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Abstract

We start presenting an L%°-gradient bound for solutions to non-homogeneous p-Laplacean type systems and equations, via
suitable non-linear potentials of the right-hand side. Such a bound implies a Lorentz space characterization of Lipschitz regularity
of solutions which surprisingly turns out to be independent of p, and that reveals to be the same classical one for the standard
Laplacean operator. In turn, the a priori estimates derived imply the existence of locally Lipschitz regular solutions to certain
degenerate systems with critical growth of the type arising when considering geometric analysis problems.
© 2010 L'Association Publications de 1'Institut Henri Poincaré. Published by Elsevier B.V. All rights reserved.

1. Introduction and results

In this paper we consider a class of elliptic systems and scalar equations with p-growth of Schrodinger type
—diva(Du) =b(x,u, Du)V(x), in £ (1.1)
whose model involves the degenerate p-Laplacean operator:
—div(|Du|”?Du) = |Du|?V(x), 0<g<p- L. (1.2)

The above systems are considered in a bounded, Lipschitz domain £2 C R", with n > 2 while in general we shall
assume at least that V e Lz(.Q, RM); the higher-dimensional case n > 3 will be of special importance for the connec-
tions we shall outline. The solutions considered are the usual energy ones coming for the spaces naturally associated
to the considered operator, i.e. distributional solutions u : 2 — RY with u € wh? (£2, RN ), N > 1; as usual, for
the results we are going to consider, we assume also p > 1. The main emphasis will be on the extreme cases of
the system (1.2) with respect to g, thatis g =0

—Apu=—div(|DulP"*Du) =V (1.3)
andg=p—1
— div(IDu|”"2Du) = |Du|P~'V (x). (1.4)
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Further emphasis is then given on the conformal case p =n > 2

—div(IDu|""2Du) = | Du|"~ 'V (x). (1.5)

In fact, the problems treated are related to a few recent and fundamental results of Riviere [35], who in the two-
dimensional case n = 2 considered systems of the type

—Au=W(x) - Du, (1.6)

where W (x) is an antisymmetric tensor field; in this case a main result in [35] is that Du € L%+ for some § > 0,
which in turn implies the Holder continuity of u. As explained in [36] an additional bootstrap argument eventually
leads to Du € L? for every g < 0co. The general n > 2 dimensional version of the system (1.6) which is relevant for
the problems presented in [35,36,19,37] is given by the conformal system

—Apu = |Dul">W(x) - Du, (1.7)

which clearly falls in the realm of (1.5), and for which one would like to prove Du € L"*% according to Riviere’s
far reaching theory. At this stage, as emphasized by Riviere, another, stronger meaningful condition to consider on
the vector field W is that it belongs to the limiting Lorentz space L(n, 1); therefore, the more subtle anti-symmetry
condition — which in this setting works as a cancellation condition — is replaced by a limiting size condition. The iden-
tification of the limiting L(n, 1) condition was first done by Hélein in his beautiful work on the moving frames
techniques, introduced to treat cases of maps taking values in manifold without symmetries; see [18,17]. With such
an assumption the system in (1.7) now falls in the realm of those in (1.5), and in this case we can prove an existence
and regularity theorem which in particular yields locally Lipschitz solutions. What of course differs here from what
is considered in [35,36] is the a priori regularity for any local solution of (1.5) required there, since we are proving
here regularity only for solutions obtained by approximation via suitable regularized problems. On the other hand an
interesting point is that the a priori estimates are independent — as it must happen in such cases — of the particular
approximation chosen; see also Remark 1.4.

More in general, the results we are presenting in this paper address the issue of the boundedness of the gradient of
the non-homogeneous p-Laplacean system and give sharp answers to the question. In particular, we show that when
the right-hand side function V belongs to the limiting Lorentz space L(n, 1) the gradient of the solution considered is
locally bounded.

1.1. Results

We consider equations/systems of the type

—diva(Du) =V (x). (1.8)

The continuous vector field a : £2 x RN” — RN is assumed to be C!-regular in the gradient variable z in R¥" when
p=>=2andin R"\ {0} if 1 < p <2 and s > 0. The following standard growth and ellipticity assumptions are assumed
| p=t

la(@)| + [0a()| (1217 +57) < L(12+52) 7, (1.9)

v Iz —i—sz)pT_z A2 < (da(2)r, A)

whenever z € RV \ {0} and A € RV", where 0 < v < L and s > 0 is a fixed parameter introduced to distinguish the
degenerate case (s = 0) from the non-degenerate one (s > 0). The prototype of (1.8) is — choosing s = 0 — clearly
given by the p-Laplacean equation/system in (1.3). On the right-hand side vector field V we shall initially assume
that is an L2-map with values in R, defined on £2; eventually letting V = 0 in R \ £2, without loss of generality we
may assume that V € L>(R", RY). Moreover, although a weaker assumption can be considered, in order to consider
only the core aspects of the problem — that is the a priori estimates — we shall give a treatment in the context of the
usual monotonicity methods, therefore not considering so-called very weak solutions — that is distributional solutions
not lying in W7, We shall therefore always assume that the right-hand side V belongs to the dual space W~!-? ".In
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turn, for this it will be sufficient to have that V € LP")" therefore the minimal requirement on V will be

VeL™(R",RY), m::max{2,L}. (1.10)
np—n+p

Results of the type considered here when V e L>\ W—1P " — which on the other hand only happens when
p < 2n/(n + 2) — can be still obtained, but these involve as mentioned above, very weak solutions; in this case
an approximation procedure as considered in [3,4] together with the a priori regularity estimates leads to assert the
existence of a locally Lipschitz very weak solution u € W!?~!. For the sake of brevity we shall not pursue this path
here. As a matter of fact, all the a priori estimates obtained in the following do not necessitate (1.10) but only that V
belongs to L2. In turn, the need for considering V € L? comes from the very fact that our results will be formulated
via the use of a suitable non-linear potential of the function |V|?, and that reveals to be a natural object when dealing
with the boundedness of the gradient. More precisely we define the non-linear potential

R

2 1
PV (x, R) ;:/(W)zdﬁ (1.11)
J 0" 0

where, here and for the rest of the paper, we use the more compact notation

IVI*(B(x,0)) = / V()| dy.
B(x,0)

Estimates via non-linear potentials are a by now classical tool when studying the regularity of solutions of non-linear
elliptic equations in divergence form: a classical one is the so-called Wolff potential defined by

R 1

VI|(B(x, —1d
0

where V is a Radon measure. In this respect pointwise estimates for solutions are obtained in [23,39,34,32,33,12,11,
42,40]. The peculiarity of the non-linear potential introduced in (1.11) relies in that it allows to derive in a particularly
favorable way several borderline estimates which seem unreachable otherwise.

The first results we present are about general local weak solutions to (1.8) and indeed involve an L°°-estimate of
the gradient via the non-linear potential PV .

Theorem 1.1. Let u € WIL’CP(Q) be a weak solution to Eq. (1.2) for p > 1 under the assumptions (1.9) and (1.10);
there exists a constant ¢ depending only on n, p, v, L such that

1

n—1
[ (1.12)

1
| Dull (32 < c< ][ (s+ |Du|)de> TPV R)

Bg

holds whenever Br C S2.

For more notation we refer to Section 2. An immediate corollary involves a sharp characterization of the Lipschitz
continuity of solutions via the use of Lorentz spaces.

Theorem 1.2. Let u € Wllo’cp (82) be a weak solution to Eq. (1.2) for p > 1,n > 2, under the assumptions (1.9)
and (1.10); assume that V € L(n, 1) holds. Then Du is locally bounded in §2. Moreover, for every open subset
2 € 2" € 2 there exists a constant ¢ depending on n, p, v, L and dist(2’, §2) such that

1
1Dull L@y < clDullLoan + VIl nien +es|27 V7. (1.13)
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The interesting point in the previous result is that it shows that the classical, and optimal, Lipschitz regularity
criterium for the equation Au =V, that is indeed V € L(n, 1) — a criterium that easily follows from the analysis of
Riesz potentials — extends to the degenerate systems involving the p-Laplacean operator, independently of the values
of p, and in regardless the degeneracy/singularity of the equations in question. Even more surprisingly, we shall see in
a few lines how this result extends to the case of the p-Laplacean system. We refer to Section 4 below for the relevant
definitions concerning Lorentz spaces.

