most My, and C depends as before only on n and the UR character of E.
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We note that much as in Remark 3.3 one can easily get a version of this result valid where
everything is localized to some open subset with UR boundary. The precise statement and the
details are left to the interested reader.

Remark 3.34. As already mentioned in Remark 2.25 and for PDE applications, the quantities
IFllemey 112y OF lIFllcmEy(p) are harmless terms since they are typically finite, whether or not
F satisfies Carleson measure estimates on some family of nice subdomains. However, one can also
see that these terms are under controlled when one imposes Carleson measure estimates on bounded
Lipschitz subdomains. Let E C R™! be an n-dimensional ADR set, write 6(-) = dist(-, E), and let
F e L2 (R™!\ E). Note that Qx = B(X, (X)) is a bounded Lipschitz subdomain of R"*! \ E with
all the parameters in the Lipschitz character bounded by M,, > 1 which depends just on n. Also if
Y € B(X, 6(X)/2) then dist(¥, 0Qx) > 6(X)/2 and Y € B(z,26(X)) for any z € Q. Thus, for any

Z € 89){
S / / IF(Y)?dY < 2 / / IF(Y)? dist(Y, Q) dY
< , 0Qyx
X1 J Jpxscor) o(X)" J JBz200x)

and, consequently,

(3.35) IFllemey@ene < 2" sup  [IFllcmE®D),
DCR”“\E

where the sup runs over all bounded Lipschitz subdomains of R"*! \ E with all the parameters in
the Lipschitz character at most M,, > 1. Analogously, if F € LIZOC(Q) where Q c R"*! is an open set
with 9Q being n-dimensional ADR, then

(3.36) IFllemEy@) < 2" sup [IFlleMED),
DcQ

where the sup runs over all bounded Lipschitz subdomains of Q with all the parameters in the
Lipschitz character at most M, > 1.

Proof. We write 6(-) = dist(-, E) and Define Bp = foQT/Z |F|>6 dX for every Q € D = D(E). Fix
Qo € D. Using the decomposition D(E) = G U B from Lemma 2.42

/ /T FooRsax < S o= S o+ S o
Qp.7/2

QEDQO QEDQO nB QGDQO NG

= Z ﬁQ+ Z Z ﬁQ2121+22,

QeDg,NB $:Dg,NS#B 0D, NS

and we estimate each term in turn. For | we observe that by construction the Ug /2’s are uniformly
bounded unions of Whitney cubes of size of the order of £(Q) and with distance to E of the order
of £(Q) and it follows easily that 8o < Coo(Q) where the implicit constants depend only on n, the
UR character of E, and the choice of 7, K, 7. Hence,

(3.37) 21 S IFllemey®e1\E) Z a(Q) < IFllemey 11y (Qo)
QGDQOHB
where in the last estimate we have used Lemma 2.42 part (ii).

Let us estimate X,. Fix S so that Dp, NS # @ and write Q; = Q1(S) = Qo N QO(S). Note that
if Q € Dg, N Sthen @ C Q1 C O(S) and by the coherency of S we conclude that Q; € S. Set
05 () = dist(-, 0Q3) (see (2.52) with §” = S). Note that Qg is comprised of Whitney regions of the
form Ué = UaT. thus for X € UE’T » With Q € S, we have that 6(X) ~ dg(X) where the implicit
constants depend on 7. This, the fact that the family {U E}QE]D has bounded overlap and (2.14) easily

give
ST Bo= Y Box > // |F|25§ng// |FI*65 dX
Ujé B

0eDg, NS 0eDg, NS 0€Dg, NS 0N
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where By, := B(xg,, K{(Q1)). Pick now Xy € Ué],T/Z and choose x7 € 9Qg so that |[X] — x7| =
05(X7) = 6(XT) = €(Qh). Therefore, By, € By, = By, (x7, C{(Q1)) where C depends on n, the UR
character of E and n, K and 7. Thus,

(3.38) S fos / / IFR6% dX < IFlloveag) 60" ~ IFllewecaso(Q1).
0eDg,NS B, N

Using this and recalling that Q1 = Q1(S) = Qo N O(S) we can bound X, as follows:

L= ), D, Fos ;‘CJSHF leve@ Y, o(QoN QS)

S:Dg,NS#B QDo NS S:Dg,NS#D

=supllFleveas (D c@SN+ Y o(0)
Scg $:0(5)cQo $:Dg,NS#D
QocO@S)

Using Lemma 2.42 part (ii) we easily obtain

> o(QS) < o(Qo)
S:0(S)cQo

where the implicit constant depends only on n, the UR character of E, and the choice of 1, K, 7.
For the other term we note that the facts Do, NS # @ and Qp € Q(S) imply that Qg € S by the
coherency of S, hence X5, = 0 if Qg € 8. On the other hand, if Qg € G there is a unique Sy C G so
that Qp € Sp and Dg, NS = @ for every S # Sp with Oy € O(S). This clearly implies that in this
case

> Qo) = Qo)
S:Dg,NS#P
QocO(S)

If we finally collect all the obtained estimates we conclude that

1
(339) IFllonimtsatgonst o = SUD // IF(X)|>6(X) dX
CMEY*(RI\E) QeD(E) o(Q) Torp2
< € max {IFllcwey oo 7 P IFllewtss) |-
Scg

where C depends only on 7, the UR character of E, and the choice of 7, K, 7. Thus, the desired
estimates follows from (2.29).

To complete the proof we look at the second part of the statement. By (3.35) and the fact that
bounded Lipschitz domains are CAD with all the parameters in the CAD character by the Lipschitz
character we have ||Fllcvgre1\£)y S SUPpcre+\g [IF llcmep) where the sup runs over all bounded
CAD subdomains with character at most M,. On the other hand, Lemma 2.53 establishes that all
the QF’s are CAD with parameters in the CAD character all controlled by M{, > 1 (depending on
the allowable parameters). They are also bounded since every S has a maximal cube Q(S) and hence
Q5 C Bps) (cf. (2.14)). Consequently,

sup [|Fllemeg) < sup lIFllemem)
ScGg D

where the second sup runs over all bounded CAD with character at most M. Taking My =
max{M,, M)} we easily see that (3.32) along with the above observations readily yield (3.33). This
completes the proof. O
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4. CARLESON ESTIMATES, ‘A < N ESTIMATES AND GOOD-A ARGUMENTS

Given an open set Q ¢ R"*! with ADR boundary we recall the definitions of the area integral A
and the non-tangential maximal function N, from Definition 2.33 or the corresponding fattened ver-
sions A and IT/* or the corresponding local versions. These are defined with respect to a {W}oep,
some Whitney-dyadic structure for Q with some implicit parameters 7 and K. Note that according
to these definitions, the cones are unbounded when 0€2 is unbounded. On the other hand, when 0Q
is bounded, so are the cones, all being contained in a C diam(dQ2)-neighborhood of 9€2. We note
also that when 9Q is bounded, there exists a cube Qp € D(9Q) such that Qy = JQ and for any
Q € D(0Q) we have Q € Dg,. It is, however, particularly useful to work with local versions AL

and IV*Q or A2 and ﬁ*Q

Definition 4.1 (A < N estimates). Let Q@ c R™! be an open set with JQ being ADR and let
{Woloepoa) be a Whitney-dyadic structure for Q with some parameters 17 and K. Consider also
Gel? (Q), HeCQ),and0 < g < co. We say that “A < N” estimates hold for G, H on L1(0Q) if

loc
4.2) AG||z900) < CIIN*Hlqu(aQ) ,

where the L7 norms are taken with respect to surface measure o := H"|gpg. Similarly, we will say
that “A” < NP” estimates hold for G, H on L4(6Q) if

(4.3) IACG Loy < CINCHllLog) » for all Q € D(OQ),
with C independent of Q.

Remark 4.4. We observe that by Remarks 2.37 and 2.38, A < N estimates imply an analogous
estimate for traditional cones, that is, for every « > 0

A GllLa@a) < ClIN« o HllLao0) »

and the implicit constant depend on ¢, n, the ADR constant of €2, the choice of 1, K, 7, the constant
in A < N, and k. On the other hand A” < NP estimates imply also some local A < N estimates
with traditional cones. More precisely, for any x € 9Q and 0 < r < 2 diam(dL2), using the notation
in Definition 1.15, there exists K’ depending on n, the ADR constant of 9Q, the choice of 1, K, T,
and the constant in Definition 2.7 part (iii), such that for every x > 0

(4.5) IAG, Gllzaacer S INES HllLaac k),

where A(x, r) = B(x,r) N dQ, and the implicit constant depends on g, n, the ADR constant of 9Q,
the choice of 1, K, 7, the constant in AP < NP, and .

Fix then {Wo}oenisa) a Whitney-dyadic structure for Q with some parameters 7 and K. Given
x € 0Q and 0 < r < 2diam(0Q), write A = A(x,r) and B = B(x,r). We first consider the case
r < diam(0Q). Note that for every y € A we have I'"(y) C 2B. Also, if g 1(z)N2B # @ thenz € 6 A.
Recall that we have always assumed that K is large enough (say K > 10*n) so that I'q1(y) € I'(y)
for every y € 0Q. All these, together with Remark 2.38, give

I AGGllLaa) < A (Glap)liLao) S AQ1(Glap)llLawea) < KA(G128)l|La6a)-

Let
(4.6) DA ={0eDOQ) : QN6A £ @, Cnn)"?r/4 < Q) < Cyn)~?r/2},

where C is the constant in (2.9) (it is here we use that r < diam(9Q) so that C(nn)~"/?r/2 <
diam(0Q), thus D # @). Suppose that 0 ¢ Q" with Q € D, and let Y € Uy . Then there is
I' e Wy with Y € I"(7) and by (2.5)
Cn) 227 r<20Q) < € Q) < Cnp~ ' 2l
< C(nn)d~ " dist(4r’,00Q) < C (nn)4~" dist(Y, HQ).
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Hence, dist(Y, dQ) > 2r and I'(y) N 2B c T'9(y) for every y € Q € Dp. Thus the AP < NP estimates
give
I, Gllfan) € D IAG LB < Y KAy s Y IINCHII, )
0Dy 0Dy 0Dy

Note next that for every y € Q € D, we have by (2.14) that Iy c B(xg, K(Q)NQC K'BNQ.
Hence, using again Remark 2.38 we have

AG,GliLaay S INJ(H g p)llrao0) S INeming.gH g p)llso) <IN G cHllLaGk a),

where we have used that I'g ;(z) N K’B # @ then z € 3K’ A.

To conclude we consider the case r ~ diam(d€2). Hence dQ is bounded and dQ is itself a dyadic
cube Qp and D(0Q) = Dg,. Then we easily obtain using some of the previous observations

4.7 IAG, Gl < A0G)Isoe) S AQ1Glo0)
< ALGllra00) S INPHllisoo) $ INcoxHllao) = INSG Hllaaw k),

where the last estimate uses our convention that in the case Q2 unbounded and 9Q bounded I'q() is
indeed T'§%m@)().

Theorem 4.8. Let Q c R be an open set with 0 being ADR and let {W o} pensq) be a Whitney-
dyadic structure for Q with some parameters n and K. Given G € LIZOC(Q), HeCQ),and0 < g <
oo, consider the following statements:

(A) Carleson measure estimate holds for F = G/||H||1~q) on Q, that is, ||Glleme) < I1H ||%m(g)

(cf. (1.10)).

(AP Dyadic Carleson measure estimate holds for F' = G/||H||~q) on Q, that is, ”G”CMEdyad(Q) <
IHIRe ) (cf: (2:28)).

(Aoc) Carleson measure estimate holds on any (bounded) local sawtooth subdomain of Q, in the
sense that for any Q € D(0QQ) and any pairwise disjoint family of cubes ¥ C Do, one has
that F = G/||H||« @r o) satisfies the Carleson measure estimate on Qg o, that is,

sup ||G 5 HI>. ~ < oo,

where the sup runs over all Q € D(0Q) and all pairwise disjoint family of cubes F C Do.
(B)y A < N on LY(0Q) holds for G and H, in the sense of Definition 4.1, i.e., (4.2) is valid.

(Bioc)g A< Non Lq(a.ﬁy—-’Q) holds for G and H in the sense of Definition 4.1 for any Q € D(0Q)
and any pairwise disjoint family of cubes ¥ C Dy, i.e., (4.2) is valid in Qg o.

(B);D AP < NP on L1(0Q) holds for G and H, in the sense of Definition 4.1, i.e., (4.3) is valid.
(GA) There exists 6 > 0 such that for every g,y > 0 and for all @ > 0
4.9) of{x € dQ: AG(x) > (1 + &) a, ]V*H(x) <vya} < C(y/a)g o{x € 0Q : AG(x) > a}.
(GNP There exists 8 > 0 such that for every &,y > 0 and for all @ > 0
(4.10) olxe Q: A%G(x) > (1 + &) a, N2H(x) < ya}

< C(y/s)g o{xeQ: ﬂQG(x) >a}, forany Q € D(0Q).
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Consider, in addition, the condition

1/2
1
(4.11) < / / IG(Y)? 6(Y) dY) < ClH||1=Bx 350074y for all X € Q.
6(X) BX,5(X)/2)
Then the following implications hold:
(4.12) (Aie) = (GHP = (GA).
(4.13) (Alee) = (B)P,  forall 0 < q < co.
(4.14) (B); forsome0 < g <co = (B),
(4.15) (B), forsome0 < g <co = (A)".
(4.16) (AP & (4.11) = (A).
(4.17) (Bioc)g for some 0 < g < co = (A)P.

In the previous implications the implicit constants of each of the conclusions depend on n, g, the
ADR character of 0Q, the choice of , K, 1, the constant in Definition 2.7 part (iii), as well as the
implicit constants in the corresponding hypotheses.

Remark 4.18. In the previous result it is understood that (A) or (A)P are vacuous, unless H € L*(Q).
Regarding (Ajo), if H ¢ L*(Q o), for some Q € D(0Q) and for some pairwise disjoint family of
cubes £ C Dy, then it is understood that F = G/||H||Lw(ﬁ¢‘Q) = 0and ||G||CME(§¢$Q)/||H||Lw(§T’Q) =

0. Hence, in the sup the only relevant sawtooths ﬁ'}-’Q are those on which H is essentially bounded.

Remark 4.19. We note that the assumption (4.11) in (4.16) is only needed when € is unbounded and
0Q is bounded because all dyadic cones are contained in a C diam(9Q2)-neighborhood of E. Hence
from (A)” we only get information for F in that region. However, in all practical applications to
solutions of elliptic PDEs (4.11) is easily justified by Caccioppoli’s inequality.

Remark 4.20. It is possible to show the equivalence of previous conditions upon assuming that they
hold in some class of sets. To be more precise, let Q ¢ R"*! be an open set with ADR boundary
and suppose that we have a collection {Q}o/es such that each Q' € X is an open subset of Q, 9 is
ADR boundary, and also that ﬁy-"Q € X for every Q € D(0Q’) and any pairwise disjoint family of
cubes ¥ C Dgp. Assume further that

1 1/2
“4.21) (n // |G(Y)|2 oY) dY) < CllHllz=Bx,2r)), forall B(X,2r) C Q.
r B(X,r)

Then, (A) holds on every Q' € X iff (B)]qD holds for every Q' € ¥ and for all (some) 0 < g < oo iff
(B),4 holds for every ' € X and for all (some) 0 < g < oco; with the understanding that all implicit
constants in the statements above are uniform within X. We have several examples of classes X.
Suppose first that Q = R"*! \ E with E being UR (resp. ADR). In that case X is the class of open
sets Q' c R™!\ E with dQ being UR (resp. ADR) and the implicit constant in each condition
should depend on the UR (resp. ADR) character of each {’. Another interesting example is that
when Q is some given CAD (resp. 1-sided CAD) and X is the collection of chord-arc subdomains
(resp. 1-sided chord-arc subdomains) " C €, in that case the implicit constant in each condition
should depend on the CAD (1-sided CAD) character of each Q’.

Lemma 4.22. Let Q ¢ R™! be an open set with 0Q being ADR and let {Woloenoa) be a Whitney-
dyadic structure for Q with some parameters n and K. If (Aoc) holds for G € LIZOC(Q) and H € C(Q2),
then

1
1 2,
@2 IA%Glieg, < Co00* (W IGlews, o 1M g, ) INHlieir,
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for every Q¢ € D(0Q) and every Borel set F C Qq, and where the sup is taken over all families
F € Dg, which are pairwise disjoint. The constant C depends on n, the ADR character of €, the
choice of n, K, 7, and the constant in Definition 2.7 part (iii).

Proof. We may assume without lost of generality that o-(F) > 0 and also that ||]/\7§OH Iz < o0.
Subdivide Qg € D(0Q) dyadically and stop the first time that Q N F' = @. This generates a possibly
empty maximal (hence pairwise disjoint) family 7 = {Q;}; € Dy, \ {Qo}, so that Q; N F = @ for
every Q; € ¥,and QN F # @ for every Q € Dy g,.

