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Let

Lu = Z a;,(x) + Z bi(x )— a = (a,(x)) 20,

©.J=1 a a
be defined on an open set QC R™. We consider solutions u=u(x) € C*(Q)N
C(Q) of Lu=0 which attain their maximum value M at P, a characteristic
boundary point of Q.

PROPAGATION SET. (See [3] and [1].) Let the diffusion vector field
oF(x) be the kth column vector of the nXxn matrix «(x), where «?=a,
and let the drift vector field f(x) be defined by B;=b;— 371 (ay)z,s
i=1,-++,n. Assume that o!, a2, -+, a”, (€ CYB), where BSR" is
open and Q< B. For P € 6Q, the propagation set S(P, Q) is generated by
segments of trajectories in Q of vector fields Aof+ A0l 2402+ - -4
A0, Ao=0, where the scalar functions 4,=24,(x)e C*, k=0,1,---,n
S(P, Q) is the closure of S(P, Q) in Q.

CURVATURE CONDITION. Let Pe€dQ be a characteristic boundary
point, that is, va(P)»=0, where » is the unit inner normal to 6Q at P.
Then va*(P)=0 for each k, k=1, ---,n. Let [ [* be the plane of «*(P)
and » through P. In this plane, the cross-section of 4Q and the projection
of the trajectory of o* through P are curves which are perpendicular to »
at P. Let the curvatures of these curves at P be 7, for the sectional curva-
ture of 6€2, and oy, for the ‘shadow curvature’ [4] of the trajectory of
o, Finally, define the ‘excess curvature’ p; to be the difference 7,— o;.

LEMMA. Bv— i1 pulo®|2=bv— i1 7|o¥|? at P. (The sums are over
those k for which o«*(P)50.)

For the following results to hold, the curvature condition Bv—
> =1 pilo¥|2>0 must be satisfied at P.
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1 This note summarizes results contained in the author’s Ph.D. thesis, which was
written under the direction of Professor Raymond Redheffer at the University of

California, Los Angeles.
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