Next, we give analogous results for systems, that is when solutions are vector valued i.e. N > 1. In this case it is
necessary to introduce an additional structure condition, without which singularities of solutions in general appear and
only partial regularity holds in general, no matter how regular the right-hand side of the system is; see for instance [31].
The structure assumption in question is

a() =g(Iz2*)z (1.14)

for a non-negative function g € C 1((0, 00)). Assumptions as (1.14) were first considered by Uhlenbeck in her seminal
paper [41], and since then they have been used several times to rule out singularities of solutions.

Theorem 1.3. Let u € Wli)’c‘" (82, RN) be a weak solution to (1.8) under the assumptions (1.9), (1.10) and (1.14); then
there exists a constant ¢ depending only on n, p, v, L such that (1.12) holds whenever Br C §2. In particular Du is

locally bounded when V € L(n, 1) for n > 2, and in this case estimate (1.13) holds.

As it will be immediately clear from the proof, in the previous statement we may just assume that V € L(n, 1)
locally in £2.

We now present a series of results concerning systems and equations whose model is given by the one in (1.2)
with ¢ > 0. Of particular interest for us is the one appearing in (1.7), already treated by Riviere in [35] for the case
n = 2; here we shall give a few result towards some problems exposed by Riviere in [36], and covering the systems
in (1.7) viewed as a particular case of the one in (1.5). As usual in such cases — systems with right-hand side having
a potentially critical growth — we shall prove existence and regularity results for the associated Dirichlet problems.
With b : 2 x RN x RM — R being a Carathéodory functions satisfying

|bCx,u, Du)| < (I +|Dul)?, 0<qg<p—1,T>0,
we shall consider the Dirichlet problem
—diva(Du) =b(x,u, Du)V(x) in S2,
{ (Du) = b( WV(x) (1.15)
U =1ugp on d52.

Since our point is to prove local Lipschitz regularity of solutions, the regularity of the boundary data is not very
relevant in this context; on the other hand we can nevertheless assume the following almost minimal assumptions:

ug € WhP(22)  for po= pif p <n and py > n for p =n. (1.16)

The first result we present is about the case ¢ = p — 1 that with some abuse of terminology will be called critical; see
next section for further discussion.

Theorem 1.4 (Critical case). Assume that b(-) satisfies (1.1) with ¢ = p — 1 and p < n. There exist constants
co, &9 > 0, depending only onn, N, p,v, L and §2, such that if

IVl <co and  sup PV (x, R) < e (1.17)
B(x,R)

hold, then there exists a locally Lipschitz solution u € WLP(82) to (1.15)—(1.16). Moreover there exists a constant c,
depending only on n, p, v, L, but otherwise independent of the solution u, of the vector fields a(-), b(-), and on the
datum V (-), such that whenever Bg C 2 it holds

P
||Du||Lo0(BR/2)<c( ][(s+1"+|Du|)pdy> ) (1.18)

Br



FE. Duzaar, G. Mingione / Ann. I. H. Poincaré — AN 27 (2010) 1361-1396 1365

Then we analyze the case g < p — 1, again called subcritical with some abuse of terminology.

Theorem 1.5 (Subcritical case). Assume that b(-) satisfies (1.1) with 0 < g < p — 1 and p < n; moreover, assume
that

IVI2@) + IVILr@ <oo and  sup PV(x,R) < oo (1.19)
B(x,R)

hold with
np

= <n.
np—nq —n-+p

y:
Then there exists a locally Lipschitz solution u € WLP (2, RY) 10 (1.15)—(1.16). Moreover there exists a constant c,
depending only on n, p, v, L, but otherwise independent of the solution u, of the vector fields a(-), b(-), and on the
datum V (-), such that whenever Bg C 2 it holds

1

P (1.20)

1
D < r+1pu)’dy)” +c|PV(. R
IDullz>(pep <l f (s+T +1Dul)’dy | +c|[PY R[5,

Br

Notice that formally letting ¢ — O in the previous result we obtain a problem of the type (1.8) and indeed in
this case y — np/(np — n + p) when g — 0, so that the assumption || V||L2(Q) + IVIllLr(2) < oo in (1.19) reduces
to (1.10).

Finally, again the case of systems.

Theorem 1.6 (Vectorial case N > 1). The results of Theorems 1.4—1.5 remain valid when considering, in (1.15), an
elliptic system satisfying the structure condition (1.14). In particular, the existence and regularity results of Theo-

rems 1.4—1.5 are valid when considering solutions u € uy + Wé P22, RN) to the p-Laplacean system

{—Apuzb(x,u,Du)V(x) in §2, (1.21)

u=1ug on B.Q,
with ug as in (1.16).

Remark 1.1 (Criticality/subcriticality). In Theorem 1.5 the smallness assumption on PV (x, R) in (1.17) can be obvi-
ously replaced by

lim sup PY(x,R)=0. (1.22)
R—0 B(x,R)

This follows since the assumption on the smallness of PV is only used to prove the validity of the local estimate (1.18),
and therefore (1.22) turns out to be sufficient after a standard localization process; see also Remark 1.4 below. In turn,
as explained in the proof of Theorem 1.2 — see in particular Section 4 and (4.4) below — both the assumptions (1.19)
and in fact (1.22) too can be simultaneously replaced by

VelLmn,l). (1.23)

Also note that L" is the largest space for which we can test Eq. (1.4) with W!P-functions still getting integrable
quantities. For (1.4) the criticality is checked by using Young’s inequality and Sobolev embedding theorem; indeed,
for p < n we have (use (7.8) below with y =n)

_np_
|Du|”~ |V ||u| < |u|™=7 + V" + | Dul?.

The upgrade from L” to L(n, 1) gives the microscopical room sufficient for the gradient boundedness, thereby getting
back the system in question from the realm of the critical problems to that of the subcritical ones. Note that any larger
space of the type L(n, ), y > 1 would not fit, and already in the case of the Laplacean operator.
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Remark 1.2. Since all our proofs are based on the growth conditions of the right-hand side in (1.15);, different
structure conditions can be considered in order to cover the cases as in (1.7).

Remark 1.3. The constant ¢g appearing in (1.17) can be explicitly computed in terms of the constant occurring in
the Sobolev embedding theorem on §2, that is [[w||; 4+ < c(n, g, £2)||[Dw]|| ¢ for w € Wol’q (£2), where ¢* denotes the
Sobolev embedding inequality — we will choose ¢ & p. This fact can be easily checked by careful tracing the constant
dependence in the proofs in Section 7.

Remark 1.4. An interesting feature of the proof of Theorems 1.4 and 1.5 is that the validity of the a priori estimates
(1.18)—(1.20) is independent of the assumptions ||V || (@) < co and ||V || v () < oo in the following sense. We derive
the a priori estimates (1.18)—(1.20) for solutions u, to certain regularized problems approximating the original one i.e.
systems where the left-hand side operator is smoother and non-degenerate, and such that the right-hand side b, (-) Ve
is bounded both with respect with Du and x. For such solutions the validity of (1.18)—(1.20) is independent of the
assumptions ||Vl z»(2) < co and || V||1n(2) < 0o. Such assumptions are eventually needed in the final approximation
process ¢ — 0. We also observe that the emphasis in this paper is on a priori estimates and that for the sake of
brevity we confined to show existence and regularity results; refining the approximation methods via some localization
procedure it is possible to show the approximation for any a priori assigned solution for instance when V € L(n, 1).
See [2] for more in this direction.