Let us observe that if Q N F # @ then necessarily Q € Dy ), otherwise Q c Q; € F and
hence Q N F = @, which is a contradiction. Recall that by construction for every Y € Uy we have

oY) = f(Q) ~ dist(Y, aﬂ(f 0,) since, as explained above, Q(f 0, 18 composed of fattened Whitney
regions UQ, which, in turn, have bounded overlap. Writing 6(-) = dist(-, dQ), all these yield

/ AXG(x)*do(x) < / > / / G(Y)*6(Y)' ™" dY do(x)

xeQeDg,

= Z o(F N Q) / / G(Y)?s(Y)' ™" dy
Uo

QGDQ

< > / / G(Y)? dist(Y, 0Q5 o) dY
Ug

QGD‘F 2
< / /A G(Y)? dist(Y, 0Qs o,) dY.
qu QO

Pick then y € Bﬁr,r,QO and use (Ajoc) in the sawtooth domain (AZT,QO to conclude

/ ALG () do(x) < / / GO disY, 004 ) dY
F B(y,2 diam(Qg 0)NQF o,

<Gl o) < ColHIR,. g, diam@50,)" ~ CollGlleyega, o I

L@y 0, (Qo)

where Cop = supg ||G||CME(Q ) JIIH|? To conclude we observe that if Y € Qf]-"QO, then

L@y 0)
Ye ﬁQ for some Q € Dg (. The latter 1mphes that we can findz € QN F # @. Hence Y € I'%(2)
and [H(Y)| < N®H(z) < IIIV*QOHIILm(F). As a result,

/ ALG(x)*do(x) $ ColINZ HIF ey (Qo).
F
This completes the proof. O

4.1. Proof of Theorem 4.8: (A.c) = (GA)P. Fix Qp € D = D(IQ) and for any a > 0, set
Ey=1{x€Qy: AXG(x)>a}, Fo={xec Qy: NPH(x) <a}.

Note that if £, = @ then (4.10) (with Q = Q) is trivial and there is nothing to prove. Assume then

that E, # @.

We momentarily suppose that £, € Qp. Given x € E,, the monotone convergence theorem
guarantees that there exists k, > 0 such that

(4.24) / / GNP SN > o?,
U U
x€QeDg,
UQ)=27kx

where 6(-) = dist(-, 0Q).
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Let Q, € Dg, be the unique cube with Q, 3 x and £(Qy) = 27k« and note that for every y € Oy

ey = |J vgo> |J Ug= |J Vo
YEQ€EDy, 0,cQeDg, x€Q€eDy,
(Q)=27*

This and (4.24) implies that ﬂQOG(y) > a. We have then show that for every x € E, there exists
QO € Dy, such that Q, C E,. We can then take O, with O, C QF** C @y, the maximal cube
so that Q' c E,. Note that O, ¢ Qp since E, & Qp. Write then ¥ = {Q;}; € Dg, \ {Qo}
for the collection of maximal (hence pairwise disjoint) cubes QV** with x € E,. By construction,

E, = UQje'E’—' Q; and for every Q; € ¥, by maximality, we can find x; € Qj \ E,, where éj is the
dyadic parent of Q;. In the latter scenario, if x € Q;

row=J vo=( U Uo)u( U Ug)crmure)
x€Q€eDg, ereDQj 0;20CQo
and, consequently,
ALG(x) < AYG(x) + ALG(xj) < AY%G(x) +a,  x€ Q.
Using this, for every € > 0 we have
Eq+ee = E+ea N Eq = U EqieeaN Q) C U {xe Q;: AYG(x) > ea}.
Qj€7‘— QJGT

This holds under the assumption E, C Qg but it clearly extends to the case E, C Qg by setting
= {Qo}. Hence, invoking Chebyshev’s and Lemma 4.22 in every Q; inequality we arrive at

0(E(11ea N Fyg) < Z 0'({x €Q;: AYG(x) > ea} N Fya)
Qj€7:

1 / o,
< — A2G(x)? do(x)
(€a)? QJZE?, FyoQ;

2
S I

re@y ) 2 NS Hllir,, 00, 0(Q0)

s (5P Gl eyea, o, /IH
(ea) o < Qo Q;eF

QjeF

(Ue)

QjeF

)
()(sup (Glleed, ) /1HE i, , ) D (@)
)7

< (%) (502 16 o 1H1

2
= (:) ( Sllp ||G||CME(Q¢Q )/||H||L°°(Q ) O_(Ea),

where the sup is taken over all Qg € D and over all families # € Dy, which are pairwise disjoint.
This completes the proof. O

4.2. Proof of Theorem 4.8: (A},c) = (B) for all 0 < g < co. We start by observing that if G €
1OC(Q) then for every ' c Q one has ||G 1o/ ||CME(Q o < ||G||CME@T o for every Q € D = D(0Q)

and for every family of pairwise disjoint cubes ¥ € DQ. This means that if (Ajo) holds for G and
H then so it does for G 1 and H uniformly in Q. Therefore, from what we have proved so far,
(GA)P holds for G 1y and H uniformly in Q.

Fix xp € 0Q and given k € N set
Q= {X € B(xo, ) N Q: [GX)| <k, 6(X) >k}
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and note that for every 0 < g < oo and for every x € 9Q,
AG 10,)(x)* = / / GNP 6(Y)' ™" dY < k™| B(xo, k)| = k2D
TN

On the other hand, suppose that x € dQ is so that I'(x) N Q; # @. Pick Z € T'(x) N Q # D, then
ZeI"withl € Wgpand x € Q € D. Using (2.9) it follows that

lx — xo| < |x — xp| + diam(Q) + dist(Z, Q) + diam(I*) + |Z — xo| < €(]) + k
2 0(Z)+k < |X —z0l +k <2k
As a consequence, supp A(G lq,) C B(xp, C, K). These, together with the fact that AG1 Q)x) <

A(G 1g,)(x) for every x € 0L, allow us to conclude that A(G 1g,), ALG lg,) € L (0Q) c L1(0€2)
for every Q € D, albeit with bounds that depend on %.

Using the previous observations and invoking (GA)® with G 1o, and H (with constant that is
independent of k) we have for every Q € D

(4.25)
199G 100y = (140" [ qatolxe 05 AUG 1)) > (1 + £)a)
0

a

<(1+e)1 /w galoixe Q: A%G 1o)(x) > (1 + &) a, N°H(x) < ya) da
0

+(1+ 8)‘1/ qgaio{xe Q: 1/\7*QH(x) > ya) da
0 a

1+¢

0 © da 9
<c (L) a+er / qalolre 0 ALG 1g)(x) > a) —~ + ( ) INZHllfu )
0

0 1+e\? -~
= (2) 1+ e 1A%G 1)l + <y) IN. I 0

Pick & = 1 and choose y sufficiently small to ensure that C y? 29 < % Using that [[A2(G 1 gk)llgq(Q) <
oo we can hide this term on the left-hand side of (4.25) and conclude that

(4.26) IACG 1)) < INCHIIEy o)

with an implicit constant depending on n, the ADR character of 9€), the choice of 7, K, 7, the
constant in Definition 2.7 part (iii), g, and the implicit constant in (GA), but nonetheless independent
of k. By the monotone convergence theorem and the fact that |G(X)| < oo for a.e. X € Q, since
G e L%OC(Q), it follows that A2(G 1 o)X ACG(x). Then we can use the monotone convergence
theorem to obtain from (4.26)

A6l gy = lim KA2G 1allfu(g) S INPHIlfo).
completing the proof. O

Remark 4.27. The previous arguments easily yield that for any 0 < g < oo, one has that (GA)® =
(Bioc)g provided |IﬂQGI|Lq(Q) < oo. A very similar argument gives that (GA) = (B), provided
IAG|9(a0) < oo. Details are left to the interested reader.

4.3. Proof of Theorem 4.8: (GA)® = (GA). We note that if 9Q is bounded, then dQ itself is the
largest cube in D = D(0Q2), say dQ2 = Qy, hence, (GA) is a particular case of (GA)P. Consider next
the case Q2 unbounded and for every k € N write

= |J Up  xeoq,

xeQeb
{Q)<2k
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and associated with these cones define A* and 1/\755 Given Q € D_y, i.e., £(Q) = 27%, one easily see
that 2 (x) = I'*(x) for every x € Qp. Hence, for every k € N, using (GA)P we obtain

(4.28) olx € 0Q : AG(x) > (1 + &), N.H(x) < ya)
<olxedQ: AGK) > (1 +8)a, NNH(x) < ya}
=) olxeQ: AGH > (1+8)a. NNH() < ya)

Q€D
=Y olxeQ: A%G) > (1 + &), N2H(x) < ya)
Q€D
< (y/a)e Z ofxe Q: ﬂQG(x) > )
QeD_
=(y/e) ) olxe Q: AGx) > a)
Q€D

= (y/&)lo{x € 0Q AG(x) > o}
< (y/e)lo{x € 0Q : AG(x) > a).

On the other hand, the monotone convergence theorem gives that AG(x) / AG(x) as k — oo and
for every x € 0Q). Hence, another use of the monotone convergence theorem and (4.28) yield

o{x € 8Q : AG(x) > (1 + &) e, N.H(x) < ya}
= klim o{x € dQ: AGx) > (1 +¢)a, ]/\\/*H(x) < ya} < (y/e)lo{x € 0Q : AG(x) > ),

and the proof is complete. O

4.4. Proof of Theorem 4.8: (B)]};> for some 0 < g < c0o = (B),. We note that if 9Q is bounded,
then 0Q itself is the largest cube in D = D(0L), say 0Q = Qo, hence, (B), is a particular case of
(Bioc)g- If 0Q is unbounded we use the same argument as in the previous proof

AG(x)? do(x) =
/m Wdo)= Y

/ AG do(x) = > / ACG(x)? dor(x)
o o

0eD_; QeD_y
<> / NCHx) do(x) = ) / N¥H(x)? do(x)
Qen_ 7@ QeD_ /€

= / N¥H(x)? dor(x) < / N.H(x)? do(x).
oQ oQ

From here the fact that A*G(x) ,/ AG(x) as k — oo and for every x € dQ and the monotone
convergence theorem gives the desired estimate. O

4.5. Proof of Theorem 4.8: (B), for some 0 < g < co = (A)”. Assume that (Bioc), for some
0 < g < oo holds. We may assume that H € L™(€2). Hence, for every Q € D(0Q),

/ ACG(x)! dor(x) < CY / NZH(x)! do(x) < CY IHI} s ) 7(Q)
o o
Writing F := G (2 C, ||H| Lm(g))“ we have by Chebyshev’s

oixe Q: A%F(x)> 1} < / ACF(x)? do(x) < %O’(Q).
o
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We then invoke Lemma 3.8 with p = 2 and obtain

sup ][ ACF(x)* do(x) < 1.
QGDQO Q

On the other hand, writing 6(-) = dist(-, 0Q) recalling that the family {U¢ }orepaq) has bounded
overlap

(4.29) / / F?6dY ~ ) / / F5dy ~ Y o(Q) / / F25'" dy
To Q'eby ’ Ue Q'eDy Uy

/ // F26'" dY do(x)
UQ/
~ / / / F?6'7" dY do(x) = / ACF(x)? do(x),
0 I(x) 0

1
F || npdyad oy = SU // F(Y)’5(X)dY < 1,
M) = T o J U,

and the proof is complete. O

Qe Q'eDg

Thus,

4.6. Proof of Theorem 4.8: (A)® & (4.11) = (A). This follows trivially from (2.29):

IGlleme@) S [1Glloppeaqy + 1GllemEy©@) < ”H”%w(g),

which is the desired estimate. m|

4.7. Proof of Theorem 4.8: (Bj,c); for some( < g <oco = (A)P. Write D = D(Q) and 6(-) =
dist(-, 9Q). Assume (Bjoc) and fix Qg € D. We may suppose that H € L*(Q), otherwise there is
nothing to prove. Recall that fQO = ﬁ@,Qo’ hence (Bjo.) implies that A < N on L9(0Tg,). This,
Remark 4.4 yields for every « > 0

H|!

(4.30) ||A= L(9T0,)

q
T, KG”L‘I(aT ))

< Il ) H"(OT 0) < 1H o ) diam(@T 0)" < [1H oy €Q)" ~ 1H oo ) 7O
where we have used that 07 is upper ADR (see Remark A.2), (2.14), and that 02 is ADR.
Let x€ Qoand Y € T%(x). Then Y € I* with I € Wyo with x € Q € Dg,. Recalling that
= I*(7) and that TQ0 is defined using fattened Whitney cubes of the form J*(27) we clearly see
that YeTy, C TQo with 6(Y) = dist(Y, GTQO) Consequently,
Y — x| < diam() + dist(I, Q) + diam(Q) < £(I) ~ 6(Y) = dist(Y, 0T, ).

Then we can find « depending on n, the ADR constants of 02, i, K, and the constant in Definition
2.7 part (iii) such that Y € FfQ (x). Since Qg € dT g, (see [HMar, Proposition 6.1]) we then obtain
o>

ALG(x) = ( / / |G(Y)|25(Y)1_”dY>2 ~ ( / / IG(Y)* dist(Y, 8TQ0)1_”dY>2
ro(x) ro(x)

1

/ / GNP disu(Y.0Tg,)' "aY | = Az, G().
I~ 0’

<IN 7,

This and (4.30) imply

APG(x) do(x) < Az, G(x)qd(r(x)<C||H||Lw(Q)
Qo Qo
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Writing F = G(C||H|| Loo(g))_l and for N large enough it follows from Chebyshev’s inequality
o{xeQy: AXF(x)> 1} < /Q ALF(x)4 do(x) < %O’(Q).

Since Qp € D is arbitrary we can apply Lemma 3.8 fx/ith p = 2 and obtain

sup ][ ACF(x)* do(x) < 1.
QEDQO Q

This and (4.29) give

1
Fllnqrisad ) = SUP // F(Y)’5(X)dY < 1,
CME%2d(Q) 0D, o(Q) To

which is the desired estimate. ]

5. TRANSFERENCE OF N < S ESTIMATES: FROM LIPSCHITZ TO CHORD-ARC DOMAINS

Before starting, we introduce some notation. Let D c R™! be a bounded CAD. Given Q €
D(@D) or A = A(x,r), with x € D and 0 < r < diam(dD), we will write Xé and X3} to de-
note respectively some interior corkscrew points relative to Q (that is, relative to Ap, see (2.2))
and A. When dD is bounded, we write X}, to denote a corkscrew point relative to a surface ball
A(x, 3 diam(dD)/2) = dD for some x € dD.

Also, recall the dyadic Hardy-Littlewood maximal function from Definition 2.4. In addition, we
will be using its continuous analogue. Let E ¢ R™*! be an n-dimensional ADR set. By M = Mg
we denote the continuous (non-centered) Hardy-Littlewood maximal function on E, that is, for
[ € L (E)

loc

M f(x) = sup ][A lfWldo(y),

Asx
where the sup is taken over all A, surface balls on E containing x. For 0 < p < oo, we also write

M,f = M(Ifll’)%. It is clear from (2.2) that MDf(x) < M f(x) for every x € E. The converse might
fail pointwise, but both maximal functions are bounded in LP(E), p > 1.

We are now ready to state the main result of this section:

Theorem 5.1. Let D € R"™! be a CAD. Let u € WlIO’CZ(D) NC(D) and assume that there exists Cy > 0
such that for any c € R, and for any cube I with 21 C D,

(5.2) sup [u(X) — c| < Cy (5(1)—"—1 / lu — cf? dX) "
21

Xel

Suppose that the N < S estimates are valid on L* on all bounded Lipschitz subdomains Q c D, that
is, for any bounded Lipschitz subdomain Q C D there holds

(5.3) [Nog (1 = X)) || 200, < CallS aull2a) -

Here X{, is any interior corkscrew point of Q at the scale of diam(Q), and the constant Cq in (5.3)
depends on the Lipschitz character of €, the dimension n, the implicit choice of k (the aperture of
the cones in N, o and S o), and the implicit corkscrew constant for the point X{,.

Givenn < 1 and K > 1, consider {W g} oecnop) a Whitney-dyadic structure for D with param-
eters n and K, see Section 2.4. Then there exists 0 < co < 1 and C > 0, depending on n, the CAD
character of D, the choice of n, K, T, such that for every € > 0, every 0 <y < cg &/Cy, for all a > 0,
and for all Q € D(6D)

(54) ofxe Q: No%u—uXh)x) > (1 +&)a, My, »(S%u)(x) < ya)

<G ofxe Q: Nu—uX)H)(x) > al,
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where C}, , = (1 -0+C (y/s)z) and 0 € (0, 1) is from Corollary 3.21 (hence depends on n and the
CAD character of D). Therefore

(5.5) IN(u = uXY)zsco) < C'IS Cullzacy,  forall g > 2.

where C’ depends on n, the CAD character of D, Cy, the choice of n, K, 1, and q.

