Basic notation

e R ... the set of real numbers

e C ... the set of complex numbers

e C ... the extended complex plane, i.e. CU {0}

e H(G) ... the algebra of functions holomorphic (=analytic) on G,

where GG C C is a nonempty open subset.
(a,r) (a € C, r>0) ... the open disc with center a and radius r
(a,7) (a € C, r>0) ... the reduced neighborhood U(a,r) \ {a}
(a,7,R) (a€ C,0<r <R < +00)

... theannulus {z € C:r < |z —a| < R}
e ind, a ... the index of the point a with respect to the closed path ~

(= the winding number of  around a)

e res, f ... the residue of the function f at the point a

o U
o P
P

I.1 Harmonic functions on R?
and their connections to holomorphic ones

Definition. Let G C R? be an open set. A function f : G — R is said to be
harmonic, if it is continuous on GG and satisfies on G the equality
o*f  0°f
Af=—+— =0.

/ Ox? + Oy?
Remark. Complex-valued harmonic functions are defined similarly. Then
obviously, a complex function f is harmonic if and only if both Re f and Im f
are harmonic.

Proposition 1. Let G C C be an open set.
(i) If f € H(G), then functions f1, fo defined by the formulas

fi(z,y) =Re f(x+iy),  fo(z,y) =Im f(z +iy)

are harmonic on G (if we identify C and R?).
(ii) Let f : G — R be a harmonic function (if we identify C and R?). If
moreover f € C?(@G), then the following assertions hold:
e The function

gl +iv) = L (w0) ~ 5 (0

is holomorphic on G. 3
e If G is simply connected, then there is f € H(G) such that

Re f(z +iy) = f(z,y) on G.

Corollary. Let G C C be an open set and f be a holomorphic function on
GG, which does not attain zero on G. Then the function g(z,y) = In|f(z +iy)|
is harmonic on G (if we identify C and R?).

Remark. It follows from Theorem 6 below that harmonic functions are au-
tomatically C°.



Definition. By the Poisson kernel we understand the function defined by the

formula
O

P.(t) = Z rinleint, teR,rel0,1).

n=—oo

Proposition 2 (properties of the Poisson kernel).

(i) P.(6 —t) = Re &trey = 1_27,;);(@2_0 — forr €1[0,1), t,0 € R.

(i) 5= [* P.(t)dt =1 for r € [0,1).

(iii) P, is a strictly positive even 2m-periodic function for each r € [0, 1).
For r > 0 the function P, is strictly decreasing on [0, 7].

(iv) lim P,(t) = 0 unless t is a multiple of 2.

r—1—

Remark. By T we denote the unit circle, i.e., {e'*,t € R}. Functions on T
are canonically identified with 27-peridodic functions on R, measures on T are
identified with measures on [—m, ) (sometimes on [a, a+27) for some a € R).
On T we consider the normalized Lebesgue measure. The spaces LP(T) are
considered with respect to this measure.

Definition.

e Let f € L1(T). By the Poisson integral of the function f we mean the
function P[f] defined on U(0,1) by the formula

P[f](re?®) = % /W P.(0—t)f(t)dt, rel0,1),0€cR.
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e Let p be a (signed or complex-valued) Borel measure on T. By the
Poisson integral of the measure p we mean the function P[du] defined
on U(0,1) by the formula

P[dp](re?) = / P.(0 —t)du(t), re[0,1),0 €R.
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Proposition 3.  P[dp] is a harmonic function on U(0,1) for any complex
Borel measure 1 on T. In particular, P[f] is a harmonic function on U(0, 1)
for any f € L*(T).

Further, if p is a real-valued measure, the function P[du] is real-valued as

well. If u is non-negative, the function P|dy| is non-negative as well. Similarly
for f and P[f].

Proposition 4 (a version of the residue theorem). Let a € C, R > 0 and
M C U(a,R) be a finite set. Let f be a complex function continuous on
U(a, R) \ M and holomorphic on U(a, R) \ M. If ¢ is the positively oriented
circle with center a and radius R, then

/f=27ri Z res, f.
©

acM

Corollary (Poisson integral of a holomorphic function). Let a € C, R >

0 and f be a complex function continuous on U(a, R) and holomorphic on
U(a, R). Then for each r € [0, R) and 6 € R the following formulas hold:

o o [T fla+ Re")- ety dt = 2f (a + re?) — f(a);
T . e—it re—ie
¢ % f—ﬂ' f(a + Relt) ) ge*“i—re*w dt = f(a’)7
. - , ity .. i0
o flatre?) =5t J°_f(a+ Re™)-Re Re +re — gy,

Reit —reif

Theorem 5 (solution of the Dirichlet problem on the disc). Let f be a
function continuous on T. Let us define a function H f by the formula

o f(ew), r=160 R,
Hf(re )_{P[f](rew), rel0,1),0 € R.

Then the function H f is continuous on U(0, 1) (and also harmonic on U(0, 1)
and equal to f on T).

Theorem 6 (expressing a harmonic function by the Poisson integral).  Let
f be a complex function continuous on U (0, 1) and harmonic on U(0, 1). Then

f = P[f|r] on U(0,1).
Corollary.

e If f is a complex function continuous on U(a, R) and harmonic on
U(a, R), then for r € [0, R) and 6 € R the following formula holds:

fla+re?) = ! /7r i f(a+ Re')dt
~2m ), R? —2Rrcos(f —t) + r2
1 [T , Re't + ret?
= — Re")-Re ———— dt.
27 J(a+ Re) - Re Reit — ret?

—T



e A real-valued harmonic function on U(a, R) is the real part of a holo-
morphic function on Ul(a, R).

e Harmonic functions are C*°.

e Let f be a function continuous on U(a, R) and harmonic on U(a, R).

Then f(a) = 5= [ f(a+ Re')dt.

Theorem 7 (Harnack). Let G C R? be a domain and let (f,,) be a sequence
of harmonic functions on G.

(i) It the sequence (f,) is locally uniformly convergent on G, the limit
function is harmonic on G.

(ii) Suppose that the functions f,, are real-valued and the sequence ( f,,(z))
is non-decreasing for each z € G. Then either the sequence (f,) is
locally uniformly convergent on G or f,(z) — 400 for each z € G.

Definition. Let G C R? be an open set and let f be a continuous function
on GG. We say that f enjoys the mean value property, if for any a € G there is
a sequence 7, \, 0 such that for any n € N the following formula holds:

f(a) = % /j fla+rpe)dt

Véta 8. Let G C R? be an open set and let f be a continuous function on
G. If f enjoys the mean value property, then f is harmonic on G.

Theorem 9 (Schwarz reflection principle).  Let Q C C be a domain, which
is symmetric with respect to reflection through the real axis. Denote by QT
the intersection of {) with the half-plane {z : Im z > 0} and )~ the intersection
with the half-plane {z : Im 2z < 0}. Let f be a holomorphic function on Q%
such that for each x € Y N R we have

lim Im f(z)=0.

z—x,2z€QT

Then there is F' € H(Q) such that F' = f na Q. Moreover, this F' satisfies

F(z) = F(z) for z € Q.