Remark 1.5. From the proofs of the a priori estimates given in this paper it will be clear that in (1.12), (1.18) and (1.20)
the integral in the right-hand side can be replaced by

( ][(S~I—F+|Du|)tdy>t

Br

for every ¢t > 0; the constant ¢ then depends also on ¢ and blows-up for t — 0.
1.2. Technical novelties

Let us here add a few comments about the techniques employed in this paper. We start with the a priori estimate
(1.12) and Theorem 1.1. The proof exploits in a suitable way a few hidden facts linked to the underlying property of p-
harmonic maps u to be such that functions of the type | Du|? are in turn sub-solutions to uniformly elliptic equations.
This is commonly called Bernstein’s trick and in the setting of degenerate problems its use goes back to the work of
Uhlenbeck [41]. In our context this fact cannot be used directly — since we are not dealing with homogeneous equations
— but we will nevertheless take advantage of this fact in an indirect way, deriving Caccioppoli type inequalities with a
suitable remainder term involving |V |? for the function

v~ |DulP. (1.24)

This is the content of Lemma 3.1 below. According to the classical approach to regularity going back to De Giorgi [6],
this sole ingredient is then shown to be enough to prove the local boundedness of v, and therefore of the gradient

Du; see Lemma 3.3 below. This yields an a priori estimate involving the L*”-norm of Du and of the potential PV
in (1.11) of a certain rescaled version V of V; finally, a further iteration/interpolation scheme allows to derive the
desired a priori estimate involving Du in the natural energy space L?. The whole procedure must be carried out for
suitably regularized problems in order to allow for the use of certain quantities — like second derivatives of solutions
— whose existence would not be otherwise guaranteed when considering general degenerate problems. As for the a
priori estimate of Theorem 1.3, we can follow the same approach of Theorem 1.1 once the Caccioppoli type inequality
of Lemma 3.1 is proved for functions as (1.24); this is ultimately a consequence of the quasi-diagonal structure (1.14)
in that its use allows for certain quantities to become controllable; see Section 5 below.

The precise form of the estimate (1.12) — that is the use of the non-linear potential PV — allows now for a rapid
derivation of all the other a priori estimates in the paper. Indeed, as already observed in Remark 1.1, the use of
the potential PV allows to establish in a sharp way the borderline spaces to which the right-hand side must belong on
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order to make system critical or subcritical. As a matter of fact the proof of the Lorentz space criterium in Theorem 1.2
follows directly by the property of PV ; see Section 4 below. As for the a priori estimates (1.18)—(1.20) these follow
using (1.12) with V replaced by b(x, u, Du)V (x) and via the use of suitable interpolation/interation inequalities;
see Section 6 below and Remark 1.4. Once the a priori estimates for Theorems 1.4 and 1.5 have been obtained
the approximation scheme necessary to solve problem (1.15) is finally built in Section 7. Not surprisingly some
delicate problems occur in the conformal case p = n — which is related to the model problems (1.5) and (1.7), as
remarked in the Introduction. The proof of the necessary a priori estimates indeed involves a deep result by Iwaniec and
Sbordone [22] on the rigidity of Hodge decomposition estimates under power type perturbations — see Theorem 2.1
below. The final passage to the limit is then realized modifying some clever weak convergence arguments developed
in [9] in the context of measure data problems.

2. Preliminaries

In this paper we follow the usual convention of denoting by ¢ a general constant larger than (or equal to) one,
possibly varying from line to line; special occurrences will be denoted by c1, etc.; relevant dependence on parameters
will be emphasized using parentheses. We shall denote in a standard way B(xg, R) := {x € R": |x —xo| < R} the open
ball with center x¢ and radius R > 0; when not important, or clear from the context, we shall omit denoting the center
as follows: Br = B(xg, R). Moreover, when more than one ball will come into the play, they will always share the
same center unless otherwise stated. We shall also denote B = B} = B(0, 1); more in general, when no confusion will
arise or when the specific radius or center will not be important we shall abbreviate by B any ball under consideration,
while for o > 0 the symbol o B will denote the ball concentric to B having radius magnified by the factor «. With A
being a measurable subset with positive measure, and with g : A — R¥ being a measurable map, we shall denote its
average by

1
][g(x)dx = m/g(x)dx.
A

A

As it often happens when dealing with p-Laplacean type monotone operators, it will be convenient to work with a
non-linear quantity involving the gradient rather than with the gradient itself, a quantity that takes into account the
structure properties of the p-Laplacean operator. We define

-2
W) =1zI"T z, zeRM. @2.1)

A basic property of the map W(-), whose proof can be found in [16, Lemma 2.1], is the following: For any
21,22 € RN and any s > 0, it holds, for ¢ = c(n, N, p)

p2 W) =Wl

-2

-1 2 2 =

¢ lzil” + z2| < 2
( ) |22—Zl|2

<c(lz1)? + 1z21?) (22)

From this last inequality it follows that W (-) is a locally bi-Lipschitz bijection of R" into itself. The strict monotonicity
properties of the vector field a(-) implied by the left-hand side in (1.9); can be recast using the map W (-). Indeed
combining (1.9), and (2.2) yields, for ¢ = c¢(n, N, p,v) > 0, and whenever z1, 25 € RN

_ 2

HMW(z) = W)| < a) —azi). 22— 1) (2.3)
When p > 2 the previous inequality immediately implies

Nz —211” <laza) —alz1). 22 — z1). (2.4)

We also notice that assumptions (1.9) together with a standard use of Holder’s inequality, imply the existence of a
constant ¢ > 1 such that

|2? < cla(z), z) + csP, (2.5)

whenever z € RV,
The next is a classical iteration lemma typically used in the regularity theory of variational equations.
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Lemma 2.1. (See [15, Chapter 6].) Let ¢ : [R/2, R] — [0, 00) be a bounded function such that the inequality

@(r) B
p(0) < N + m + A

holds whenever R/2 < o <r < R, for fixed constants A, B,y > 0. Then it holds that

o(R/2) < ;—f +ed

for a suitable constant ¢ depending only on y .

We recall the following fundamental rigidity property of the Hodge decomposition with respect to power perturba-
tions; see [21,22].

Theorem 2.1. (See Iwaniec and Sbordone [22, Theorem 3].) Let 2 C R" be a regular domain, and let w €

1,;
WOI"(.Q,RN), witht > 1 and N > 1; let § € (—1,t — 1). Then there exist a vector field o € W, % (2, RYY and
a divergence free matrix field H € LT (2, RN such that

|Dw|®Dw = D¢ + H

and

1+6
L T s

hold, for a constant ¢ depending only on n, 2.

The previous result will not be used here to derive a priori estimates for solutions, but it will rather be employed to
perform the approximation procedure necessary proving Theorems 1.5—1.6 in the conformal case p = n; see Section 7
below.

The next is a suitable, boundary version of Gehring’s lemma, which actually also holds under less restrictive
assumptions that those considered here. The statement below will anyway suite our purposes, the main emphasis here
being on the stability of the exponents and their correct dependence upon the various constants.

Theorem 2.2. Let v € WP (2, RN) be a solution to the Dirichlet problem

{ —diva(Dv)=g in$2,
V=1 on 02,

where the vector field @ : 2 — RN" satisfies assumptions (1.9), g € L(2,RN) and ug € W70 (2, RN) for some
po > p; here 82 is a Lipschitz domain. Then there exists an exponent p1,

p<pi=pi(n,N,v, L [082]c01) < po, (2.6)

independent of the solution considered v, of the boundary datum vy, of the vector field a(-), and of the function g,
such that v e WhP1 (2, RN).