As a consequence, for any x € 0D and 0 < r < 2diam(9dD) there exists K’ depending on n, the
CAD character of D such that for every k > 0

(5.6) INL e = u(XK e ) zaacery < C7IS B aullaacekrry,  forall g > 2.

where A(x,r) = B(x,r) N dQ, and where C” depends on q, n, the CAD character of D, Cy, and k.
In particular, if D is bounded

(5.7) IV Dt = u(XH)Izaapy < C”IIS pttllLaopy,  forall g >2
and if 0D is unbounded and u(X) — 0 as |X| — oo then
(5.8) IN+.ptllzaopy < C”IIS puttllaopy,  forall q> 2.

We remark that contrary to the previous sections, we do not consider general AG and N.H any-
more. This is a necessity, as the argument of the area integral has to be the gradient of the argument
of the non-tangential maximal function. The assumption (5.2) is a standard interior regularity es-
timate for solutions of elliptic equations (also known as Moser’s local boundedness estimate). In
principle, we need a somewhat different version. Recall that U o 1s a fattened version of the Whitney
region Up. We have

1

(5.9) lu(Yo) — | < Co <€(Q)‘"‘1 / /A lu — c|2dx> ,
Ug

where Yy is any point lying in Ug, so that there is a ball centered at Yy, of radius proportional to
£(Q), which lies inside U o- We note that if we assumed (5.2) or (5.9) without enlarging the integrals
on the respective right-hand sides, we could obtain a version of (5.4)—(5.5) without enlarging the
“aperture of cones” on the right hand side (that is, with S € in place of $9). But that is minor and
(5.2) looks a bit more familiar and more in line with (6.2) below.

Proof. For starters, write D = D(dD) and 6(-) = dist(-,dD). Fix n < 1 and K > 1 and consider
{Woloep@p) a Whitney-dyadic structure for D with parameters 7 and K from Section 2.4. We a
claim that for every Q € D

(5.10) sup |u(X) —u(Y)| < CCy 1nfSQu(z) < CC()][ S%udo
X.YeUy 0

where C depends on n, 1, K, 7, and the CAD character of D, and Cj is the constant in (5.2). To
see this observe that for every Q € D and X € Uy we have that X € I*(7) for some / € Wy. Let
Ix C D be the cube centered at X with side length 7£(/) so that 21y c I*(21) C U o- Note that
{(Ix) = L(I) = £(Q). Then, (5.2) yields, for every c € R,

1

(5.11)  |u(X)—c| < Cy <£(1X)-" ! / / c|2dx)2 < Co <€(Q)‘” ! / / lu — cf? dX) .
2Ix

With this at hand, let Q € D and X, Y € Ug and z € Q. Setting

IUQI //UQ

obtain
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u(X) — u(Y)| < [u(X) — col + u(Y) — col < Co (f(Q)‘"‘1 / /ﬁ lu—col dZ>
9

1

1
2 2
< Co (f(Q)—"“ / /A |Vu|2dX> ~ C ( / /A |Vu|251—"dx> < CoS u(z),
Ug Uo

where the second inequality follows from (5.11), the third from Poincaré’s inequality in the context
of Whitney regions (see the argument in [HMaTo, Proof of Lemma 3.1]), and the last from the fact
that 6(-) ~ £(Q) in Ug. This proves our claim.

Let us fix Qg € D and write v := u — u(XéO), with Xéo begin the corkscrew relative to Qy, that is,
relative to the surface ball Ag, (cf. (2.2) and (2.3)). For every a > 0 we set

Ey:={xe Qo: N&v(x)>a},  Fo:={xeQy: Mg ,(SP(x) <al,

where MB’2 was defined in Definition 2.4. Our goal is to obtain for every @,y,e > 0 with 0 < vy <
&/Cy there holds

(5.12) 0 (E+e)a N Fya) < C;k/g o (Eq),

and we will me more specific about the constant C), , momentarily. With this goal in mind we fix
a,y,& > 0. We may assume that the set E, # @ otherwise (5.4) is trivial.

Let x € E,, then there exist O, € D¢, with x € O, and Y € Uy, such that [v(Y)| > a. Note
that Ug, C '(y) for every y € Q,, hence N*Qov(y) > |v(Y)| > a@ and Q, C E,. We can then take
o™, with O, C O™ C Qy, the maximal cube so that Q7** C E,. Write then ¥ = {Q;}; C Dy,
for the collection of maximal (hence pairwise disjoint) cubes Q7** with x € E,. By construction,
E, = UQjegc 0.

Given Q € ¥, invoke Corollary 3.21 and take a bounded Lipschitz domain Qp C D satisfying
properties (i)—(iii) in the statement. In particular, we set Fp := 0Qp N Q C Q such that o(Fp) >
0 o(Q). Our goal is to show that

2
(5.13) (Eqson N Fra 0 Fo) < € (L) Cop 00

where Cq, is the constant from (5.3), hence it depends on the Lipschitz character of Qp, which in
turn depends only on the CAD character of D, and C depends as well on the CAD character of D
Assuming this momentarily, we obtain (5.4):

O—(E(1+s)oz N Fyoz) = O_(E(1+s)oz NE,N Fya) = Z G—(E(1+s)oz NE,NOQO)
QeF

<) (0(Q\ Fg) + 0(Eqsea N Ea N Fo))
QeF

< (1 -0+C (Z>2 sup CQQ) Z a(Q) = C) ,0(Es)

€ Q<D QeF

where C5 . = (1 -6+ C(y/€)* supyep Cay, ). Note that supyep, Ca, < oo and ultimately depends
on the CAD character of D, since all the Lipschitz characters of the Q¢’s are uniformly bounded
depending on the CAD character of D (cf. Corollary 3.21) and our assumption states that Cq,
depends on the Lipschitz character of Qp, the dimension n, and the choice of « (the aperture of the
cones).

Let us then obtain (5.13). We may assume that the left-hand side is non-zero, hence we can pick
20 € E(14e0 N Fyyo N Fg. Let Y be from Corollary 3.21 part (if) whose existence is guaranteed by
part (i) and note that Yy € Uyp.
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We need to consider two separate cases. First assume that Q & Q. By the maximality of Q € ¥,
we can find X € Q \ E,, where Q is the dyadic parent of Q. That is, N2y(%) < @ and, in particular,
[v(X)| < a forevery X € U 0 since U 5 C I'%(%). Note then that if x € Q, then

(5.14) N2y(x)= sup |w(Y)| = max { sup [W(Y)l,  max |v(Y)|}
Yer2o(x) YelQ(x) YeUp,0cQcQp
< max {N*Qv(x), N*QOV(TC)} < max {N*Qv(x), a/}.
Since [V(X)| < a for every X € U o> We have that |v(X5)| < a where Xé is the interior corkscrew

point relative to Q (with respect to D which is a CAD). Then, recalling that the construction of Wy
guarantees that Xé € Ug, and that Yy € Ugp, we have, by (5.10),

(5.15) IV(Xé) -v(Yp)l = |u(Xé) —u(Yp)l < CC()][

Sudo < ccof SPudo
0 0

= cc()][ §%vdo < M5 ,(§%v)(zg) < C Coya,

0
where we have used that zp € Q N F,,. As a consequence,
(5.16) (Yol < v(Yp) - v(Xé)l + IV(X5)| <(A+CCyy)a<(1+¢g/2)a,

where C depends on the CAD character of D, and provided y < (2C Co)~! & =: 2 ¢ &. As a result,
using (5.14), for every x € E(j¢), We arrive at

(1 +&)a < N2v(x) = N2(x) < N2(v — v(Yp))(x) + W(Yo)l < N2(v — v(Yp))(x) + (1 + &/2) @,
and, consequently,
(5.17) E(seie N Fyoa N Fo C{x € Fpq N Fg: N2 —w(Y)(x) > sa/2},
where we recall that we are currently considering the case E, C Q.

In the second case Q = Qp, hence ¥ = {Q} and E, = Q. Since YQ’XEO € Ug, we can invoke
(5.10) to obtain

(5.18) (Yol = u(Yp) — M(XQ0)+| < CC()][ SQudo = CCo][ Sy do
Qo Qo

< Mp ,(8PV)(zg) < CCoya<(1+CCoy)a < (1 +e/2)a,

where C depends on the CAD character of D, and provided y < (2C Cy)~'& =: 2¢pe. Conse-
quently, for every x € E(114), We arrive at

(1+&)a < N2v(x) < N&W - v(Y))(x) + v(Yp)l < N2(v —v(Yp)(x) + (1 + &/2)

Thus, N*Q(v -v(Yp)(x) = N*Qo(v - v(¥Yp))(x) > ea/2 and (5.17) holds also in this case.

We can now merge the two cases and with the proof. Pick x € F,, N Fp = 029 N Q be such
that N;Q(v - v(Yp))(x) > ea/2. Then, there exist Q" € Dp with Q" 3 x and Y € Uy such that
v(Y) —v(Yp)l > ea/2. Thus, yor := x € Q' N 0Qp = Fp N Q" and applying once again condition
(ii) of Corollary 3.21 we can find the corresponding ponding Yo € Uy so that

Yo —yorl < £(Q") < C dist(Yy, 8Q0) := (1 + ) dist(Yyr, 0Qy).

where C > 2 is the constant from Corollary 3.21. This means that Yo € I'q,(yo) = I'q,(x) (cf.
(1.14)). On the other hand, since Y, Yo € Up and x € F,,, N Q', one can see that (5.10) yields

(5.19) W(Y) = v(Yp)| = lu(Y) — u(Yp)| < CC()][ S%udo < CC()][ Sy do

, ,
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= CC()][ §Pvdo < CCoM5 ,(SLv)(x) < CCoya < ea/4,

providedy < cope=4C Co)~! &. Hence,
/2 < v(Y)—v(Yp)l < W(Y) —v(Yp )| + |v(Y’Q) -v(Yp)l <eal/4+ |v(Y’Q) —v(Yp)l

and

Nig,(v = w(Yg))(x) = ZS%”? )IV(Y) —v(Yo)l = W(Yo) —v(Yg)l =2 e /4.
€ ox

All these yield
Eqsea NFya NFo C{x€0Qp : Nig,(v —v(Yg))(x) > ea/4).

Use Chebyshev’s inequality and the assumption (5.3) we write

(5.20) o(E(+sa NFya N Fp) < o{x €0Qp : Nig,(v = v(Y))(x) > ea/4}

4\?2 ; 16 2
< <w> /agQ Ny, (v = v(Yo)(x)* dH" (x) < CQQ@ /agg (Sapv(x)” dH"(x),

where Cq,, depends on n and the CAD of D, and so do all the implicit constants. Note that

(5.21) / (Sauv(x)* dH"(x) = / / / IVv(Y) dist(Y, 0Q0)' " dY dH" (x)
Qg Qg J JY—xI<(1+x) dist(Y,0Q0)

< / / IVv(Y)|? dist(Y, 0Q0)' ™ H (B(Y, (2 + «) dist(Y, 0Q0)) N 8Qp) dY
Qo

< / / IVv(Y)|* dist(Y, 8Qp) dY
Qo

< / / Vv Y,
To

where we have used that dQgp is ADR with constant depending on the CAD character of Qg,
hence ultimately on the CAD character of D, and the last inequality follows from to the fact that
Qo € DN By C Ty (see (iii) in Corollary 3.21 and (2.15)) and, in particular, dist(¥,0Q¢p) <
dist(Y,0D) = 6(Y) for every Y € Qp. Note that, (4.29) with G= |Vv| implies

(5.22) / IVv[2sdY ~ / / / IVV26' " dY do(x)
To 0 J JTx%)

= / S do < M3 2(S2V)(z0)? (Q) < (y @) 0(Q),
0
where we have used that zp € F, . Thus, (5.20), (5.21), and (5.22), imply
0 (E(+eia N Fya N Fg) < Co,(y/e)* o(Q),

which is (5.13).

To continue the proof, having at hand (5.4), an argument analogous to (4.25) yields (5.5). To be
specific, we show that taking £ > 0 small enough depending on n and the CAD character of D and
then taking y > 0 small enough depending on the same parameters and &, the estimate (5.4) yields
(5.5). It is here that we use a possibility to pick & > 0O sufficiently small. Indeed, fix any ¢ > 2,
Qo € D and write v := u — u(Xgp,). Then, much as in (4.25), for every N > 1

N da
(5.23) Iy:= / galo{x € Qp : Nv(x) > a} -
0

N/(1+€) da
=+ a)q/ galo{x € Qp: N%v(x)> (1 +¢&)a} —
0 a
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N
~ d
<(+e) / gaio{x € Qy : N2v(x) > (1 + &)a, My, »(5%v)(x) < ya) aa@
0 ’ a

1+e\? ~
+< ” ) 1M, 2(S W) If4(00)

N
% da ~
<C, (1+&) / gadoix € Qy: N&v(x) > a} ey 1M, 25 2W)IITa 0,
0

= (1-0+C(y/e) Zug Cap) (1+&)7 Iy + (1 + &)y IMG 2(S W)l 0,
(S

At this point we first choose £ > 0 small enough so that (1 -6) (1+&)? < 1/4, and once ¢ is fixed we
take 0 < v < co &/Cp small enough so that C (y/ £)? supgep Ca, (1 + £)? < 1/4. With these choices
and using that Iy < N?0(Qp) < oo, we can hide this term with Iyon the left-hand side of (5.23) to
obtain

Iy <2(1+ &) /¥ |Mp (S LWy 0,

Noting that Iy ||N,:Q°v||%q(QO) as N — oo, and using that Mgo,z is bounded on LY(Qy) since g > 2
we obtain as desired (5.5).

We next see how to obtain (5.6) using the ideas in Remark 4.4. Proceeding as there, once we have
fixed {Wo}pep@p) @ Whitney-dyadic structure for D with some parameters n7 and K. Given x € D
and 0 < r < 2diam(dD), write A = A(x,r) and B = B(x, r) and consider the case r < diam(dD).
Then I'"(y) c 2B foreveryy € A, if z ¢ 6 Athen ' (z) N2B = @, and I'q1(y) C T'(y) for every
y € 0D. All these and with Remark 2.38 imply

INL p (= u(XA)lIzaay < Ve puc(( = u(X)) 12)|Laop)
<IN« p 1 ((u — uXAN128)a@opy < IINW((u — u(Xx) 128l La(6n)-

We introduce Dy as in (4.6). Let O € D, and note that 6(Xé) ~ {(Q) = r = 6(X}) and also
|X§ —X1| < r. Hence we can use the Harnack chain condition to find a collection of cubes /i, ..., Iy
with N < 1 so that Xé € Iy, X§ € Iy, dist(41;,0D) = {(I;) ~ r = £(Q) for 1 < j < N, and there
exists X; € I; N1y # @foreach 1 < j < N—1. Write Xy = Xp+, Xy = X3, and note that for every
I1<j<N

J-1 j-1
dist(/}, Q) < |X;—xql < 1X;=Xp|+IX5—x0l £ D [Xe=Xper|[+6(Q) < Y _ diam(I1)+£(Q) ~ £(Q).
k=0 k=0

Thus, there exist ’, and K’ depending on n, the CAD character of D, and fixed parameters r and
K, such that if {W ’Q}QeD«;D) is Whitney-dyadic structure for D with parameters " and K’, and if

I € Wwith N2l # @, then I € (W) C ‘W, Consequently, 2I C Uy, (the Whitney region
corresponding to Q with the Whitney-dyadic structure {W ’Q}QeD(gD)). All these and (5.2) yield
N-1
u(XE) = XN = lu(Xo) = uXn)l < D (X)) = u(Xjro)

j=0
N-1
< 37 |ucxy - e@r ! // udY) +
j=0 2141

< sup sup |u(X) — €QI;)™"! / / udY‘
21;

1 1 2 %
< Co sup (1™ / / ‘u—f(ZIj)_"_ / / u‘ ay)
I<j<N 21; 21;

W(Xje1) — €21 ) ™! / / udY\
21j+1
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< Co sup (1) 5(21 )l / / |Vul? dY
21;

1<j<N

~ Cy sup ( / / |Vu|2(51—"d)/)z
1<j<N 21

1

< Cy sup ( / / |Vu|251—"dy)2
1<j<N A

< Cp inf AL (Vu)(y),
yeQ

where A€ is the local area integral to the cones I'(-) made up with the Whitney regions U o’s

On the other hand for each Q € D, we have much as before that [(y) N 2B ¢ T9(y) c T2(y) c
B(xgp,Kt(Q)) N D c K'BnN D for every y € Q € Dx. Taking K’ even larger we also have that
I"C(y) c D c K’BN D for every y € Q € Dy. Thus all the previous considerations, (5.5) for ¢ > 2,
and Remark 2.38 give

IN? p (= u(X o py S Z N = uXAN 12870

0Dy

< > (N = uXEN 1280 ) + (X)) — u(XD)0(Q))
QeDp

< >0 (Is¢ ullzag) + Co inf ALV 7(Q)).
0Dy

< IANVUlLe ) aop) + CollA (Vulli ) Eyap,
S (1 + Co)llAD,min(1 4 (|VM|1k'B)||Lq(aD)

< (1+ COIAR (VI yaxm,

= (1+ COlIS B ulla3x0m)

where we have used that I'g j(z) N K’B # @ then z € 3K’A. This proves (5.6).