In the way stated above the result can be deduced from the stronger results available in the literature, see for instance
in [1,10,31,24]. For later applications we remark that the main point of interest here is that the exponent in (2.6) is
independent of the size of the norm ||g|| .. Instead, as expected, the only thing blowing-up up when ||g|| L~ — oo is
the constant ¢ appearing in the a priori estimate for || Du||;ro associated to the previous result, and that is indeed not
reported here since it is not going to be used in the following.
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2.1. Smoothing

We finally recall a few facts linked to some standard regularization methods; let us fix a family {¢;}.~¢ of standard
mollifiers in R¥" and obtained in the following way: ¢, (z) := ¢ V"¢ (z/¢). Here ¢ € C*°(RN") and it is such that

supp¢ = B; and / d()dz=1. 2.7)

We define the regularized vector fields

ag(z) = (a*¢e)(z), €>0. (2.8)

It obviously follows that a.(-) € C®°(R"") and moreover, as in [14, Lemma 3.1] — whose arguments apply here
since (2.7) is assumed — we have that the following growth and ellipticity properties are satisfied for constants vg, Lo
depending on n, N, v, L, p but otherwise independent of ¢:

p—1

1
|ae(@)| + [da: ()| (1z1* +52) T < Lo(lz* +s2) 7,

p=2 (2.9)
v (127 +52) 7 1A < (dac ()2, A)
whenever z, A € RV where
Se:=5+¢&>0. (2.10)
We recall that by the very definition in (2.8) we have that
a; — a uniformly on compact subsets of RV". (2.11)

We now discuss the smoothing procedure when dealing with vector fields a(-) under the additional structure assump-
tion (1.14); the approximation should be done in order to preserve (1.14) so that we shall build the approximation
starting from (1.14) — see also [14, Lemma 3.2]. For ¢ > 0 we define

as(z) = ge(Iz1*)z,  where go (1) := g(e? +1). (2.12)

Using (1.9) an (1.14) it is now easy to see that the same (1.9) and (2.11) are satisfied with s, defined as in (2.10).
Observe that, in particular (2.9) are satisfied with v9 = v and L = Ly.

3. Theorem 1.1

The proof proceeds in six steps, and follows the path outlined in Section 1.2. Moreover, since the result is local in
nature we may assume with no loss of generality that u € W17 (£2).

Step 1: Approximation. Since the statement is local in nature and so is estimate (1.12), we shall prove Theorem 1.1
replacing £2 by any open subset £2” € £2 with smooth boundary; therefore the ball Bg considered in (1.12) will be
such that Bg € £2’. In the same way all the balls considered in the rest of the proof will be contained in £2’. We first
regularize the left-hand side vector field according to (2.8) and then the right-hand side potential as

Ve(x) :=max{min{V (x), 1/e}, —1/¢}. (3.1)

We define u, € u + WO1 "P(£2') as the unique solution to the following Dirichlet problem:

{ —div a.(Du;) =V, in ', / (3.2)
Ug=1u ond£2'.
By (2.9) standard regularity theory applies — see Section 3.3 below — and we have

ue € Wio (2') N O (2) (33)

for some « € (0, 1) depending on ¢, and therefore, considering the function
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b
ve 1= (s7 + | Dug|*) 2, (3.4)
we observe that (3.3) implies
ve € Wige (2/) N Cioé'(2'). (35)

Note that formally it is v = |Du|? when s, = 0. We shall derive energy estimates for v,, which are uniform with
respect to €. Moreover, in the following we shall use the shorthand notation v = ve, u = u,, V =V, and a,(Du,) =
a(Du), recovering the full notation from time to time in order to emphasize the uniformicity of the estimates with
respect to ¢. Finally we shall denote 2’ = £2.

Step 2: A Caccioppoli type inequality. Here we show that the functions v, defined in (3.4) satisfy a suitable energy
inequality — of so-called Caccioppoli type — that in turn will imply the desired pointwise estimate for the gradient.
Specifically, we have

Lemma 3.1 (Caccioppoli’s inequality for v, ). Let ve = v be the function defined in (3.4); there exists a constant cy,
which only depends on n, p, v, L, but is otherwise independent of €, such that whenever Br C 2 is a ball with radius
R it holds that

2 Cl ~
/|D(v—k)+| dxgﬁf(v—k)%rdx+cl/|V|2dx, (3.6)
Bg)2 Bg Br
where
~ ~ 1
V=V, = (57 + | Ducloo(g,) Ve- (3.7)

Proof. In the following we shall keep on using Einstein’s convention on repeated indexes. In the weak formulation
of (3.2)1

/(a(Du),Dgo)dx =/a,~(Du)D,-¢dx =/¢de, (3.8)
2 Q 2

we use D¢ instead of ¢ for s € {1, ..., n} as testing function; integration by parts then yields
/azjai(Du)DjDsuDi(pdx=—/DX¢de. (3.9
2 Q

Then we introduce
8, (Du(x))

a; j(x) = >
(s2+1Du(x)>) 7

which is a bounded and uniformly elliptic matrix in view of (1.9); in view of (2.9) this means that
lai ;)| < Lo, volal? <(a(x)n,2) (3.10)

hold for every x € §2 and A € R", where as in (2.9) it holds that 0 < vy < Lo < 00; vg, Lg are independent of ¢, and
only depend on n, p, v, L. In the following, for z € R”, we shall also let

1 1
He(2):= (s2 +121%) 2, H(Du) = H,(Duy) := (s? + | Du,|*)?.
With such a notation we have H (Du)” = v and (3.9) reads
/Zz,-,jH(Du)szDjDsuD,’wdx=—/Dsgonx. (3.1
2 2

Note that by (3.3) and (3.10) a standard density argument this last equation remains valid whenever ¢ € W12(£2) has
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compact support in §2. Therefore, with n € C;°(Bg) being a non-negative cut-off function, in (3.11) we may use the
test function

@= nz(v — k)4 Dsu.

Note that in view of (3.3)—(3.5) this is an admissible test function in (3.11). Then we observe that, for 1 € {1, ..., n},
we have

Dy¢ =n*(v — k)4 Dy Dsut + 0> DuDy (v — k)4 + 20(v — k). Dy Dy, (3.12)
and therefore, summing up over s € {1, ..., n} yields

L+bL+1h :=/nZai,jH(Du)P—ZD,-DSuD,-DSu(u—k)+dx
2
+/nzai,jH(Du)P—szDsuDsuDi(v—k)+dx

2

+2fna,»,,-H(Du)P*ZDjDsuDsu(u—k)+D,~ndx

2
:=—/n2DSDSu(v—k)+de—/nzDsuDs(v—k)Jrde
Q Q
—anDsnDsu(v — k)4 Vdx =111 + 1l + II3. (3.13)
Q

The terms appearing in the left-hand side of (3.13) can be in turn estimated via Young’s inequality and ellipticity as
follows. Keeping (3.4) in mind and noticing that

Djv=pHP""*(Du)D; DsuDsu
we have that
/ %@ jD;(v — k)1 D (v — k)1 dx = ph

Q
and therefore (3.10) yields

2
V0/|D(U—k)+| n*dx < ph.
2

Again using ellipticity we have

Is = / nzHl’—z(Du)|Dzu|2(v — k) dx <vy . (3.14)
2
Finally, using Young’s inequality with § € (0, 1), we gain

Is <c/n|Dn||D<v—k)+|<v—k>+dx
22

<3/|D(u—k)+|2n2+c(5)f(v—k)i|Dn|2dx.
0 2

By choosing § = §(n, p, v, L) small enough in order to re-absorb terms we arrive at

Is + f n*|D(v — k)+|2dx < c/ |Dnl*(v — k)2 dx + c|lly + I, + I113], (3.15)
2 2
with ¢ depending only on n, p, v, L. As for the right-hand side terms we shall simply initially estimate, everywhere
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inside the integrals, as follows
[Dsu| < || Duf Lo = ”Du”LOO(suppn)- (3.16)

Now, recalling the definition of v, we have that whenever we evaluate functions on the set supp 7 it holds

(0= k)1 < VOB HDw < (s2+ 1Dul2) /(o = b5 H(Dw) T,

and therefore, using Young’s inequality with 6 € (0, 1), we further have

1] <C/n2|D2u|(v — k)4 |V|dx

2
1

1 1 p=2
<c(s?+ |1 Dulli)? /nz[(v — k)4 H(Du) 7 |D*u||V|dx
2
<815 +c(s? + ||Du||iw)/n2|V|2dx. (3.17)
2
Again by Young’s inequality we have, with § € (0, 1), that

UL <8 | P?|D@—k)i[*dx +c@®) | Dul?~ | 7V dx, (3.18)
+ L
2 2
and
115 gc/|Dn|2(u—k)idx+c||Du||im/n2|V|2dx. (3.19)
2 2

Matching all the previous inequalities, choosing § small enough in order to re-absorb the terms involving § in the
right-hand side, and finally taking 7 in a standard way —i.e. n =1 on Bg/2, 0 <n <1, and || Dn|[p~ < cR™! —we
arrive at the Caccioppoli’s inequality (3.6). O

Step 3: An oscillation improvement estimate. Here we prove the following:

Lemma 3.2. Let (v, V) be a couple of functions defined in an open subset §2, with v > 0, and such that (3.6) holds
whenever k > 0, for a fixed B = Br C $2; moreover let k,d > 0 be fixed and assume that

|(1/2)BN{v>k}| < diz / -k dx (3.20)
(1/2)B

holds. Then there exists a constant ¢ = c¢(n, ¢1) such that there holds

X 1 ~ 1
L ’ 1 P (IVEB)?
(dan / (v—k)idx) <c<d2Rn/(v—k)idx) +c(d2Rn_2) , (3.21)
B

1/2)B

where x € (0, 1) depends only on n.