To complete the proof we observe that if dD is bounded then for any x € dD we have that
0D = A(x,3diam(dD)/2). Thus (5.7) readily follows from (5.6). On the other hand, to obtain for
(5.8) fix x9 =€ 9D and write Ag = A(xp, R). Given € > 0, there exist R, such that [u(X)| < & for
every |X — xo| > Re with X € D. By the Corkscrew condition B(X*R,R/ C) c B(xg,R) for some
C > 1 and then |XXR —xgol = R/C

Fixy € D and let R > 2 max{C R, |y—xo|} so that B(xg, R¢) C B(y, R) and IXZR—xOI >R/C > R..
Hence, |M(XXR)| < €, [u(Z)| < e for every D \ B(y,R), and
INw it (y) = NI (= (X3 )0 ag O] = [ Neste(p) = Nuse (1 = (XX )1 8,0)) )]
< Nk (1 = (u = (X5 ) 1B.r) ) O] < [ Nekl prsiy)) )] + (X5 )l < 2e.
This shows that for every y € dD
Jim N (= u(XR )0 186 (0) = Nostt(3)-

Thus Fatou’s Lemma and (5.6) imply for every g > 2
/ N, u(y)! do(y) < lim inf / NE = uXE ) 0)? do(y)
oD — AR

< C” liminf / SKRy(y) do(y) < C” / Su()? do(y).
K’ Ag oD

R—o0

This completes the proof. O
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Our next goal is to extend the previous result so that we have the N < § estimates in all L9.
We need to introduce some notation. Recall that if D is a CAD, we have constructed a Whitney-
dyadic structures {Wo}pen@p) for D with parameters 7 and K, see Section 2.4. In the following
result we will need to work with two different Whitney-dyadic structures associated with different
parameters and we need to introduce some notation to distinguish between the associated objects.
More specifically, let {Wo}oen@p) (resp. {W ’Q}QE]D(@D)) be a Whitney-dyadic structure for D with
parameters 7 < 1 and K > 1 (resp. 7 < 1 and K’ > 1). Associated with {Wo}gen@p (resp.
{Ww 'Q}QeD(aD)) we define the Whitney regions Uy, the dyadic cones I" and the local dyadic cones

2 (resp. Uy, I, I79) as in (2.10), (2.23), or (2.24). With this we define N., N2, S, S2 (resp. N/,
N2, S’, §"9) as in Definition 2.33.

Theorem 5.24. Let D € R™! be a CAD. Let u € W)"*(D) N C(D) be so that (5.2) holds and assume

loc

that there exists Cyy > 0 and p > 2 such that for any cube I with 2I C D,

(5.25) (5(1)—"—1 / / |Vu|”dX>p < (é’(l)‘”‘l / / |Vu|2dX>2.
1 21

Suppose that the N < S estimates are valid on LP on all bounded chord-arc subdomains ) C D,
that is, for any bounded chord-arc subdomain Q C D, there holds

(5.26) IN«a(u — u(X))llr@a) < CallS aulliroo)-

Here X{ is any interior corkscrew point of Q at the scale of diam(Q), and the constant Cq depends
on the CAD character of Q, the dimension n, p, the implicit choice of k (the aperture of the cones
in N, and S q), and the implicit corkscrew constant for the point X§.

Givenn < 1 and K > 1, consider {W g}oepop) a Whitney-dyadic structure for D with param-
eters n and K, see Section 2.4. Then, there exist 1 < n and K’ > K (depending on n, the CAD
character of D, and the choice of , K, 7) so that if {W}gep@p) is a Whitney-dyadic structure for
D with parameters n and K, for every Q € D(0D),

(5.27) INS(u — uXH)lzacoy < C'NISCullpaggy,  forall 0<gq < oo.

where C’ depends on n, the CAD character of D, Cy, C(’), q, and the choice of n,K,t. Here N*Q
is the non-tangential maximal function associated with the Whitney-dyadic structure {Wolpp)
while S"€ is the square function with the associated with the Whitney-dyadic structure {(W,Q}D(aD)-

As a consequence, for any x € 0D and 0 < r < 2diam(0dD) there exists K’ depending on n, the
CAD character of D such that for every k > 0
(5.28) IV p . (u — M(XX(X,,))lqu(A(x,r)) < C”IISEZ,fuIILq(A(x,K/r)), forall 0< g < oo,
where A(x,r) = B(x,r) N 0Q, and where C”" depends on g, n, the CAD character of D, Cy, C;), and
k. In particular, if D is bounded
(5.29) IV D = uXP)ILaapy < C7NIS pattllzaopy,  forall 0 < g < oo,
and if D is unbounded and u(X) — 0 as |X| — oo then
(5.30) IN..pullza@opy < C”lIS pullzaapy, forall 0 < g < oco.

We note that (5.25) can be relaxed so that it suffices to assume that it holds for I = 2J with
J € ‘W(D). We also note that the same proof allows us to work with 1-sided CAD. That is, if D is a
1-sided CAD and (5.26) holds for all bounded 1-sided chord-arc subdomains then (5.27) and (5.29)
hold for D. Further details are left to the interested reader.

Proof. For starters we fix 7 < 1 and K > 1 and let {W}oecp be Whitney-dyadic structure for D
with parameters 7 and K. Let 7’ < n be small enough and K’ > K large enough to be chosen and let
{W5}oep be Whitney-dyadic structure for D with parameters " and K’. Taking into account (2.9)
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if (7)'* < C7'p'/% and (K")'/? = CK'/2, then Wy c (W),)° C W), for every Q € D = D(ID).
Consequently, FQ(x) C Tp(x) and Su(x) < S"v(x) for every x € dD, Q € D, and v € W;2(D).

Much as in the proof of Theorem 5.1, matters can be reduced to showing that for every @, y,& > 0
with 0 < vy <« &/Cy and for any given Qp € D,

(5.31) o{x€Qp: N*Qo(u - u(Xéo))(x) > (1+¢)a, S”Qou(x) < ya}
< Cypolxe Qo N2 —u(X5)(x) > al,

and we will me more specific about the constant C}, , momentarily.

Let us fix Qg € D and write v := u — u(X 5 0)s with Xéo begin the corkscrew relative to Qy, that is,
relative to the surface ball Ag, (cf. (2.2) and (2.3)). For every a > 0 we set

Ey:={x€Qy: N®v(x)>a}, Fo:={xeQ: S"Pux) <al,
Our goal is to obtain
(5.32) O—(E(1+s)a N ﬁya) < C;k/g o (Ea),

where C7 . = C (y/e)’(1 + C()) sup 0eDF CQ%,Q), where the sup runs over all Q € D and all pairwise

disjoint families F c Do \ {Q}. Note that sup 0eD.F Cg ) < oo and ultimately depends on the
CAD character of D, since all the sawtooth subdomains Q are CAD with uniform constants (see
Lemma 2.55) and our assumption states that C oz, depends on the CAD character of Q>

With this goal in mind we fix @, y,& > 0. We may assume that the set E, # @, otherw1se (5.31)
is trivial. As in the proof of Theorem 5.1we can find ¥ = {Q;}; C Dg,, a family of maximal (hence
pairwise disjoint) cubes with respect to the property Q C E,, so that E, = UQjef Q;. We then fix
0 € ¥ and we just need to see that

(5.33) T(Esera N Fya N Q) < C; (0,

assuming that y < ¢o & with a suitably small ¢o depending on n, the CAD character of D. We may
assume that o(E(j4+g)0 N Fm N Q) > 0 and pick zg € E(1450 N Fya N Q. We follow the same
argument of the proof of Theorem 5.1taking into account that the set F,, needs to be replaced by
F. yo. Here we do not invoke Corollary 3.21 and we formally take Fp = Q. Also we take Yy = X5,
the corkscrew relative to Q. We replace (5.15) by

W(X5) = v(Yo)l = lu(X5) — u(Yg)| < C Co inf 5%(z) < §Pv(zg) < S Pv(zg) < C Coy a,

where we have used (5.10) and the fact that zp € 0N fya. Thus, assuming thaty < (2C Co)le=:
2 ¢g &, one arrives at (5.17) with ﬁya in place of Fy, and Fg = Q in the case E, & Q. On the other
hand, the same estimate holds in the case Q = Qp since Yy = Xé = Xéo, hence (5.18) becomes
trivial. Thus we have obtained that in either case

(5.34) E(sen NFyaNQ Clxe FyunNFg: N2 —v(Yp))(x) > sa/2) =: Eg.

Let E(, be an arbitrary closed subset of Eg with o(E})) > 0. Let x € Q \ Ej,. Since Ej, is
closed there exists r, > 0 such that B(x,r,) N E'Q = @. Pick any Q, € D with Q, > x and
£(Q,) < min{£(Q), ry}. Then, x € O, N Q and necessarily Q, € Q. Also Q, C B(x, r,) since x € O
and diam(Q,) ~ €(Qy) < ry. Allinone, O, C O\ E’Q and there exists a maximal cube Q7" € Dy
so that QY™ c Q\ E},. Note that QY** C O, otherwise E, = @ which contradicts the fact that

0(E@+e)a N F. ya N Q) > 0. Let F be the family of maximal (hence pairwise disjoint) cubes QF®*

with x € E}. Note that ¥ c Do \ {Q} and Q \ E}, = UperQ'-
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~

Let Q, = .qu: o Let us write §,(-) = dist(:,0Q,) and o, = H"|3q,. We start with Chebyshev’s
inequality and the fact that E, C Eg

p
(5.35) O'(Eb) < <2> N*Q(v —v(Yp))(x)P do(x),
EQ E,Q

and now change the cones from those used in N2 (dyadic, with respect to D) to the traditional ones
(1.14) with respect to Q,. More precisely, let x € E’Q =Q0\U o e%Ql C 0Q, N 0D (see [HMar,

Proposition 6.1]) and ¥ € T'2(x). Then Y € I*(7) with [ € Wy withx € Q" € Dg and
|Y — x| < diam(J) + dist(Z, Q") + diam(Q’") < £(I).

Note that Q' € D?,Q’ otherwise Q' c Q" € # and hence x € UQ,,E?;Q” = Q\Ep Asa

consequence, int(/*(27)) C int(Ug o7) = int( U 0) C Q, and 0,(Y) 2 ¢(I). All this show that
|Y — x| < 0x(Y) and this means for some choice of « (depending on the CAD character, and 7 and
K),Y € I'q, «(x) (cf. (1.14)). Thus, with the notation in (1.16),

N2 —v(Yp)(x) = sup W(¥)—v(¥p)l< sup () —v(¥p)l =: Nig,. (v — v(¥)(x).
Yel2(x) Yelq, «(x)
and (5.35) leads to

p
(5.36) o(Ep) < <2) Ni, (v = v(Y)(x)! doy(x)
Ea E,Q

p
< (2> oo, (v = WY ))(0)P dors ()
t04 00,

1
(ea)?
where the last estimate follows from a change of aperture in the cones (see Remark 2.38). We

remark that Yy = Xé, which is a corkscrew point for Q with respect to D. By construction, if we
take I € W so that Xé € I then, I € Wy. Hence, much as before

6(Yp) = €(Q) = () < 6+(Yg) < 6(Yg).

Hence Yy is an interior corkscrew of Q, at the scale diam(£2,) = €(Q) (cf. (2.14)). Note that
v(-)=v(Yg) = u(-)—u(Yp) and Vv = Vu in D. This and the fact that Q, is a CAD (see Lemma 2.55)
allow us to invoke (5.26), which together with (5.36), yields

< / N, o (v = WYY dera (),
0Q,

1
630 o s /a Mo 0= M) s ()

<C Sa. « Pd
<Ca. oo /a o, Qo V(X)) dor i (x)
< Ca. / S .1V dora (1)
() Jaq,
1 1
= CQ*/ SQ*,IV(x)de'*(x)"‘CQ*/ Sa, 1v(x)P do(x)
(ea)? Jg, E)? Jsa,np
=: Cq, (I +1I).

where the third estimate follows from a change of aperture in the cones (see Remark 2.38)) and the
first equality from [HMar, Propositions 6.1 and 6.3].

To estimate the previous terms we first need to introduce some notation. Given x € dQ, and for
some parameter N > 1 (depending on the CAD character of D) to be chosen later we write

Thyy =T N(Y€Qu 601 <€Q).  Th, =Ta.\Th,,.
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To proceed let us observe that if O’ € ID)% 0 then one can find yp € Q’ﬂEb: otherwise, Q’ﬁEE2 =0

and by construction there exists Q" € F with Q' c Q”, contradicting the fact that 0’ € D> 0

Given x € 0Q,, let Y € T3, (x) € Q, = Q- o
Y €T9(yp) c T (yp). Also, £(Q) < 6(Y) ~ £(Q') < £(Q). This means that

(5.38) / / IVv26' " dY < / /A IVv2' " dy = §%v(yg)?
g, 10 Z , T (y9) Z

then Y € ﬁQ, for some Q' € Df’ 0 In particular,

Q, ED%’ Q, ED%!Q
40 4(9)) “(QH~(Q)

< Y S"yp) < (ya) MO € Do, (Q) ~ LQ)) < (ya).
Q'ED%,Q

UQH=0(Q)

We next turn to estimate I. Let x € E'Q C 0Q4 N 0D (see [HMar, Proposition 6.1]). Note first
thatif Y € I'q1(x), then 6(Y) < |Y — x| < 20,(Y) and thus (5.38) gives

(539) Sq.1v(x)? = / / IVy?6L " dY < / / IVv?s' " dY + / / [Vv[2s' " dy
o, 1(x) r}z*,l () r%l*.l *)

< / / IVV?6' " dY + (y @)
It L

Q

Given Y € Fglu(x) C Q4 C D, one has Y € [y for some Iy € ‘W. Pick then Qy > x with
{(Iy) = €(Qy) and note that by (2.5), and since K is large enough,

dist(Qy, Iy) < |x — Y| < 2 dist(Y, 8Q,) < 26(Y) < 82 diam(Iy) = 82 Vnl(Qy) < K'?¢(0y).
This means that Iy € ‘W%Y C Wy, . Besides,
€(Qy) = ((Iy) < dist(I,0D) < 6(Y) < L(Q)/N < €(Q),

this together with the fact that x € Qy N Q gives that Qy € Dyp. Hence, Y € Iy C Ug, C I'9x) c
' (x)and eventually

(5.40) / / V26! dY < §%u(x)? < S"Pu(x)? < (ya)?,
rgz*,l(x)

since x € Eyy C Eg. This and (5.39) imply that
p p
(5.41) 15 (X oy < (2) oo
Ea E

Turning to /1, we start with the following

Claim 5.42. We can take choose 17" small enough and K’ large enough (depending on n, the CAD
character of D, and the choice of 7, K, 7) such that for any x € 9Q, N D there exists y, € E’Q such

that if J € W verifies 4/ N Ty | (x) # @, then 4J C I"2(y,) and, in particular, Iy, (x) C I"2(y,).

Proof. Fix x € Q, N D. Then x € I where I := I(27) = (1 + 20)I with € Wy, 0’ € Dz o In
this scenario we observed before that we can find pick y, = yor N Egr N Q’.

Let Y € 4J NT§, (x) and assume first that |Y — x| > £(1) 7/(2 v/n). Pick Q" € D with yo € Q”
and 64(Y)/2 < £(Q") < 64(Y). Note that £(Q”) < §,(Y) < 6(Y) < £(Q) since Y € F}Zhl(x) and
hence Q" c Q. Then, choosing N large enough, depending on n and the CAD character of D (recall
that 77, K have been already fixed depending also on the CAD character of D),

dist(4J, Q") < Y = yor| < |Y — x| + diam(7) + dist(I, Q") + diam(Q")
<Y — x|+ CK"* 720 < (1 + CK'YPyp7 27|y — &
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SN|Y =x/2<N&(Y)<NUQ"),
where we have used (2.9). Note also that by (2.5)
Q") < 6,(Y) < 6(Y) < diam(4J) + dist(4J,0D) < 41 diam(J) = 41 Vn £(J)
and
€(J) < dist(4J,0D)/ Vn < dist(4J, Q")) Vn < N {(Q").
All in one we have obtained that
NN < €Q") < 41Vn (D), dist(4J, Q") < N€(Q").

If we now take J' € ‘W with J' N 4J # @, then the properties of the Whitney cubes guarantee
that £(J’) = €(J) and hence the previous estimates easily extend to J’. This means that choosing 7’
smaller and K’ larger (depending on the CAD character of D), we have that J* € (W/,,)° ¢ W,..
Since yor € Q" we then have that

we U ve U (U ro)= U U =10

T W' N4T#+0 Yo €Q"eDg  J'EW,, Yo €0 €Dy

Consider finally the case on which ¥ € 4/ N F}l*,l(x) satisfies |Y — x| < €(I)7/(2+/n) so that
Y e(d+27t) = I"Qr) = T and ¢ =~ 6(Y) =~ £(J). Note then that if J N 4J # @ we have
tJ") = €(J) = €I). Since I € Wy, Q' € D%’Q we have by (2.9) that
200" s () ~ ¢J') < K'*Q),
and
dist(J’, Q) < diam(J’) + diam(4J) + |Y — x| + diam(7) + dist(Z, Q) < €(I) + dist(1, Q) < K'/*¢(Q).

Thus, by taking 7’ smaller and K’ bigger, if needed, we obtain that J’ € (‘W?,)°. Much as before
the fact that ypr € Q” yields

e |J re U ( U 1*@)): U Uy =100
JeWJ'n4J+0 Vor€Q" €Dy J'efW/Q,,, Yor€Q"€Dg

This completes the proof. O

Let us now get back to the proof, specifically, to the estimate for /7 in (5.37). Let @ > 0 be small
enough to be chosen and set for every x € dQ2, N D
T, () ={Y €Tg, 1 (x) : 6,(Y) > @S(Y)}, T, 1(0) ={Y €T§, 1 (x) : 6,(Y) > @d(Y)},

and
T3, 1(X) = {Y € Tq, 1(%) : 64(Y) < @6(Y)).
Thus

5 5
(5.43) S =Y / / Ry =Y s
k=3 7/ /T

0,10 k=3
Note that for x € Q4 N D invoking Claim 5.42 we obtain

s> <w!™ / / IVv?6' " dy < o' / / V2§17 dY = @78 Cu(y,)? < (ya?).
T, 1@ "0 ()
Analogously, by (5.38)

ga(x)? <w!™ / / IVv[2 s dy < o' / / IVv?6' " dY < (ya)?.
I, 5 2(x)

As aresult,
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(5.44) / (¢ +¢0) dory < @ P2(ya oy (92)
0Q,ND

s PRy Q) » B TR (ye) o (Q),
where we have used that 9Q, is ADR with diam(0Q,) < €(Q) (cf. (2.14)).

We next consider gs. Set W, = {I € W : I N dQ, # @} and note that 9Q, N D C U,E(W* I

For every x € dQ, N D we then have that x € I, € ‘W, and also that x € dJ, with J, € ‘Wp,,
Q. €Dz, IfY €I ;(x) and @ < 1/4, then

OY) <Y — x| +(x) <20,(Y)+6(x) < 2w@wd(Y) + d(x) < 6(Y)/2 + d(x).
This and (2.5) yield
o0(Y) < 26(x) < 2(diam(4Jy) + dist(4Jx, 0D)) < 100 diam(Jy)
and, @ small enough,
Y — x| <26, (Y) < 2w6(Y) < 200w diam(J,) < 7€(J,)/8.

Recalling that j; = J;27r) with 7 < 19 < 274 it follows that Y € Ji(7t/4) c 2J, and also
Y € B(x, ¢(J,)). Hence, easy calculations lead to

P L —n L-—n 2822 2022
0y dY <max{2r27", 1} lx = Y[r2 7 dY < €(Jx) 72 = €() 2.
I3, .10 B(x,0(Jx))

Using Holder’s inequality with p/2 we arrive at

1 o p=2 1
gs(x) = ( / / Vsl dY>2 < ( / / 5o "dY) 7 ( / / VP67 dY)p
| PAEY! | PAEY! 5,10
1
—1 =
<t ( / / voreyar)’.
2J:NB(x,2 55 ()N
Next, for every I € W, we set

(Wi ={JeW:J=J forsomexedQ,NI, 2J,NTq, 1(x) # D}

and obtain

(5.45) ghdo, <) / gldo,
0

0Q,.ND Tew, QNI

< Z oyP! / / / IV (V)P4 (Y) " dYdor 4 (x)
o0Q,. NI 2JNB(x,2 04 (x))NQy

IeW,

Sy [ mrsm o, n B swar

TeW, .]E(Wi J00

s>t / /2 ) VvV dY

leW, Jew!

r
<Cp Y ey S / / Vu(r)Rar)’
IeW, JE(Wi 4J
P
2

~Chy 'ty ( / /4 , |Vv(Y)|26(Y)1‘”dY> :

IeW, Jew!

where we have used that 0Q, is ADR (cf. [HMar, Lemma 3.61]), (5.25) (since 4J C D by (2.5)),
that £(J;) ~ €(I) since x € I N dJ, (hence I N J # @), and finally that 5(-) ~ €(J) in 4J by (2.5).
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Suppose next that I € ‘W, with £(]) < £(Q). Note thatif J = J, with x € 9Q,NI then x € 8];01,
hence €(J,) ~ €(I) < diam(/) and 4J, c {Y € D : §(Y) < €(Q)}. Thus, if 2J, NTq, 1(x) # @
necessarily 2J, N Fsll*,l(x) # (. We can then invoke Claim 5.42 with J = J, to find y, € E’ so that

4

46 > ([ weporar)’ Vv 6! "dY) #IeW:ainl+0)
4J Q(y,)

Jew!
<SS Cy)P <8 Ny < (ya)P.

Consider next the case I € ‘W, with £(I) = €(Q). For every J € W’ we have that J = J, for
some x € Q4 NI and there exists Z € 2JNQ,. Assuch J € Wy forsome Q, € D In particular,
Q) s ) = €(J) = €(Qy) < Q). Take then an arbltrary Y € 47N Q. Slnce Z € 2J, one has
oY) = t(J) = €(Q). Also, Z € Q, = Qgt o thenZ € UQ, for some Q" € D o and, as observed
above, the latter implies that one can find yor € Q"NE(,. We claim that4/ c I Q(yx). To see this let
Y € 4J c D and take Iy € W with Y € Iy. Note that by (2.5) and (2.9) £(Iy) = 6(Y) = £(J) = £(Q)
and

dist(ly, Q) < dist(Y, Q) < diam(4J) + dist(J, Q) S €(Q) + £(Qy) = £(Q).
Thus taking r” smaller and K’ larger if needed ((depending on n, the CAD character of D, and the
choice of n, K, 7) we can assure that Iy € (W Y c W' and since ypr € Q" € Q we conclude that
Z € T79(y,) as desired. All these give an estimate 51m11ar to (5.38)
P
(5.47) / IVW(Y)]> 6(Y)! "dY) <#HJeW:dInI+ @ / / ’
1

JeWs

V26! dY)
Q(}’x)
$ 8" (o) <8Py’ < Oy ).

We finally combine (5.45), (5.46), and (5.47), to obtain

(5.48) / ghdo, < Colya) > )"
0Q,ND

IeW,

To complete the proof we estimate the sum in the right-hand side. For every I € ‘W, pick Z; €
0Q, NI sothat £(I) ~ 6(Z;) and let Ai := B(Z;,6(Z1)/2) N 0Q,, which is surface ball with respect
to Q,. The fact that Z; € 0Q, C ND implies that there exists I’ € Wy with Q" € ]D~ and

Z € al. Then, £(I) =~ 6(Z;) = €(I") ~ £(Q") < £(Q) by (2.5) and (2.9)). Note that Q € ]D hence
Ug C Q4. Pick Ip € Wy (which is non-empty by construction) and note that £(Ip) = f(Q) by (2.9)
and Ip C Up C Q,. Hence £(Q) = diam(/p) < diam(Q,) < £(Q) by (2.14). All these show that
8(Z;) < diam(0Q,). Suppose next that AL N A # @ for some I,J € W, and let Y belong to that
intersection. Assume for instance that £(I) < £(J) and note that
1 3
0ZpN<|Z;-Y|+|Y =Z/|+6(Z) < Eé(ZJ) + E(S(ZI).
Hence, £(J) = 6(Z5) < 36(Z;) = £{) < €(J) and
1 1
dist(l,)) < |Zj—Zj| < |Z; = Y|+ |Y - Z;| £ fé(Z]) + 76(Z1) ~ () + €(J) ~ €)= £(J).

As a consequence, the family {A } rew, has bounded overlap and therefore

St Y e son( | AL) £ 000, < diam@Q.)" ~ (0)"  0(0),

IeW, IeW, TeW,
where we have used that 0Q, is ADR (cf. [HMar, Lemma 3.61]). This and (5.48) eventually yield

/ gt do, < Ci(y @) (Q).
0Q,ND
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This, (5.37), (5.43), and (5.44) give

) ) A%
1= S, doy < (& + & +ghdo. < (1+Cp) () o0
(&)’ Joa,np el * 7 (&) Joa,np 837 84 T 8540 O \e

We next combine this with (5.37) and (5.41) to arrive at

o(Ep) < Ca, (1 +Cp) (X)),

Recalling that Let E7, be an arbitrary closed subset of Eg with o(Ep) > 0, by inner regularity of
the Hausdorff measure, we therefore obtain that

- ’ 7\’
(Eqson N Fra 0 Q) < 0(Eg) < Ca, (1+C) (1) o0

We have then show (5.32) which in turn implies (5.31). With the latter estimate in hand and for any
0 < g < o0, we proceed as in (5.23):

N da
(5.49)  Iy:= / galo{x € Qp: N%v(x) > a} —
0 a

N/(1+€) da
=(1+ 8)4/ galoi{x € Qp: N2v(x) > (1 +¢&)a}—
0 a

N
d
<(1+ s)"/ gado{x e Qyp: N2v(x) > (1 + &)a, S"2v(x) < ya} ?a
0

1+e\?
+< Y ) 1S MlEacqy)

N
d
<C;. (1+g) / galo{x € Qy : N®v(x) > a} ;a + 1+ YIS WLy 00
0

= Cy/e)(1+CH)( sup Ca_ ) (1+2) Iy +(1+2) [y IS" LWy g
QeD,F

At this point we first choose £ = 1 and next take 0 < y < ¢g&/Cp small enough so that C y”(1 +
Co) suppep Cay 29 < 1/1. With these choices and using that Iy < N7 (Qg) < oo, we can hide this
term on the left-hand side of (5.49) to obtain

Iy <2(1+8)7/y 18”2y 0,)-

Noting that Iy IIN*QovIIZq(Qo) as N — oo we obtain as desired (5.27).

From (5.27) one can obtain (5.28), and hence (5.29) and (5.30) much as in the proof of Theorem
5.1and we omit details. |

Combining Theorems 5.1 and 5.24 we can obtain the following:

Corollary 5.50. Let D € R™! be a CAD. Let u € W,:*(D) N C(D) so that (5.2) and (5.25) hold for
some p > 2. Suppose that the N < S estimates are valid on L* on all bounded Lipschitz subdomains

Q C D (see (5.3) in Theorem 5.1). Then (5.27)—(5.30) hold.

Proof. Let Q C D be an arbitrary bounded CAD. Since any bounded Lipschitz sub-domain of € is
also a subdomain of D we can apply Theorem 5.1to obtain (5.7) for Q and for every g > 2. That is,
we have the N < S estimates are valid on all bounded chord-arc subdomains Q c D forg = p > 2.
Hence, Theorem 5.24 applies to obtain the desired conclusions. O
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6. FrRoM N < S BOUNDS ON CHORD-ARC DOMAINS TO £-APPROXIMABILITY IN THE COMPLEMENT OF A UR SET

Recall the definition of g-approximability (Definition 1.11). The second main result in [HMM],
stated there for harmonic functions but proved in full generality, can be formulated as follows.

Theorem 6.1. Let E C R""! be an n-dimensional UR set, R"™ '\ E, and suppose that u € WIIO’CZ(R”“ \
E)NCR™\ E) N L®(R"™' \ E) is such that for any cube I with 21 c R**!' \ E

(6.2) sup Ju(X) — u(Y)| < Co <5(1)1—" / / Vil dX> ’
21

X,Yel
and
IVullemege\gy < Collull L@\ g)
Assume, in addition, that N < S estimates are valid on L* on all bounded chord-arc subdomains
Q c R™\ E, that is, for any bounded chord-arc subdomain Q C R™ 1\ E, there holds

(6.3) IV (u — M(Xfrz))”]}(ag) < CallS aullr250)-

Here X{ is any interior corkscrew point of Q at the scale of diam(Q), and the constant Cq depends
on the CAD character of Q, the dimension n, p, the implicit choice of k (the aperture of the cones
in N, and S o), and the implicit corkscrew constant for the point X§; . Then u is e-approximable
on R\ E, with the implicit constants depending only on n, the UR character of E, Cy, and Co.

Strictly speaking, the previous result was proved in [HMM, Section 5] for harmonic functions
but it was observed in [HMM, Remark 5.29] that the same argument can be carried out under the
current assumptions®. Let us note that one can weaken (6.2) by just assuming that for any Q € D(E)
and for any connected component of U ’Q there holds

1

b

(6.4) sup u(X) —u(Y)| < Co | (@)™ ! //A ufdx | .
X.YeUl, Up

Also, in the course of the proof one uses (6.3) for the bounded chord-arc subdomains of the form

Q = Qg defined by (2.52) (with S’ = S). Further details are left to the interested reader.

7. APPLICATIONS: SOLUTIONS, SUBSOLUTIONS, AND SUPERSOLUTIONS OF DIVERGENCE FORM ELLIPTIC
EQUATIONS WITH BOUNDED MEASURABLE COEFFICIENTS

7.1. Estimates for solutions of second order divergence form elliptic operators with coeffi-
cients satisfying a Carleson measure condition. Given an open set Q c R""!, consider a diver-
gence form elliptic operator L := — div(A(:)V), defined in ), where A is an (n + 1) X (n + 1) matrix
with real bounded measurable coefficients, possibly non-symmetric, satisfying the ellipticity con-
dition

n+1
(7.1) AN < AX)E,E:= ) AyX0EEL A E- L) < I,

ij=1
for some A > 1, and for all £, € R"*!, and for a.e X € Q. As usual, the divergence form equation
is interpreted in the weak sense, i.e., we say that Lu = 0in Q if u € WI’Z(Q) and

loc
(7.2) / / AX)Vu(X) - V¥(X)dX =0,
Q
for all ¥ € Cy’(Q).

I [HMM, Remark 5.29], we inadvertently neglected to mention that our proof utilized estimate (6.3); in fact, it is
utilized in an essential way. One should bear this in mind when comparing the statement of Theorem 6.1 with [HMM,
Remark 5.29]. The former is correct.
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Let us introduce some notation. Given an open set Q ¢ R"*! and A, an (n + 1) X (n + 1) matrix
defined on R™*! \ E with real bounded measurable coefficients, possibly non-symmetric, satisfying
the ellipticity condition (7.1), we say that A € KP(Q) (the Kenig-Pipher class) if [VA(:)| dist(-, 9Q) €
L®(Q) and |[VA|lcmE@Q) < co. It has been demonstrated in [KP] that if Q is a Lipschitz domain and
A € KP(Q) weak solutions to Lu satisfy square function/non-tangential maximal function estimates
and Carleson measure estimates on Q. Strictly speaking, the class of matrices is slightly smaller
and the details of the proof are only provided there for N < § direction (and only for p > 2), but all
ingredients are laid out for a reader to reconstruct a complete proof. One can also consult [DFM] for
complete details presented in this and more general, higher co-dimensional, case. For the precise
case we are considering here, the following result can be found in [HMaTo, Appendix A]”:

Let Q be a Lipschitz domain and let A € KP(Q). Then, any weak solution u €
Wiee () N L¥(Q) to Lu = 0 in Q satisfies |[Vulleme) S lul?eq, with implicit

loc
(7.3) constant depending on n, the Lipschitz character of Q, ellipticity, and the the implicit

constants in A € KP(Q).
We also need the following auxiliary result (cf. [KP, Lemma 3.1]):

Lemma 7.4. Let E ¢ R™! be a closed set and let A be an (n + 1) X (n + 1) matrix defined on
R™ I\ E with real bounded measurable coefficients, possibly non-symmetric, satisfying the ellipticity

condition (7.1). If A € KP(R™' \ E) then A € KP(D) for any subset D c R"™ \ E. Moreover,
||VA() dlSt(,aD)HLOO(D) < ||VA() diSt(‘,E)HLoo(RnH\E) and
IVAllemem) < C(IVAllemp@1\£) + ||VA(')diSt(',E)llim(Rm\E)),

where C depends only on dimension.