Proof. Let B = B(xq, R) for some xq € £2’ be the ball in question. We start observing that we can reduce to the case
B = B; and d = 1. Indeed, let us define

v(xo + RY) W) = RV (xo + Ry)
d ’ ’ d ’

The couple (w, W) satisfies inequality (3.6) with (Bg,d, k) replaced by (By, 1, k/d); moreover we observe that
also (3.20) is fulfilled for w with k replaced by k/d. Therefore it suffices to prove the lemma for (w, W), i.e.,

w(y) = y € By.
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inequality (3.21), on B = B where k is replaced by k/d; the general case follows scaling back to (v, V). Therefore
we pass to the proof for the special situation considered above assuming that

f|D(u—k)+|2dxgclf(v—k)idx+c1/|\7|2dx. (3.22)
B2 B B

Moreover we assume that |B; N {v > k}| > 0, otherwise (3.21) trivializes. Similarly, we may also assume that

/(u—k)idx > 0.

By
Now we denote by
2 .
2<t:={% ifn>2,
any number larger than two ifn =2

the usual Sobolev embedding exponent and apply Sobolev embedding theorem

2
(/(v—k);dx)l gc/]D(v—k)+\2dx+cf(v—k)idx.

B2 By By

Together with (3.22) the last estimate now yields the following reverse Holder-type inequality:

2
( /(v—k);dx>t éc/(v—k)idx—i—c/ﬂﬂzdx. (3.23)
B By

B2

On the other hand by (3.20) we have

2 _
( /(u—k)idx>' =( /(u—k)idx) f(u—k)idx

2
-1
B2 B2 B2

<|Bipnivs k}|%_1 f (v — k)2 dx.
Bip
In turn, applying Holder’s inequality yields
2
/ W—k%dx<|Bipniv> k}|“?< / v —k);dx>t.
Bi) Bi2

The last two inequalities give now

2 2
( /(v—k)idx)' << /(v—k);dx>t. (3.24)

B By

Inequality (3.21) now follows estimating the right-hand side of (3.24) by mean of (3.23), taking of course x =2/t €
0, 1). O

Step 4: Iteration and a priori estimate for v. Here we iterate Lemma 3.2 — applied in the context of Step 1 —in order
to get a first pointwise estimate of v in terms of V. More precisely, we prove the following abstract result, that will be
eventually applied with the choice v = v, (here we are slightly abusing the notation) and for V defined in (3.7).
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Lemma 3.3 (Abstract potential estimate). Let v € WIL’CZ(.Q) be a function satisfying (3.6) whenever Bg C 2/, for a

certain function V € L*(2') and for every k, d > 0. Then there exists a constant ¢, depending only on n and c1, such
that

]v(x)’<c< ][ |v|2dy>7+cP‘7(x,2R), (3.25)
B(x,R)

holds for every ball B(x,2R) C £2'.

Proof. We shall use a suitable modifications of De Giorgi’s iteration technique [6] following the approaches proposed
in [23]. We consider a dyadic sequence of radii R; := 21-JR, Jj €N, and let B; := B(x, R;). We define k¢ := 0, and,
recursively for j > 0,

1
1 2
ki1 :=kj+<m /(v—k,-)idx) : (3.26)
g
Jj+1
The number § € (0, 1) will be chosen in a few lines; it is going to be suitably small, but will be always chosen in a

way making it depending only on n and c1. We note that {k} is a non-decreasing sequence. We will prove the validity
of the estimate

I VI2(B)\?
ki =k <5k ki e =55 (3.27)
J

for every j € N, and for a constant ¢ only depending on 7, ¢;. In order to prove (3.27) for j € N we preliminary
observe that we may assume k; 1 > k;; otherwise (3.27) itself is trivially satisfied. Then we start showing that

~ 1

kj —kj— VI2(Bj)\2

st < cori —Rimt | (IVITB) (3.28)
kjt1 —kj dIR)7?

holds for every j € N, with a constant ¢ depending only on #n, c1, and where

k1 —kj
Here x € (0, 1) is the number introduced in Lemma 3.2. By mean of the definition given in (3.26) we have
1 2

Bin{v>k;}
< ! f( ki) d
{— V—Kj_ X
(kj —kj—1)? o
Bj

27[
_S2Rn  _ong2pn \2
=6’R"_| =2"8*R" = T f (v —kj)% dx.

Bjt1

Observe that we repeatedly used (3.26). From the last chain of inequalities it is clear that choosing § small enough in
order to have 8% < 2_("+1)Rj_” | Bj| — which imposes on § a smallness condition depending only on n — we obtain

1
|Bjﬂ{v>kj}|<§|Bj|. (3.30)

With the definition in (3.29) we are able to apply Lemma 3.2 for the choices k = kj, d =d; and B = By, as
assumption (3.20) turns out to be satisfied. This yields
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X 1 ~ 1
( ! f(v—kj)’idx)zgc( ! /(v—kj)idx>2+c<m>z, (3.31)
d>R" dIR" dIR1?
Bj

I Bjii

where x € (0, 1) is the number introduced in Lemma 3.2. In turn, using (3.26) again we observe that

! |
L 2 gx ) ! 2\’ dj-1
(g [ —#ax) < (e [ro-tomniae) =200
I B; i%i g,

Merging the last inequality with (3.31), and using (3.26) together with the definition of d; in (3.29), we find

1 , o \?
§X <c<d2'R”' /(v—kj)+dx)

J ]Bj+1
1 T VRB))
Sc(—/(v—k')2 dx) —i—c(i])
2 J7+ 2 pn—2
diR; S di R}
J
K=k, (VPGB
< st J +c< . n_./2> 7 (3.32)
kjv1—kj d7 R’

for a constant ¢ which depends only on n, c1; the proof of (3.28) is therefore complete. We can now show that
(3.27) holds. Indeed, if kj;1 — kj < (1/2)(kj — kj—1) holds so also (3.27) does, trivially. Otherwise, we have
(kj —kj—1)/(kjs1 —kj) <2, which, used in (3.32), yields

~ 1
IVI2(Bj)\?2
2pn=2 ) 7

8X<58+c<
J

with ¢ depending only on n, ¢. Therefore reducing further the size of § = §(n, ¢) in order to have § < (1/2&)1/0=0,
and recalling the choice of d;, we conclude with

|V|2<B,-)>%

kjt1—kj <C< R
J

so that (3.27) follows in any case. The proof of (3.25) can now be obtained iterating (3.27):

m
km — ki <kmy1 —ki =Y _(kjp1 —k;))
j=I1

RS (VB2
gzg(kj—kj_1)+cz<—]>

n—2
= R
~ 1
1 ~(IVEBH)? _ 1 ;
< gkm+ CZ<Rn—2J) < gk + PV (x,2R), (3.33)
j=1 j
where we used the content of Remark 3.1 below and that ky = O by definition. Therefore we have that
lim &, <2k; +cP” (x,2R).
m—oQ
On the other hand, since v is continuous — see (3.5) — and since (3.30) implies that infp , v < k;;, we have
lv(@)| = lim infv < lim k, <2k +cP¥ (x,2R)
m—oo B, m—00

where ¢ depends only n, c;. At this point estimate (3.25) follows taking the definition of k into account. The proof of
Lemma 3.3 is complete. O
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At this point we can apply both Lemmas 3.2 and 3.3 to get that the following inequality:

1
3 -
e (0)] < c( ][ |v5|2dy> +cPY4(x,2R), (3.34)
B(x,R)
holds for every ball B(x,2R) C £2’, for a constant ¢ depending only on n, p, v, L, but otherwise independent
of e. It goes without saying that the function (3.7) is now the one defined in (3.7) while v, has been introduced
in (3.4).
Step 5: A priori estimate for Du. We now derive the a priori estimate for || Du|| o = | Dug|| L, which will be of
course uniform with respect to & > 0. In terms of Du = Du, and V = V, estimate (3.34) amounts to have

2 1 ~
<c< ][ (s§+|Du|2)”dy> c(s§+||Du||iw(3(x®))zpv(x,R) (3.35)
B(x,R)

ya
2

(52 + [Du)[)

whenever B(x, R) C £2'. Note that since the radii considered are arbitrary in (3.34), upon enlarging the constants

involved by a factor essentially depending on n, we may avoid considering PV (x, 2R) and use PV (x, R). We now fix
aball Bg C 2 and related concentric balls Bg/» C B, C B, C Bg with R/2 < ¢ <r < R. We use (3.35) with x € B,

and with R =r — o in such a way that B(x, 1§) C B,; at this stage we recall that V is defined on all R". It follows that

4 c 2
(52 + 1Dull3 o p,)) * < (—)2( /(s§+ |Du|2)”dy>
r—oe

r

1
+c(s7+ ||DM||%°°(Br))2 [PV R ||L°°(BR>

and therefore

1

)4
c(s2+ |1 Dull g ) * ro\2
r—e

(SIS

r

1
(52 + 1DulTep,)* [PV € R o, (3.36)
By using Young’s inequality we obtain

1 L
(57 + ||D“||%<><>(BQ))2 < S (57 + 1DullFoos,)* +

_P_
: [ 2+ 1DuR)E dy [PV R -

Br

c
(r—o)
We now apply Lemma 2.1 with the choice

V4

and deduce that

P
(s + ||Du£||§w(BR/2))§ <c ][ (s + |Du5|2)§ dy +c[PY (. R | < 5, (3.37)
Bpg

with a constant ¢ depending only on #n, p, v, L; we recovered here the full notation with the subscript ¢ everywhere.
This is the final a priori estimate for Du, we were looking for.

Step 6: Passage to the limit and conclusion. This is now a rather standard procedure; for completeness we briefly
recall the convergence argument. We consider the weak formulations

/(ag(Dug), D(p)dx = / Vepdx

' '
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and choose ¢ = u, — u as a testing function. Using (1.9), (2.5) and Young’s inequality in a standard way we obtain

/ |Dug|P dx < c/(|Du|P +57) dx —i—c/ IV |lug —u|dx,

Q' Q' Q'
for a constant ¢ = c(n, p, v, L). We now distinguish two cases; the first is when p > 2, then we use Young’s inequality
with § € (0, 1) and Poincaré’s inequality in order to have

f|V||us —uldx <8/(|Dus|+ |Du|)”dx+c<8)/|vv”dx
2 2 2
so that, after properly choosing 8, the last two estimates and p’ < 2 give
/|Du8|pdx f(u)uv’ +sp)dx+c/(l+|V|2)dx
Q/

In the case 1 < p < 2 by using Young’s inequality with § € (0, 1) and Sobolev embedding we find

/|V||u8—u|dx /(|Du6|—|—|Du|) dx+c(8)</|V|(p)dx)(p)

so that, after properly choosing § we have

/

_r
/|Du5|pdx /(|Du|p +sP)dx+c</(1+|V|’")dx>(”).
Q/

Here we are using the standard notation, i.e. by p* we denote Sobolev’s conjugate exponent np/(n — p) if p <n,
respectively any number larger than 2 otherwise; accordingly (p*)’ denotes its Holder conjugate, that is p*/(p* — 1).
In any case we come up with bound

| DuellLre) <c (3.38)

which is uniform in &. We are now ready to prove that

u, — u strongly in W”’(.Q’). (3.39)
The fact that both u, and u are solutions now gives

/(ag(Dug) — ag(Du), Dp)dx = /(a(Du) —ag(Du), Dg)dx + /(VS —V)pdx (3.40)

Q' 2 Q'

which holds whenever ¢ € C(°(§2); we test (3.40) with ¢ = u, —u. We notice that by (2.11) and (3.38) it follows that

1, = - 0. (3.41)

/(a(Du) —ag(Du), D(u, — u))dx
Q/
As for the left-hand side in (3.40), by (2.3) we have

f|W(Du8) - W(Du)|2dx < c/(ag(Dug) —ag(Du), D(ug — u))dx. (3.42)
2/ 2
Now we observe that

min(1, p/2}
) : (3.43)

/ |Du, — Du|? dx < c< /(as(Dug) —ag(Du), D(ug — u))dx

' '
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holds for a constant ¢ independent on ¢. Indeed, in the case p > 2 (3.43) is a trivial consequence of (2.4); in the case
1 < p <2 Holder’s inequality and (2.2) give

2—p p

2 2
/|Du€—Du|”dx<c</(|Due|p+|Du|p)dx> </|W(Du6)—W(Du)|2dx>
' 2 2

and again (3.43) holds by mean of (2.3), (3.38) and (3.42). Finally, we turn estimating the last term in (3.40); when
p =2 we have

[ = Vot =] <cllve = Vi | Due = Dulurcar,

Combining this last estimate with (3.40)—(3.43) and using Young’s inequality yields

[Due — DullLrry < cl[Ve — vIZ,

gy el

so that (3.39) follows as p’ <2 when p > 2. When p < 2 we estimate

/(Vs —V)(ue —u)dx| < cl|Ve — V”L(p*)’(g/)”Dus - Du”LP(Q’)a

for a constant independent of ¢. Using this last inequality together with (3.40)—(3.41) we arrive at

| Due — Du”L[’(Q’) c||Ve — V”L(p*)’(_g/)”Dus — Du|pr@ny + cllle.
Once again (3.39) follows via Young’s inequality and taking (1.10) into account. Finally, (1.12) follows letting ¢ — 0
in (3.37) and using lower semicontinuity to deal with the left-hand side of the inequality as follows

Du|)? < liminf(s? + || Du, |13 :
l u”LOO(BR/z)\lggl(r)l (ss+|| u5||L°°(BR/2))

<clim (s +]Ducl )% dy+ PV, R)”wam

Br

:c][(s2+|Du|2)%dy+c”P (- R)||Lm(BR) (3.44)

Br

The proof of Theorem 1.1 is complete.

Remark 3.1. In the last line of (3.33) we have used the following estimation, which is standard when dealing with
non-linear potentials as PV :

V|2 (B(x 0))\2do
P" (x.2R /( ) =
(x.2R) = Z .

j=0 Rjt1

.3 / <|V| (B(x, 1) )f_g
R!? 0

j=0 Rjt1

log2 IVI2(B(x, Rj+1)) IVI2(B(x, R)))
/“Z( R”Zj+ )_()Z( R'2 )

272 j=0 Jj+1
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4. Theorem 1.2

We first recall a few basic definitions relevant in order to deal with Lorentz spaces; we shall use the notion of
decreasing rearrangement. Let  : £2 — R, with k € N, being a measurable map such that [{x € £2: |u(x)| > t}| < o0
for every ¢t > 0. Again we assume that p is extended to the whole R" letting i = 0 outside §2. The decreasing
rearrangement p* : [0, co] — [0, co] is pointwise defined by

wr(s) = sup{t >0: |{x eR™: |,u(x)| > t}| > s}.