Proof. Note first that since D ¢ R"*!\ E then dist(X, D) < dist(X, E) for every X € D. In particular,
one has |[VA(-)| dist(-, D)l|.=p)y < IVA() dist(:, E)ll o gri\E)-

Next, we fix B(x,r) with x € dD and 0 < r < oo. We shall consider two cases. First, if
dist(x, E) < 2r we pick z € E with dist(x, E) = |x — z| and observe that B(x, r) C B(z,3r). Then,

/ / IVA(Y)? dist(Y, dD) dY < / / IVA(Y)P dist(Y, E) dY < 3 r)"[IVAllemege1\£)-
B(x,r)ND B(z,3r)ND

In the second case, dist(X, E) > 2r, we have dist(Y, E) > r and dist(Y,dD) < |Y — x| < r for every
Y € B(x,r) N D. Hence,

dist(Y, 0D
J[ - iwampdiscron)ar < WA disC. B, [ GEEYay
B(x,nnD B(z,r)ND dist(Y, E)

< IVAQ) dist(, E)llFe gt gy~ 1B )| = CalVAG) dist(, E)[foogguen gy
All these readily give the desired estimate. O

Theorem 7.5. Let E ¢ R"™! be an n-dimensional UR set. Let A be an (n + 1) X (n + 1) matrix
defined on R™' \ E with real bounded measurable coefficients, possibly non-symmetric, satisfying
the ellipticity condition (7.1) and so that A € KP(R"™'\E). Then any weak solution u € WIL’S(R”” \
E) to Lu = 0 in R™*' \ E satisfies the S < N estimates

(7.6) ”SR'H"\EMHU’(E) < C”N*’RnH\EM”LP(E), 0< p < oo,
and
(7.7) IS gy pttllLr(acery) < ”Nernﬂ\EMHLP(A(x,K’r))s 0<p<oo,

"The argument in [HMaTo, Appendix A] follows that of [KP] very closely.
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forany x € E and 0 < r < 2diam(E), where A(x,r) = B(x,r) N E, and where K’ depends on n
and the UR character of E; as well as its local dyadic analogue, for any Whitney-dyadic structure
{WoloenE) for R™ 1\ E with parameters n and K,

(7.8) IS Cullro) < ClINCullrg), Q €D(E), 0<p<co.
If. in addition, bounded, u € L*(R"™' \ E) then the Carleson measure estimate
(7.9) IVulleypeeigy < C il

holds and u is s-approximable on R"*! \ E, in the sense of Definition 1.11. All constants depend
on n, the UR character of E, the ellipticity of A, ||VA(-) dist(-, E)l|pogn+1\g) [IVAlloMmE®+1\E) the
aperture of the cone k implicit in (7.6), and the implicit parameters n, K, T implicit in (7.8).

Proof. Fix A € KP(R™!\ E) with ellipticity constant A and take any weak solution u € Wllo’c2 (R
E)toLu=0inR"!\ E.

Claim 7.10. For any Q c R""!\ E with dQ being UR there holds

2
IVulleme@) < llullfo )

with an implicit constants on n, the UR character of E, A, and the implicit constants in A €
KP@R™!'\ E).

Assuming this momentarily, and taking Q = R™! \ E we readily obtain (7.9). On the other
hand, given an arbitrary Q € D(E) and arbitrary pairwise disjoint family ¥ C Dy, let G = Vu €

L} (R™'\ E)and H = u € C(R"! \ E). Note that Proposition A.11 says that Qg ¢ is an open
set with UR boundary and with UR character depending on n and the UR character of E. Hence,
Claim 7.10 says that

2
= IHI g, )
with a constant which is independent of u, Q and ¥, and depends on n, the UR character of F,
the ellipticity of A, and the implicit constants in A € KP(R™! \ E). This means that (Ajo.) in
Theorem 4.8 holds for the open set R"*! \ E. As such (4.13), (4.14), and Remark 4.4 imply (7.6)—

(7.8).

~ = g 2 ~
Gl ey o) = Willowr, o) 5 e,

Proof of Claim 7.10. Take an arbitrary any open subset Q c R"*! \ E with 9Q being UR. We may
assume that 0 < ||ullz~q) < oo, otherwise the desired estimate is trivial. Set Aqg := A in Q and
Aq := Id (the identity matrix) in R"*! \ Q which is an elliptic matrix with ellipticity constant at
most A. Note that Lemma 7.4 gives

x€08Q, 0<r<oco

1 .
IVAalleme@eaoy = sup — / / IVAQ(Y)* dist(Y, 0Q) dY
r B(x,)\0Q

1
= sup — / / IVA(Y)[* dist(Y, 0Q) dY
™ J JBexnne

x€0Q, 0<r<oco
< IVAlleme@ < Ca(IIVAllemege\g) + IIVAC) diSt('7E)||%oo(Rn+]\E))
and
IVAq dist(-, 0Q)|| oo gr+1\a0) = IVA dist(-, 0Q)||1~@) < [[VAdist(:, E)l[ Lo @1\ g)-

Write also ug = u in Q and uq := 0 in R"*! \ Q. Note that uq € WIIO’CZ(R”Jrl \ 0Q) satisfies, in the
weak sense, — div(AqVuq) = Lu = 0 in Q and — div(AqVug) = 0 and R*"' \ Q = 0. This and the
fact that Q is open imply that —div(AqVug) = 0 in R™1\ 9Q in the weak sense. Note also that
ug € L°(R"™1\ Q) implies luall Lo @raq) = lull=@) < oo.

Fix D c Q an arbitrary bounded Lipschitz subdomain and F' = Vug/ IIuQII%m(Q). By Lemma 7.4,
we have that Ag € KP(Q) ¢ KP(D) (with uniform bounds controlled by those of Aqg € KP(Q),
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hence ultimately on those of A € KPR"!\ E)). By (7.3) applied to uq for the operator Lg in D
we obtain

2
IVuallemem) _ luallzep)

IFllcmED) =

—= 1>

2 ~ 2
||uQ”Loo(Q) ||MQ”L00(Q)

with implicit constant depending on #n, the Lipschitz character of D’, A and the implicit constants of
A € KP(R"! \ E). This and Corollary 3.1 (or Remark 3.3 for a more direct argument) to the UR
set 0Q yield

IVulleme) _ IVuallemer+1\o0)

5 > = IFlleme@ £ sup  [IFllemem) = sup [|Fllememp) S 1,
”M”Loo(g) ||MQ”LDO(Q) DCR"™1\dQ DcQ

with implicit constants depending only on n, the UR character of 0Q, A, and the implicit constants
in A € KP(R™! \ E). This completes the proof of (7.9). m|

To continue with the proof of Theorem 7.5 we are left with showing that if we further assume
that u € L(R"*! \ E) then u is e-approximable on R"*! \ E. Firstly, all auxiliary estimates (5.2),
(5.25), and (6.2) hold for u in the open set R"*! \ E, and hence in any open subset Q ¢ R™**! \ E, by
the usual interior estimates for solutions of elliptic PDEs (see, e.g., [Ken]). We point out again that
N < S estimates (5.3) on all bounded Lipschitz subdomains of Q hold essentially by [KP]. More
precisely, let D ¢ R"*! \ E be an arbitrary chord-arc subdomain. For every a bounded Lipschitz
subdomain Q c D, by Lemma 7.4 it follows that A € KP(€) with bounds that depend on the
implicit constants in A € KP@R"!\ E). In turn (7.3) and [KKiPT] yield that the associated elliptic
measure belongs to the class A (J€2) with respect to surface measure. Thus, [DJK] allows us to
obtain N < § estimates are valid on LY, 0 < g < oo, on Q. Corollary 5.50 readily gives N < §
on LY, 0 < g < oo. This together with the fact that we have already show (7.9) allow us to invoke
Theorem 6.1 to conclude as desired that u is e-approximable with constants depending only on n,
the UR character of E, A, and the implicit constants in A € K P(R™!\ E). O

7.2. Estimates for subsolutions and supersolutions of second order divergence form elliptic
operators with coefficients satisfying a Carleson measure condition. Our methods allow us to
deal not only with solutions but also with subsolutions (thus, also with supersolutions) of the oper-
ators considered in the previous section. Before, stating the result let us recall that given an open
set Q c R™! and a second order divergence form elliptic operators L := —div(A(-)V), defined
in Q, where A is an (n + 1) X (n + 1) matrix with real bounded measurable coefficients, possi-
bly non-symmetric, satisfying the ellipticity condition (7.1), we say that u € Wllo’f(Q) is a weak
L-subsolution (or, Lu < 0) in Q if

(7.11) // AX)Vu(X) - VP(X)dX <0,
Q

forall 0 < ¥ € C’(€2). Analogously, u € Wllo’c2 (Q) is a weak L-supersolution (or, Lu > 0) if —u is a
subsolution.

We are now ready to state our main result in this section. We note that it applies in particular to
the Laplace operator, hence the obtained estimates are valid for any subharmonic or superharmonic
functions.

Theorem 7.12. Let E ¢ R™! be an n-dimensional UR set. Let A be an (n + 1) X (n + 1) matrix
defined on R™' \ E with real bounded measurable coefficients, possibly non-symmetric, satisfying
the ellipticity condition (1.1) and so that A € KP(R"' \ E). Then any weak L-subsolution or
L-supersolution u € Wllo’cz(R”“ \ E) in R"™1 \ E satisfies the S < N estimates

(7.13) ||SRn+|\Eu||L1’(E) < C”N*’RnH\EM”LF(E), 0< p < oo,
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and
(7.14) IS gy gUllracery) S ”Nernﬂ\EuHLP(A(x,K’r)), 0<p<oo,

forany x € E and 0 < r < 2diam(E), where A(x,r) = B(x,r) N E, and where K’ depends on n
and the UR character of E; as well as its local dyadic analogue, for any Whitney-dyadic structure
{Woloen(k) for R™1\ E with parameters n and K,

(7.15) IS Cullirg) < CINCullrig),  Q €D(E), 0<p < co.
If. in addition, bounded, u € L®(R""' \ E) then the following Carleson measure estimate hold

(7.16) IVullomegryg < C Nl gz -

All constants depend on n, the UR character of E, the ellipticity of A, |[VA(") dist(-, E)|| e gn+1\E)»
IVAllcme®r1\E), the aperture of the cone k implicit in (7.6), and the parameters n, K, T implicit in
(7.8).

Proof. We start observing that we just need to consider the case where u is a weak L-subsolution
(because, if u is a weak L-supersolution then —u is a weak L-subsolution). We proceed much in the
proof of Theorem 7.12 and a careful reading shows that we just need a version of (7.3) valid for
weak L-subsolutions. That is, we need to obtain the following:

Let Q be a Lipschitz domain and let A € KP(Q). Then, any weak L-subsolution

717 € ngf(g)an(g) in Q satisfies [|Vulleme) < [l4llfq) with implicit constant de-
pending on n, the Lipschitz character of €, ellipticity, and the the implicit constants
in A € KP(Q).

With this goal in mind, fix then an arbitrary weak L-subsolution u € Wllo’cz(Q) N L*(Q) in Q.
We may suppose that u is a.e. non-negative. Indeed, assume for the moment that we have proved
(7.17) for a.e. non-negative weak L-subsolutions, and let u € Wllo’?(Q) be an arbitrary bounded
weak L-subsolution, so that u := u + |Jullz~q) € WIIO’S(Q) N L>(€) is an a.e. non-negative weak L-
subsolution in 2. We then observe that our assumption for a.e. non-negative weak L-subsolutions
yields the desired estimate for u:

IVulleme) = IVilleme@) < ldllFeq) < 2 lulfeq)-

Let us then verify (7.17) for an a.e. non-negative weak L-subsolution u € Wllo’z(Q) N L=(Q).
We observe that since A € KP(Q), by (7.3) and [KKiPT], it follows that the elliptic measure wy,
belongs to Aw(0) with o = H"|3q. With this in hand, we carefully follow the argument in [CHMT,
Proof of Theorem 1.1: (b) = (a)] with u being the fixed a.e. non-negative weak L-subsolution in
Q in place of a solution and observing that Lipschitz domains are clearly 1-sided CAD. To justify
that the argument can be adapted to the present situation we just need two observations. First,
that u satisfies Caccioppoli’s estimate (the proof is a straightforward modification of the standard
argument using that « is a non-negative a.e. weak L-subsolution). Second, in [CHMT, (3.64)] one
has to replace “= 0” by “< 0” because in the present scenario u is a non-negative a.e. weak L-
subsolution (in place of a solution). With these two observations an interested reader could easily
see that the argument goes through and eventually show that ||VullcmE@) < ||u||%m(g). Hence, (7.17)
holds and this completes the proof. O

7.3. Higher order elliptic equations and systems with constant coefficients. In [DKPV] the
authors obtained square function/non-tangential maximal function estimates for higher order elliptic
equations and systems on bounded Lipschitz domains. These results have never been extended,
even to CAD domains, and here we present a generalization of Carleson measure estimates to the
complements of UR sets.
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For any multiindex @ = (ai,...,an+1) € N’g”, we write || = a1 + -+ + @uyq and ! =
ay! - ape1! where 0! = 1. Also 9% = 9% ...0%+ and for every Y € R™! we write Y =
Y-y ! where a’ = 1 for every a € R. Finally, V¥, k € N stands for the vector of all par-

tial derivatives of order k. For k = 0, VY is just the identity operator.

Let K,m € N. Fpr every 1 < jk < K, let Lk = Zlal:z”la{l];(?“, where @ = (a1, ...,¥1) € Ng”.
The coefficients a{l],;, 1 <a,B<n+1,1< jk< K are real constants. Given and open set Q and
w=(ui,... ug), withu; € W(Q), 1 < j < K, we say that Lu = 0, if

loc

K K

Sk =3 N alrPuF =0, j=1,....K,

k=1 k=1 |a|=|Bl=m
as usual, in the weak sense, similarly to (7.2). Here, W™2(Q) is the space of functions with all
derivatives of orders 0, ..., m in L*(Q) and Wl”g’cz(Q) is the space of functions locally in Wm2(Q).
We assume, in addition, that L is symmetric: L* = L%/ for 1 < j k < K, and that the Legendre-
Hadamard ellipticity condition holds: there exists 4 > O such that

K
(7.18) SN dlpeELn > NP, forall ¢ = (4., k) € RK £ e R

Jk=1lal=|Bl=m

Theorem 7.19. Let E c R™! be an n-dimensional UR set. Given K,m € N, let L be a symmetric
constant coefficient 2m-order K X K system, satisfying the Legendre-Hadamard ellipticity condition,
as above. Then any weak solution u € [Wl':)”CZ(R’“rl \E)NnC"™ ' R"™\ E)Xto Lu =0 inR"'\ E
satisfies the S < N estimates

(7.20) IS gt e (V" )llo () < CIN, gty g1V ulloe), 0 < p < o0,
and
(7.21) IS Zet (V" )llracey < INEZ V" uDlliracekrmy. 0 < p < oo,

forany x € E and 0 < r < 2diam(E), where A(x,r) = B(x,r) N E, and where K’ depends on n
and the UR character of E; as well as its local dyadic analogue, for any Whitney-dyadic structure
{Woloenk) for R\ E with parameters n and K,

(7.22) IS SOV W) < CINSAV" ' ublirg, Q€ DIE), 0<p <.
If u is, in addition, such that vy e L (Q), then the Carleson measure estimate
(7.23) IV"ullemeesing < CIV" Ul gy

holds. All constants depend on n, the UR character of E, the Legendre-Hadamard ellipticity con-
stant, SUp;y o g |a{l;|, the aperture of the cone « implicit in (7.20), and the implicit parameters n, K, T
implicit in (7.22).

Remark 7.24. It is easy to see that from the previous result, one can also obtain analogous estimates

in any chord-arc domain D c R"*!. To see this let us consider any weak solution u € [W{ZEZ(D)]K

toLu=0inD. Letu:=uinDandu = 0 € R*™ \ D. Thenu € [Wl’gf(R"” \ OD)]X satisfies
L = 0in R™!\ 4D in the weak sense. As such, and using the fact that since D is a CAD then 0D
is UR, we obtain (7.20) for  in R"*! \ 9D which immediately gives the corresponding estimate for
u in D. The same occurs with (7.23). Further details are left to the interested reader.

Proof. The proof runs much as that of Theorem 7.5. One replaces (7.3) with the fact that for any
bounded Lipschitz domain Q ¢ R™*!, it was shown in [DKPV, Theorem 2, p. 1455] that for any
weak solution u € [Wl’zf(Q)]K to Lu = 0 in Q with V" 1y € L>(Q) verifies [[V"ullcme@) <
IIV’"‘lullim(g). With this at hand the proof can be carried out mutatis mutandis. Further details are

left to the interested reader. O



TRANSFERENCE OF ESTIMATES 59

We can now state a higher order version of Theorems 5.1 and 5.24:

Theorem 7.25. Let D ¢ R™! be a CAD, let K,m € N and let u = (uy,...,ug) € [Wl'g’cz(D) N
cmH(Dyk.

(i) Assume that (5.2) holds with V" 'u in place of u. Suppose that the (m — 1)th-order N < S
estimates are valid on L* on all bounded Lipschitz subdomains Q C D, that is, (5.3) holds for
any bounded Lipschitz subdomain Q c D with V" 'u in place of u, and where the constant
may also depend on m and K. Then (5.4)—(5.8) hold replacing u by V'™ 'u, and where all the
constants may also depend on m and K.

(if) Assume that (5.2) holds with V" Vu in place of u and that (5.25) hold with V™u in place of
Vu for some p > 2. Suppose that the (m — 1)th-order N < S estimates are valid on L on
all bounded chord-arc Q C D, that is, (5.26) holds for any bounded chord-arc subdomain
Q c D with V" 'y in place of u, and where the constant may also depend on m and K. Then
(5.27)—(5.30) hold with V"™ 'u in place of u, and where all the constants may also depend on
m and K.