This is in other words the (unique) non-increasing, right continuous decreasing function which is equi-distributed with
()], ie. [{|u] >t} = [{u* > t}| holds whenever ¢ > 0. Now, the usual definition of the Lorentz space L(y, ¢), for
y € (0, 00) and g € (0, 0o) prescribes that

[e¢]

1
d q
[l = (% /(M*(Q)QI/V)Q?Q) <00

0

Moreover, by Fubini’s theorem it also follows that

00 1

adr\’
(1]Ly.q) = (41/(W|{IMI > a}])7 T) : @l

0

Lorentz spaces refine the standard Lebesgue spaces in the sense that the second index tunes the first in the following
sense whenever 0 < g <t <r < oo we have, with continuous embeddings, that

L' =L@, r)CL(t,q) CL(t,t)CL(t,r)C L(g,q)= L9,

while all the previous inclusions are strict. We shall use a characterization of Lorentz spaces using an averaged version
of u*, due to Hunt [20]; let us consider, for s > 0, the following maximal operator:

1 N
w(s) = ;/u*(l) dt 4.2)
0

and, accordingly, for g < oo

00 1

do a
Il ey.q) = (% f (u**@)g”y)q?) .

0
Then — see for instance [38, Theorem 3.21] — it holds that

[M]L(y,q) < ”/'L”L(y,q) < C(V»‘])[M]L(y,q) fory > 1. 4.3)

The following lemma can be obtained exactly as [13, Lemma 3.1].

Lemma 4.1. Let V € L*(R"); for every R > 0 it holds that

2w, R"
2,1dp
sup PV (x, R) < ¢ / (V)" (@e7)* =, (4.4)
xeR Q
0
where the constant ¢ depends only on n and w,, := |B1| is the measure of the unit ball in R".

Proof of Theorem 1.2. We again recall that, up to letting V = 0 outside §2, we can assume that V € L(n, 1)(R"). We
first observe that
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/((lvﬁ)**(g)g%)%d

0

1/2

1Y
<V a1

o
and this in view of (4.3) and n > 2. The last inequality together with (4.4) give

v 211/2

sup P’ (x, R) < c||V| .

e ” ||L(n/2,l/2)

In turn we observe that from the definition of Lorentz spaces we have V € L(n, 1) if and only if |V e L(n/2,1/2)
and moreover, by mean of (4.1), it is easy to see that

2 2
[|V| ]L(n/2,1/2) =1L

Connecting the last two inequalities and using (4.3) again we finally obtain

sup PV (x, R) < eIV llzu1)- (4.5)
xef
At this point the local boundedness of Du follows by Theorem 1.1 and the last inequality; moreover, estimate (1.13)
follows from (1.12) and a standard covering argument using a localization of (4.5). O

5. Theorem 1.3

Here we give the modifications to the proof of Theorem 1.1 which are necessary to deal with the vectorial case
N > 1, therefore obtaining Theorem 1.3; the point is that the structure assumption (1.14) allows to recover the Cac-
cioppoli estimate (3.6) also in the vectorial case. Needless to say, the approximation scheme remains essentially
unchanged and we are going to show that inequality (3.6) holds with the same meaning of v = v, introduced in (3.4);
the only difference is that in order to consider approximating regularized problems we shall use the vector fields in
(2.12) rather than those in (2.8), in order to keep for the regularized vector fields the crucial structure condition (1.14).
Then the rest of the proof proceeds unchanged with respect to the scalar case N = 1. For this reason the proof is
structured following the various steps made in the proof of Theorem 1.1.

Step 1: Approximation. The approximation is similar to the one settled down for the proof of Theorem 1.1; the
truncation of the potential is the one in (3.1) but it must be of course done componentwise, that is

V& (x) :=max{min{V¥(x), 1/e}, —1/e}, a€{l,...,N}, (5.1

while the approximation of the vector field will be done using the regularized vector fields defined in (2.12). According
to the convention already used for the proof of Theorem 1.1 we shall abbreviate g(-) = g.(-), a(-) = as(-) and Vi = Vsi,
eventually recovering the full notation when convenient.

Step 2: Caccioppoli inequality for v. We keep the notation introduced for the proof of Theorem 1.1. We restart
from (3.8), that this time takes the form

/af‘(Du)D,-go“dx:/(p“V“dx,

2 Q

fora € {1, ..., N}. We again use D¢ instead of ¢ for s € {1, ..., n}; integration by parts then yields
/szga;’(Du)DjDsuﬂDm“dx:—/Dsgo"‘V“dx, (5.2)
2 2

fora, B € {1,..., N}. As a test function we again take ¢ := n’(v — k)4 Dyu and sum up over s € {1, ...,n}; we have

L+DbL+13:= / nzazgaf‘(Du)DjDsuﬁDi Dsu®(v—k)ydx
o J
~|—/nzazfaf‘(Du)DjDsuﬂDsu“Di(v — k)4 dx
2
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+2/naz,{;a;’(Du)DijuﬁDsu“(v—k)_,_Dmdx
J
2

= —/nZDSDXu“(v — k)L V%dx —/nzDSuan(v — k), V¥dx
Q 2
- 2[ nDsnDsu® (v — k)L V¥dx =: I} + II; + II5.
Q

We will just have to estimate the terms on the left-hand side; the estimation for the ones appearing on the right-hand
side will be then analogous to the one shown in the previous section; see estimates (3.17)—(3.19). As in (3.14) by
ellipticity we have

Is = / nsz_z(Du)|D2u‘2(v —k)ydx <cl. (5.3)
2
On the other hand let us observe that (1.14) implies

2 B 2
0,0 =2 (2P <) + (P35, 54
where the §;; 8% denotes the Kronecker’s symbol. Moreover, let us define
E)Zf; a (Du(x))
a1} (x) = — (5.5)

(52 + | Du(x)) T

which is again a uniformly elliptic matrix, and uniformly with respect to €. Summing upon all repeated indexes and
using Einstein’s summation yields

L= / nzazﬁaf‘(Du)DjDSuﬂDsuo‘Di(v —k)ydx
J
2
:/n22g/(|Du|2)D,-u°‘Dju’3DjDsuﬁDsu“Di(v — k) dx
2
+ / n%g(1Du|?)8;;8°° D; Dyu® Dyu® Di (v — k)4 dx =: 1 + 5.
2
Now, using that Dsv = pHp’z(Du)Dj DxuﬂDjuﬂ, we have
hi= Y n°2g' (IDu|*) Diu® Dsu® D; Dsu® D juP D; (v — k) dx
o, B,i,j,s Q
1
==Y [ "*2H* "7 (Du)g(IDu|*) D;ju® Dsu® Ds (v — k) D; (v — k) 4 dx
poz,i,s o
1
=— Z /n22H2_p(Du)g/(|Du|2)Dl-u°‘Dju“D,~(v —k)+D;(v — k)4 dx
pa,i,j Q
and
L= Z /r,zg(|Du|2)5,~,~5““D,-Dsu“D,-u“Dl-(v—k)+dx
i j.s o

1
= ;/n2H2_”(Du)g(|Du|2)8,-jDi(v —k)+Dj(v— k)4 dx.
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Therefore, connecting the last three equalities and using (5.4)—(5.5) we have

1
I, = ; / 772H2—P(Du)[2g/(|Du|2)D,’u“Dju05 + g(IDu|2)8ij8““]Di(v _ k)+Dj(v ks dx
2

1 -
= ; / nzaff’j“Di(v —k)yDj(v—k)pdx.
As a consequence we gain

v/’D(v —k)+|2n2dx < ph.
2

In a similar way we have

Iz =2/17(v —k)+825af‘(Du)DjD‘guﬁDsu“Dindx
"J
2
=2/n(v —k)+2¢'(1Dul*) Diu® D juP D; DyuP Dyu® Din dx
2
+2/ng(|Du|2)8ij8“ﬂDjDSuﬂDsu"‘Dmdx
2
2 2— ’ 2 o o
=; n( — k)4 H>"?(Du)[2g' (|1 Dul*) Diu® D ju
2
2 ao
+ &(1Dul*)8;58**|Dj(v — k)4 Dindx
2 ~0,0
= ; n(v — k)+al.’j/. (Du)Dj(v—k);Dindx.
2

Therefore using Young’s inequality with 6 € (0, 1) we have

I8 <c/n|Dn|(v—k>+|D(v—k)+|dx
2

<5fn2|0(u—k)+|2dx+c(5)/|1)n|2(u—k)idx.
2 2

Connecting the previous estimates and choosing § small enough in order to reabsorb terms we once again obtain

I5+fn2}D(v—k)+|2dx<cf|Dn|2(v—k)idx+c|Ill + 11> + 1I13].
2 2

At this point we may proceed exactly as after (3.15) and we finally arrive at (3.6).