(iii) Assume that (5.2) holds with V" 'u in place of u and that (5.25) hold with V™u in place of
Vu for some p > 2. Suppose that the (m — 1)th-order N < S estimates are valid on L?
on all bounded Lipschitz subdomains Q C D, that is, (5.3) holds for any bounded Lipschitz
subdomain Q c D with V" 'u in place of u, and where the constant may also depend on m
and K. Then (5.27)—~(5.30) hold replacing u by V"~ 'u, and where all the constants may also
depend on m and K.

Proof. The proof is fairly easy. Consider the vector v = vrly e [WIIO’CZ(D) N C(D)]K(”‘l)m_l. Note
that our current assumptions in (i)—(iii) imply that v satisfies (5.2). Also, in items (if), (iii) we will
have that v verifies (5.25). Note that (5.3) is satisfied by v in parts (i) and (iii), and (5.26) holds for
v in part (if). We also no that Theorems 5.1 and 5.24, and Corollary 5.50 can be easily extended to
vector-valued functions u. With all these at hand, we readily obtain the corresponding estimates for
v which translated into those stated for u. Further details are left to the interested reader. O

One can also obtain a higher-order version of Theorem 6.1 using the same ideas:

Theorem 7.26. Let E c R"*! be an n-dimensional UR set, R"*'\ E, and let m, K € N. Suppose that
u € [W2®R™I\E)nC™ " (R™ !\ E)N LY (R™ '\ E)IX is such that for any cube I with 2I ¢ R"™'\ E

(7.27) sup [V 'u(X) - V" lu(y)| < Co <€(1)‘—” / / }V’"u|2dX>2
21

X.Yel
and

IV ullomee gy < CollV™ ™ ull po@ar\ k)
Assume, in addition, (m — 1)th-order that N < S estimates are valid on L* on all bounded chord-arc
subdomains Q c R"™V\ E, that is, for any bounded chord-arc subdomain Q c R"*'\ E, there holds
(7.28) HN*,Q (Vm_lu - Vm_l”(X;z)) HLZ(BQ) = CQHSQ (Vm_lu) HLZ(BQ)‘

Here X{ is any interior corkscrew point of Q at the scale of diam(Q), and the constant Cq depends
on the CAD character of Q, the dimension n, m, K, p, the implicit choice of k (the aperture of the
cones in N, q and S q), and the implicit corkscrew constant for the point X . Then v ly is e-
approximable on R™' \ E, with the implicit constants depending only on n, m, K,the UR character
of E, Cy, and C,

As a corollary of all these we can obtain N < S estimates and e-approximability for solutions of
a symmetric constant coefficient 2m-order K X K systems.
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Theorem 7.29. Given K,m € N, let L be a symmetric constant coefficient 2m-order K X K system,
satisfying the Legendre-Hadamard ellipticity condition, as above.

(i) If D € R™! is a CAD, then any weak solution u € [W**(D) N C""(D)IX 10 Lu = 0 in D

satisfies for any x € D and 0 < r < 2diam(dD) and for every k > 0
(7.30)

HN:DK(VHHM - Vmil”“&x r)) HL‘I(A(x M) = CHS (Vm_lu) HL‘I(A(x 'y
where A(x,r) = B(x,r) N 0Q. Here C depends on n, q, K, m, the CAD character of D, the

Legendre-Hadamard ellipticity constant, sup ;; , s Iaaﬂl and the aperture of the cone k, and C’
depends on n and the CAD character of D. In particular, if 0D is bounded

(7.31) || Nepk (V"' = V" u(XF) <C"||S pu (V" M)

forall 0 < g < oo,

forall 0<g < oo,

‘ ‘ L1(0D) ‘ ‘ L1(oD)’

and if D is unbounded and V" u(X) — 0 as |X| — oo then
(7.32) N D& (V" ) lo@py < C”[|S pu (V"7 ) || aapyy  forall 0< g < co.

(ii) Let E ¢ R™! be an n-dimensional UR set. Then any weak solution u € [Wl'f)"cz(R”Jr1 \E)Nn
C" IR\ E)YN LR\ E)X to Lu = 0 in R"™'\ E satisfies that V"' is e-approximable
in R\ E with implicit constants dependmg onn, K, m, the UR character of E, the Legendre-
Hadamard ellipticity constant, sup ;; , 5 Iaaﬁl

Proof. We aim to use Theorem 7.25 part (iii) and Theorem 7.26. To this end, we need to verify
the interior estimates: (5.2) with V"~'y in place of u, (5.25) with V"« in place of Vu for some
p > 2, and (7.27), and to obtain (m — 1)th-order N < S estimates on L? on all bounded Lipschitz
subdomains  and for any weak solution u € [Wl’(')’cz(Q) N C"™ Q)X to Lu = 0 in Q. That is, we

need to show that (7.28) holds on all bounded Lipschitz subdomains Q. Let us start with the latter.
To see this we introduce

0%u(Xy)
Py x5 u(X) = Z . (X - X)), XeQ.
la|<m—1
and observe that VkPm_l,Xau(Xg) = VAu(X3) for0 <k <m-2; V*'p, 1xuC) = v lu(Xy);
and V" P,,_; x;u = 0. Thus if we write v = u — P,,_y x: u(-) we have that v € [Wl”;f(g) NCm 1)k
is a weak solution to Lv = 0 in Q satisfying Vkv(X$) = 0 forall 0 < k < m — 1; V" ly =
vty — V’”‘lu(Xj)); and Vv = V"u. As such we can invoke [DKPV, Theorem 3, p. 1456] to
obtain that

[Nea (V" 1 = V" u(XE)) N.a(V"'v) 200

S HSQ(Vm_IV)HLZ(aQ) = HSQ(Vm_lu)HLz(aQ)'

Turning to interior estimates, we recall from [Bar, Corollary 22, p. 384], that for all solutions to
Lu = 01in 21 we have

(7.33) //]Vfu\2dXsC£(l)‘21/ ul?ax, j=0,....m.
I 21

In fact, [Bar] pertains to much more general elliptic systems with bounded measurable coefficients.
It uses the weak Garding inequality [Bar, (10), p. 380]. To obtain the latter (with 6 = 0) we can
see that Plancherel’s theorem, the fact that we are currently consider the case with real constant
coefficients, and the Legendre-Hadamard condition (7.18) easily yield, for every smooth compactly
supported function ¢,

HLZ(aQ) = H

Re (V"0, AV"@)pan = Re / / Z > aagoj(X)aaﬁa%k(X)dX

Jk 1 |al=|Bl=m
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K
=3 X dyre [[ amiorenief GOaO de

jk=1 la|=Bl=m
K
= / / S Y dperer @refRe (FOE) dt
R k=1 ad={gl=m

> A / /R (2™ 0P dx

=a [ e de

and so [Bar] applies to our setting.

Now, for constant coefficient operators any derivative of a solution is still a solution, and, in fact,
we will use v := u — P,,_1 x,u(-) built similarly to above, only using X; being the center of / in place
of X). Clearly, V"v = V"u is a solution too, and so a repeated application of (7.33) yields

(7.34) / / VA |? dx < ceqry=2km / / V2 dX, k=m.
1 21

Taking k > m — 1 large enough, depending on the dimension only, so that the Sobolev space W*?(I)
embeds into the Holder space C m=La(), @ > 0, we can show that

(7.35)  sup |V 'u(X) = V" lu(Y)| = sup [V v - V()|
X, Yel

X, Yel
¢ }
S CZ <€(I)—]—}’l+2(j—m+l) //’V]vlzdx> )
j=0 !

For j > m we use (7.34) to descend to j = m. For j < m, we use Poincaré inequality to ascend to
Jj = m, and all in all, the expression above is bounded by

c<£(1)‘+"/ \V’"v’dey =c<£(1)‘+”/ ‘V’"u}de>%
21 21

as desired. This yields (7.27).

In order to obtain (5.2) with V"~'y in place of u, we apply the same argument as above to
v := V"1 — & for some constant vector . The function v is also a solution of the initial system, and
s0 (7.34) still holds. Much as above, by Morrey inequality (or generalized Sobolev embeddings),
for k large enough, depending on dimension only, we arrive at

¢ } }
(7.36) suph| < C Y <£(1)—1—"+21' / / \Vf'vyzdx> <C <£(1)—1—" / / |vy2dx> :
1 1 21

j=0
where we have used (7.33) and (7.34) for the second inequality.
Finally, the reverse Holder inequality (5.25) with V"u in place of Vu was also proved in [Bar,
Theorem 24].

With all the previous ingredients we are ready to invoke Theorem 7.25 part (iif) and then Theorem
7.26 to obtain the desired estimates. m|

APPENDIX A. SAWTOOTHS HAVE UR BOUNDARIES

To start, recall from [HMM, Appendix A] the fact that the sawtooth regions and Carleson boxes
inherit the ADR property. In [HMM, Appendix A], we treated simultaneously the case that the set
E is ADR, but not necessarily UR, and also the case that E is UR. The point was that the Whitney
regions in the two cases (and thus also the corresponding sawtooth regions and Carleson boxes)
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were somewhat different. In any case, the reader can easily see that, with the notation introduced
in Definition 2.7, the arguments in [HMM, Appendix A] can be carried out for any ADR set E and
with {Wo}gen(e) any Whitney-dyadic structure for R™!\ E with some parameters 7 and K. In
turn, both if E happens to be merely an ADR set as in Section 2.1, or a UR set as in Section 2.2,
the corresponding constructions of Whitney-dyadic structure fit within the previous framework.
Nonetheless, the same applies to any other Whitney-dyadic structure (constructed in a different
way) but retaining the same properties.

Let us now recall some results from [HMM] that we shall use in the sequel.

Proposition A.1. [HMM, Proposition A.2] Let E C R™! be an n-dimensional ADR set and let
{WoloenE) be a Whitney-dyadic structure for R™1\ E with some parameters n < 1 and K >
1. Then all dyadic local sawtooths Qg o and all Carleson boxes Tg have n-dimensional ADR
boundaries. In all cases, the implicit constants are uniform and depend only on dimension, the
ADR constant of E, parameters n, K, and the constant C in Definition 2.7 part (iii).

Remark A.2. Let Q c R™! be an open set with ADR boundary and let {Wy}oep(aq) be a Whitney-
dyadic structure for Q with parameters 7 and K. One can easily construct a Whitney-dyadic struc-
ture {'W 'Q}QeD(ag) for R*1 \ 9Q so that for every I € W(Q) one has that I € Wy if and only if
I € W), that is, the new Whitney-dyadic structure remains the same for the Whitney cubes con-
tained in Q. To construct such a Whitney-dyadic structure we define ("W'Q)0 as in (2.8) with the
same parameters ;7 and K but for all the Whitney cubes I € W(R™! \ Q). For every Q € D(Q)
we the set Wy, := Wo U (W ’Q)0 NWR™\ Q). Itis straightforward to see that {W ’Q}QeD(ag) is
a Whitney-dyadic structure for R™1\ 9Q with parameters 17 and K and agreeing with {Wo}oepo)
when restricted to the Whitney cubes contained in Q. Note also that the constants in Definition 2.7
part (iii) are the same for both.

We then note by Proposition (A.1) all the associated dyadic local sawtooths Q’T_-’Q and all Car-

leson boxes T’Q (contained in R\ dQ) have n-dimensional ADR boundaries. In turn the agreement
of {Woloepa) with {(Wb}QED({)Q) inside Q implies at the very least that all the associated dyadic
local sawtooths Qg o and all Carleson boxes T (contained now in ) have a boundary satisfying
the upper ADR condition (that is the upper estimate in 1.2) with constant depending on the ADR
constant of Q, 7, K and the constant in Definition 2.7 part (iii).

In what follows we assume that E is an ADR set and fix {W}oen(r) @ Whitney-dyadic structure
for R"*! \ E with some parameters 77 and K. As mentioned in Section 2, we always assume that if
{Woloen() is a Whitney-dyadic structure for R™! \ E with some parameters 17 and K, then K is
large enough (say K > 407 n) so that for any £(I) < diam(E) we have I € (WO; C (WQ;, where Q;
is some fixed nearest dyadic cube to I with £(I) = £(Q7). To simplify the notation, it is convenient
to find mg € Z, Co € Ry (say 2™ =~ C max{K, 77‘]}1/2, Co = CK'?, hence depending on 1, K and
the constant C in Definition 2.7 part (iii)) such that

(A.3) 27M0L(Q) < () < 2™(Q), and dist(I, Q) < Cot(Q), VYIeWyp.
From now, we will use this parameters mg and Cy, rather than 1, K and the constant C in Definition
2.7 part (iii).

Let us recall some notation from [HMM, Appendix A]. Given a cube Qg € D and a family ¥ of
disjoint cubes ¥ = {Q;} C Dy, (for the case ¥ = @ the changes are straightforward and we leave

them to the reader, also the case ¥ = {Qo} is disregarded since in that case Qg ¢, is the null set).
We write Q, = Qg g, and T = 0Q, \ E. Given Q € D we set

Ro = U W, and Einﬂ(Ul).

Q’eDg IeRp
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Let C; be a sufficiently large constant, to be chosen below, depending on n, the ADR constant of
E, my and Cy. Let us introduce some new collections:

Fi == {0 € D\ {Qo} : &Q) = £(Qo), dist(Q, Qo) < C1 £(Qo)},

7= {0 eD:dist(Q’, Qo) < C1 &Qo), £(Qo) < LQ') < C1L(Qo)},
Fi={0e€F:Zp#0} ={0QeF:IIeRpsuchthat TN I # B},
F i={0eF:2p#0B} ={0ecF :31cRysuchthat TN+ B},

We also set

R.= ] Ro. Ri= | Ro. Rr= ] Wo.
QeF~ OeF;' OeF+

Lemma A.4. [HMM, Lemma A.3] Set Wy ={I € W : I N X # @} and define

(Wé_: U (WE,Q, Wg: U (WE,Q’ (Wg:{IEWE:QiefT}.
07 0s7y

where for every Q € U ¥, we set
Wso={l€Ws:QjeDgl

and where we recall that Qj is the nearest dyadic cube to I with {(I) = €(Q}) as defined above.
Then

(A.5) Wy = Wi uWluwg,
where
(A.6) WEcR, WLcR, WicRe

Asa consequence,
(A7) z:zLuznuzT::(Uzm)U(Uzm)U(Uzm).
IeWs Ie”WQ IeW{

Lemma A.8. [HMM, Lemma A.7] Given I € Wy, we can find Q; € D, with Q; C Qj, such that
() ~ €(Qy), dist(Qy, I) = £(I), and in addition,

(A9) > lg slp.  foranyQeFTUF,
IEW}:,Q
and
(A.10) > lo < 1y nEs
IeWy

where the implicit constants depend on n, the ADR constant of E, mg and Cy, and where B*QO =
B(xg,, C t(Q)) with C large enough depending on the same parameters.

With the preceding results in hand, we turn to the main purpose of this appendix: to prove that
uniform rectifiability is also inherited by the sawtooth domains and Carleson boxes.

Proposition A.11. Let E ¢ R"! be an n-dimensional UR set and let {Wo}pen(r) be a Whitney-
dyadic structure for R \ E with some parameters n < 1 and K > 1. Then all dyadic local
sawtooths Q o and all Carleson boxes Tg have n-dimensional UR boundaries. In all cases, the
implicit constants are uniform and depend only on dimension, the UR character of E, and the
parameters mgy and Co (hence on the parameters n, K, and the constant C in Definition 2.7 part

(#)).
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The proof of this result follows the ideas from [HMar, Appendix C] which in turn uses some ideas
from Guy David, and uses the following singular integral characterization of UR sets, established
in [DS1]. Suppose that E ¢ R"*! is n-dimensional ADR. The singular integral operators that we
shall consider are those of the form

Tonf(0) = Tof(x) = /E Kol — ) ) dH' ).

where K.(x) := K(x) D(x|/e), with 0 < & < 1, D(p) = 1ifp > 2, DP(p) = 0if p < 1, and
® € C*(R), and where the singular kernel % is an odd function, smooth on R"*!\ {0}, and satisfying
(A.12) IK(x)l < Colxl™
(A.13) VK (x)| < Cp 27", Ym > 1.
Then E is UR if and only if for every such kernel K, we have that
(A.14) sup / ITgofI> dH" < Cx / |fI* dH".

&0 JE E

We refer the reader to [DS1] for the proof. For K as above, set

A.15) Tef(X) = /E KX =) f0)dH" ). XeR"™\E.

We define (possibly disconnected) non-tangential approach regions T, (x) as follows. Set W, (x) :=
{I € W :distl, x) < af(l)}. Then we define

Tow:= |J I

TEWo(x)
(thus, roughly speaking, « is the “aperture” of T, (x)). Here I* = I*(7) as in Section 2 with 0 < 7 <
To/4, which is fixed. Note that these non-tangential approach regions are slightly different that the
ones introduced in (2.23) since they do not use the Whitney regions Ugp. For F € CR™!'\ E) we
may then also define a new non-tangential maximal function (which is different that the one (2.34)
although somehow comparable much as in by Remark 2.37)

N.oF(x):= sup |F(Y)|.

YET o (%)
We shall sometimes write simply N, when there is no chance of confusion in leaving implicit the
dependence on the aperture a. The following lemma is a standard consequence of the usual Cotlar
inequality for maximal singular integrals, and we omit the proof.

Lemma A.16. Suppose that E ¢ R™! is n-dimensional UR, and let Ty be defined as in (A.15).
Then for each 1 < p < oo and a € (0, ), there is a constant C, o 5 depending only on p,n,a, K
and the UR character of E such that

(A17) | Nea Ten))” at < Cone [ iyt
E E

Proof of Proposition A.11. Write o = H"|g. We fix Qg € D = D(E) and a family ¥ of disjoint
cubes ¥ = {Q;} C Dy, (for the case ¥ = @ the changes are straightforward and we leave them to
the reader, also the case ¥ = {Qo} is disregarded since Qg g, is the null set). We write Q, = Qg g,
E, =0Q,,and ox = H'g,. Wefix0 <O <1, D) =1ifp =22, P(p) =0ifp < 1, and
® € C™(R). According to the previous considerations we fix g > 0 and our goal is to show that
TE, ¢ is bounded on L*(E,) with bounds that are independent of €. To simplify the notation we
write Ko = K, and set, for every X € R,

TEeof(X) = /E KoX =y fndo(y),  Tg,08X) = i Ko(X = y) g() do«(y).
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We first observe that Kj is not singular and therefore, for any p, 1 < p < oo, and for every
f € LP(E), respectively g € LP(E,), the previous operators are well-defined (by means of an
absolutely convergent integral) for every X € R"*!. Also for such functions it is easy to see that the
dominated convergence theorem implies that Tg o f, Tk, 08 € C (R,

Remark A.18. We notice that %K is an odd smooth function which satisfies (A.12) and (A.13) with
uniform constants (i.e. with no dependence on &) and therefore the fact that £ is UR implies that
(A.14) and (A.17) hold with constants that do not depend on ¢.

We are going to see that Tgo : LP(E) — LP(E,) for every 1 < p < oco. To do that we take
f € LP(E) and write

[T e0f (O do(x) = /

Tr0fCOP dors () + / T 0 f (O dory () =: 1+ 11
E.NE

E, E\E

The estimate for I follows from the fact that £ is UR
I< / T E0f ()P do(x) = / T, f(OF do(x) < Cxe / |f (I do(x)
E E E

where we have used (A.14) and the standard Calderén-Zygmund theory (taking place in the ADR
set E) and Cg does not depend on €. For Il we use that £ = E, \ E = 0Q, \ E and invoke Lemmas
A.4 and A.8; let Q; be the cube constructed in the latter, so that

I = Z / ITE0f (O doy(x) = Z][Q /IleE’Of(x)lp dor (x) dor(y).
1 N

1 GWZ Nz 1 E(W):

Note thatif y € Q;and x € ﬂithen dist(,y) < €(Qy) = €(I). Then taking @ > 0 large enougll we

obtain that I C W,y (y). Write ¥ = ¥ U ¥, and observe that by construction the cubes in F are
pairwise disjoint. Then by the ADR property of E,, along with Lemmas A.4 and A.8,

<Y ouEnn ][Q N ol TE0 IO dor(y)

1 E(Wz

<Y / INea Tea HOW do) + Y [ INwal TE0 /YOI do(y)

QE% IE(Wz,Q o IEW; O

D | WaalTro NI dor(y) + N o T /)OI dor(y)
~JO B

oo o, "E

< / N o TE0 O dor(y)
E

P do(y),
< /E O do(y)

where in the last estimate we have employed Lemma A.16 and Remark A.18, and the implicit
constants do not depend on €.

We have thus established that 7¢ : LP(E) — LP(E,) for every 1 < p < 0. Since K is odd, so
is Ko, and by duality we therefore obtain that

(A.19) Te.0: LP(Ey) — LP(E), 1<p<o.

Our goal is to show that Tz, o : L*(Ex) — L*(E,) with bounds that do not depend on €. Note that
Tk, 0f is a continuous function for every f € L*(E,) and therefore 7%, o f ‘ g, = T'E,.«f everywhere
onkE,.

We take f € L*(E,) and write as before
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020 [ Feoffdr= [ Teofofdrms 3 [ Teof 0P do
E, NE INX

Ex IE(WE
=T+ ) I =1+IL
IeWsy
For I we use (A.19) with p = 2 and conclude the desired estimate

A21) 1< / Te. o f P dors () < / Te.0f P dorx) < | (R dora ().
E.NE E E,

We next fix I € Wy and estimate each II;. Let M > 2 be large parameter to be chosen below and
set £y =€()/M, & = M €(I). Write

(A22) Ko(x) = Ko(x) Q(S) + Ko(x) (‘D(?Il) B q’(?))) + Koo (1 - q)(lgl))

=1 Koz, (x) + Ko g, () + K (x).

Corresponding to any of these kernels we respectively set the operators T, o.¢,, TE, 0., and Téi 0

We start with T, og,. Fix x € 2N 1. Write Ay; = B(x,&) N Ex and split f = f1 + fo :=
fla,, + f1g,\a,,. Then we use Remark A.18, the fact supp® C [I, o0) and that E, is ADR to
easily obtain that for every y € Qy, with Qy as in Lemma A.8,

(A23) [TE 06N +1TE 0810

= /A*J (m’(" —-9|® ( Ixé; Z') + Koy — 2| @ ( ly;] 4 )) If (@) doy(2)

1
<L /A fOldoe@ ~ 4 1f () dora(@) < M., £,

g;l Asr
where Mg, is the Hardy-Littlewood maximal function on E,, and the constants are independent of
€ and 1.

On the other hand, much as before we have that Ko ¢, is a Calderon-Zygmund kernel with con-
stants that are uniform in € and &;. Also, if M is taken large enough we have that 2 |[x—y| < M £(I) <
|x —z] forevery z € Ex \ Axj, x e 2N 1 and y € Q. Therefore using standard Calder6n-Zygmund
estimates and the fact that £, is ADR we obtain that for every and y € Q;

(A24) (T, 06H() = TE,06H0) < / Ko, (x = 2) = Kog, 0 — D] If (@) do(2)
vl

Ey \A*,I
QN do () $u Mg, f(2).

=
s - 7
E\A,, X — 2
We next use (A.23) and (A.24) to conclude that
Teoef 0~ Teooaf0)do0)] 5 Teoa A+ f Te.oqfi)ldow)
i Or
+ 4 TE08000) = TE, 06 Wdo(y) S Mg, f(x),

01
which in turn yields

(A.25) /
=l

We next introduce another operator

To. o6 (5) = / Koy - 2) f(Ddoa(D),  yeE.

Z€Ex:ly—212¢;

2
TE,06(x) = ][Q 'TE*,o,f,f(y)da(y)’ do(x) S g IME*f(X)ZdU*(X)-
1 N
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We fix x e 2N [ and y € Q;. We first observe that, for M large enough, Remark A.18 and the ADR
property for E, imply that

T5. 06/0) — Te.08/0)] < /E Koy - 2

o(2Z) 1 (2 ‘IZ') ‘ @l doa(2)

& '3
1 1
<1 / @l dora() < ~ / @] dora(2) < M, f0.
§1 z€Ely—z7|<2 ¢ é:] z€E :|x—z|<3 ¢

On the other hand, we can introduce another decomposition

f=6+ 1= leoerne, + FleEaBog)

and then for every y € Oy
(A26) |TE, 06O =ITE,0fsOI <1TE, 0/40) = TE, 0fsD| + |TE, 0f4(D)]

<|TE 0f4() = TE, 0fsD| + T E, 0f D + TE, 05D

We estimate each term in turn. We first observe that, for M large enough, 2|y —y| < M £(I) < |y —z|
for every z € Ex \ B(y,&;) and § € Q;. Therefore, using standard Calderén-Zygmund estimates and
the fact that £, is ADR, we obtain that for every and y € Oy

(A27) |TE,.0fs() = TE, 0/ < / 1Koy = 2) = Ko — 2l f (@) dor«(2)

Ex\B(y:£1)

< / DI e doa @) < M, f0),
E\B(vép 1Y — 2

where we have used that, for M large enough, x € B(y,&;/2). Fix 1 < p < 2. We next average
(A.26) on ¥ € Q; and use (A.27) and (A.19) to obtain

(A.28) ITE, 06O

< ][Q (172, 0/40) = Te, 0 fs @) + 1TE, 0 f DN + Tk, 05G)) do (@)

< Mg, f(x) + Mg(TE, o)) + (017 1T, 0 fsllre
< Mg, f(x) + Me(TE, o)) + Q)7 | fsllurce. )

1 1
P doy r
o /B s ©)

< M, f() + Mp(T, 000 + (
< M, pf(3) + ME(TE, 0 /)0,

where M is the Hardy-Littlewood maximal function on E and we also write Mg, ,f = Mg, (|f|P )117 .
Note that this estimate holds for every x € ¥ N [ and for every y € Q;. Hence,

(A.29) /
=l

2
]{2 Te06/0)dow)| dors(

< / M. f(x doma(3) + / ME(T5. o)) do (),
>nI O

where we have used that o (Z N I) < €(I)". We now gather (A.25) and (A.29) to obtain that for
every I € Wy

(A.30) / T, 06 f O] dory (%)
N/

s /
NI

2
Te. 06 /() - ][Q Tb. 06 f0) do(y)| doa(x)
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+ /
NI

< / M. (2 dora(2) + / ME(T5. o)) do(y).
>N 01

2
[, 7o o) o] dosco

We next consider T, o,¢ - Note that for every x € XN [ and z € E, we have

|z — x| |z — x| 1 1
st ot =t 0 < = K
Ko.1.61(z = )l = [Ko(z = )| 2 & p— oslis26 S g lesis26

and therefore

1 2
(A31) / ITp, 006 f P dora () < / ( / If(z)lda*(z)> dor4 ()
I =1 \&7 JB(x2)nE,

su | Mg, f(x)? doy(x).
Nl

Let us finally address Té’* o- Observe first that
w0 -xon() (1-o().
€ 4

We consider three different cases.
Case 1: {; < 9. We have that 7(g’ = (0 and thus Té’ 0 =0.

*

Case 2: 9 < {1 <2¢. Inthis case forevery x€e XN /and z € E,
I =D S Lose 20 S = Lo e
|x _ Zln 0> 247 661 ST €0

and therefore

1 2
w3 [ 7fskdow s | ( / If(z)ldcr*(z)> doro ()
i =nl \ € JB(x4e&)NEy

< Mg, f(x)* doy(x)
>N/

where the implicit constants are independent of & and ;.

Case 3: {; > 2¢. In this case 7; g’* oJf 1s a double truncated integral whose smooth Calder6n-

Zygmund kernel 7(g’ is odd, smooth in R"*! and satisfies the estimates (A.12), (A.13). with uniform
bounds (i.e., independent of €y and ;). Fix z; € £NI and notice thatif x € XN/ and z € B(x,2 {;)NE,
then, taking M large enough, we have

oI

3
lz—zil <lz— x|+ |x—z| £ 27 + diam(]) = M + diam(J) < 3 diam(])
and therefore the fact that supp ‘Kg’ C B(0,2 ;) immediately gives 7 é’* 0 fx) =T, g’* of f IZ*I)(X)
where Z*,[ = E*,[ N Ey := B(z;,2 diam(l)) N E. Note that (2.5) yields
4 diam(]) < dist(4 1, E) < dist(z;, E) < dist(E*,[, E) + 2 diam(l)

and therefore dist(E*J, E) > 2 diam(Z). This implies that % §*’1 c R™I\E. Also if J € ‘W satisfies
that J* N E*,I # ) we can easily check that £(I) ~ €(J) and dist(/, J) < €(I). This implies that only
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a bounded number of J’s have the property that J* intersects E*’]. We recall that X = E, \ Eis a
union of portion of faces of fattened Whitney cubes J*. Thus we have

My

Aws C U Fops

m=1

where My is a uniform constant and each F,; is either a portion of a face of some J*, or else
Fp.1 = @ (since My is not necessarily equal to the number of faces, but is rather an upper bound for
the number of faces.) Note also that I ¢ B, ; and therefore we also have that

My
znic | Fu-

m=1

Thus
/ T2 o f R dora(x) = / T4 o(f 15 )P dora()
Nl NI ’

s Z /F ) |7~I§I*O(f 1F,,,,¢,)(x)|2 do 4 (x).

1<m,m’ <M

In the case m = m’ we take the hyperplane H,, ; with F,, ; € H,,; and then

| T WP o< [T o 1 P o)
Fm,l ’

m,I

< /F P dH" () = / P dora (),

F m,I
where, after a rotation, we have used the L? bounds of Calderén-Zygmund operators with nice ker-

nels on R". For m # m’ we consider two cases: either dist(F, 7, Fpy.1) = €(I) or dist(Fp, 1, Fpy 1) <
£(I). In the first scenario, using that 7(5’ satisfies (A.12) uniformly we obtain that

{1 2 1 2
/ ITE o(f 1r,, NP dor(0) < / ( / S @1dos @) doa)
Fm,I Fm,[ Fm’,l |x - Z|

1 2
~ o d * d " < M 2 d . )
< /F » (g([)n /B N |f(2)ldo (Z)) o (X) < /F 5 £, f(x)? dory (%)

Finally if dist(F, s, Fpr 1) < €(I), we have that F,,; and F,,; are contained in respective faces
which either lie in the same hyperplane, or else meet at an angle of /2. In the first case we may
proceed as in the case m = m’. In the second case, after a possible rotation of co-ordinates, we may
view Fj, U F!, as lying in a Lipschitz graph with Lipschitz constant 1, so that we may estimate

Té’* o using an extension of the Coifman-McIntosh-Meyer theorem:
/ TE o 1, R dore () / P dors ().
Fm,l Fm’,l

Gathering all the possible cases we may conclude that

(A33) /Z WTE SR doa s Y
N

1<m<M,

/ Mg, f(x)* do . (x)
F1

< > M, f(x)* do 4 ().

g Inz
IeWs:I'nA, 20
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We now gather (A.30), (A.31) and (A.33) to get the following estimate for S after using (A.22):
(A34) T = / T, 0/ (OP dors ()
Nl
< / T, 06 fOOP dors () + / T, 00160 fOP dery () + / TE P dora ()
NI pavk park
< / M, pf )P dora () + / Me(T, 0O dor(y)
n/ Q1

+ Y / Mg, f(x)? doy(x).

- rnz
IeWs:I'nA, 1#0
Note that since 1 < p < 2 we have

(A.35) Yo M o f(0dos(x) < | Mg, pfF do(0) s [ 1f)F do(x).
TeWs NI E, E,

On the other hand, recalling that F =F*U F," is comprised of pairwise disjoint cubes, Lemmas
A.4 and A.8 then imply that

(A.36) > | Me(Te 0HOY do()

1 EWZ QI

=3 Y [ MeTeonordemre S [ e oporow

Q€7': ]€(W2,Q Ql IE(W;

<3 [ MeTeon 07 dot+
“Jo By N
QcF 0

< /E Mi(TE, 0))O) do(y)

. ME(TE, 0f)0)? do(y)

< /E e, of )P do(y)

2
d * )
s/E*mn ()

where in the last estimate we have used (A.19) with p = 2.

Finally, by the nature of the Whitney boxes (see (2.5)), we have that the family {2 I};cqy has the
bounded overlap property and therefore

Z Z lsnr S sup #{I eWs:I'NAxs # @}
1eWs pewy: A, 120 rews

which we claim that is uniformly bounded. Indeed, fix I’ € Wy and let I}, I € Wy with I ﬂg*,ll *
@and I' N A, # @. Recall that dist(B,, E) > 2 diam(/) with B,; = B(z;,2 diam(/)) and
z7 € I N X. This implies that £(11) = €(I") = £(I,) and also dist(/;, ;) < €(I1). This easily gives our
claim. Using this we conclude that

a3 YN Mg, f(x)? dory(x)
1eWs peyys.rnA, +@ rnx

s | Mg, fPdoux)s | IfOF doe(x).
E,. E,
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We now combine (A.34), (A.35), (A.36) and (A.37) to obtain that

Il = ZH,S/

|f () doe(x).
1 EWE Ex

This, (A.20), and (A.21) give as desired that

/ 5. 0f (R dos () < / P dora (),

* *

and the implicit constant does not depend on €. Hence, 7, o : L[*(E,) — L*(E,) with bounds
that do not depend on €. Since T, of is a continuous function for every f € L*(E,), we have
that Tg, of | E. = TE, ¢ f everywhere on E,. Thus, all these show that Tg, o : L[*(E,) — L*(E,)
uniformly in €. This in turn gives, by the aforementioned result of [DS1], that £, is UR as desired,
and the proof is complete. O
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