Step 3: Conclusion. Inequality (3.6) in turn implies the a priori estimate (3.37) exactly as for the proof of The-
orem 1.1. The passage to the limit applies as in the scalar case. Finally the Lipschitz regularity assertion under the
assumption V € L(n, 1) follows exactly as in Section 4.

Remark 5.1. The technique used for system in this paper can be adapted to the parabolic case; see the forthcoming
paper [25].
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6. A priori estimates for Theorems 1.4-1.6

Here we show a priori estimates for solutions in the context of Theorems 1.4—1.5; a final remark clarifies the case
of estimates for Theorem 1.6, that is the vectorial case N > 1. The estimates derived here will be combined with
the approximation scheme of the next section and for this reason will be given for a priori more regular solutions;
specifically, we shall argue under the regularity assumptions of Step 2 in Theorem 1.1. Therefore we assume to have a
solution u of (1.1) such that (3.3)—(3.5) are satisfied; moreover, we shall assume that V is bounded. Finally, the vector
field a(-) will satisfy (1.9) with s > 0.

We shall modify the proof given in Section 3, restarting from (3.9), which now becomes

/azja,-(Du)DjDsuDigodx=—/b(x,u,Du)VDsgodx,

2 2

whenever s € {1, ..., n}. We develop the left-hand side as after (3.9) and arrive at (3.13) where in the right-hand side
terms the function V must be replaced by b(x, u, Du) V. In turn in the estimation of the terms 111, II, and 113 we shall
use the bound

+1
77|b(x, u, Du)Du| < n(F + ||Du||Loo(Suppn))q .
Therefore the new estimates are now
1| < cf n*| D*u|(v — k)4 |b(x, u, Du)||V|dx
2
L 1 -2
<c(s+ T+ [|Dufl )2 /nz[(v —k)+]2H(Du)”T|D2u||V|dx
2

<8Is+c(d) (s + T + | Duf o)™ / V|2 dx,
2

2 2(g+1
| < 6/|D(v — k)4 |n? dx + (@) (T + 1 Dull Lo (suppry) - ’fn2|V|2dx,
2 2

and

2(g+1
l113] < cf<v — K3 IDn dx +c(I + |1 Dulsupp) ™ / n’|V | dx.
2 2
Using such estimates and proceeding as after (3.19) we finally arrive at (3.6), but this time with
Vi=(s+ T+ Dullzosp)’ V. (6.1)

Having arrived at this stage we proceed as for Steps 2 and 3 in the proof of Theorem 1.1 and conclude that

} )
Iv(x)|<c( ][ Ivlzdy> +cPV(x,2R),
B(x,R)

holds whenever B(x, R) C §2’; in turn with (6.1) this implies, after some elementary manipulations, the following
analog of (3.35):

(s+ T +|Dux)])” < c( ][ (s+T+ |Du|)2"dy>2
B(x,R)
+e(s+ T+ 1Dull e y) T PV (xR, (6.2)

whenever B(x, R) C £2'. We now proceed as after (3.36) and arrive at
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2p—t
p (s + T + | Dullp=p,) 7 F 2
(s + I +11Dull=s,)" < =) (s + I +1|Dul) dy

B,
+e(s+ I+ I Dullzes,) PV, R) | 8oy ©3)

where t < 2p is a positive number and c is a constant which depends only on n, p, v, L. We now distinguish two
cases; the first is when ¢ < p — 1. In this case we use Young’s inequality obtaining

P
1 c i
P p ?
(s + I+ IDulles,)” < 5 (s + T + 1 Dull oz, +(r_g)np/t</(S+F+|Du|) dy)

Br

_r
+e| PV R [ e (6.4)

where ¢ now also depends on g. We now apply again (2.1) and conclude with

P
T _r
(s + T+ 1Dugll Lo Byy)” < c< ][ (s + I+ |Dug)’ dy) +c|[PY R | [ s, (6.5)
Bpr
Taking t = p the a priori estimate (1.20) follows. The second case is the critical one, that is when ¢ = p — 1; in this
case instead of (6.3) we have

2p—t 1
P C(S + I+ ||Du||Lo<>(Br)) p2 ‘ 2
(s + I+ 1DullL=s,))" < o (s+ I +|Dul) dy

+oa(s+ T +1Dulres))’ [PV C R o 5, (6.6)

and we recall that ¢ only depends on n, p, v, L. At this stage we cannot use Young’s inequality to evaluate the last
term in (6.6); instead we require the smallness condition on the potential, i.e. we need to assume that the number &g
in (1.17) satisfies

1
& < )
80S g
and this allows us to reabsorb the second term appearing on the right-hand side on the left. Proceeding in this way and

using Lemma 2.1 we this time conclude with

s+F+||Du||LOO(BR/2)<c< ][(s+F+|Du|)’dy> . 6.7)
Br

Again the usual a priori estimate for Du follows taking r = p.

Remark 6.1. Needless to say the above computations apply to the vectorial cases considered in (1.14) and in Theo-
rem 1.3. This simply follows by combining the approach of this section with the estimates derived in Section 5 and
settles the a priori estimates needed for Theorem 1.6.

Remark 6.2. It is clear estimates (6.5) and (6.7) continue to hold when ¢ > p, by simply applying Holder’s inequality
to the right-hand side integral.

7. Theorems 1.4-1.6: approximation and proof

In the previous sections we have built a priori estimates for a priori regular solutions to (1.15)1; in this section we
complete the proof by nesting them in a suitable approximation and convergence scheme. We shall directly give the
proof simultaneously for Theorems 1.4 and 1.5, therefore in the following we shall assume that

np

y=— <. (7.1)
np—nq—n+p

IVilLy ey < co < oo,
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Note that y < n if and only if ¢ < p — 1. At a certain stage we shall distinguish the case ¢ = p — 1 (Theorem 1.4)
and the case ¢ < p — 1 (Theorem 1.5). More specifically, in the case ¢ = p — 1 we will need to impose an additional
restriction on the constant ¢y appearing in (7.1) and this will lead to assume (1.17); in the case g < p — 1 no additional
restriction will be imposed and therefore this will lead to assume simply ||V ||z (@) < 00 asin (1.19).

The proof goes briefly as follows: we build an approximation scheme by solving problems with a truncated and
therefore bounded — but not uniformly bounded — right-hand sides . ; this allows to get local regular solutions u.. We
first prove a uniform bound on the W!-?-norm of the approximating solutions u,. Then, using this bound we prove a
uniform L!-estimate of the right-hand sides 1t¢, which then up to a subsequence converge to (a vector valued measure)
w1 in the sense of measures; at this stage we forget about the specific structure the right-hand sides and apply methods
form the theory of measure data problems to get a first strong convergence —in W'-! —for the approximating solutions.
Then combining this with the local W' a priori estimates of the previous section we gain the strong convergence
of the solutions u, locally in W7 to u, for every ¢ < oco. In turn this allows to identify the limiting right-hand side
u=>b(x,u, Du)V and to show that u solves (1.15), while the local estimates follows passing to the limit those found
in Section 6.

In the rest of the proof we shall denote by ¢ a specific sequence of positive numbers & = g; with k € N, such that ;;
from time to time we shall need to extract a subsequence; this will not be relabeled and we shall keep on denoting it
by e.

Step 1: Approximation scheme. The approximation scheme now goes as follows: we consider the componentwise
truncated potentials V;(-) defined as in (5.1), and moreover we let

b(x,u,z
be(x,u,z):= # (7.2)
1+ ¢lb(x,u,2)|
Note that in any case we have
|be(x,u,2)| < 1/e and  |be(x,u,2)Ve| <V/N/e2.
Moreover
b, — b uniformly on compact subsets of £2 x RN x RV, (7.3)
Accordingly, we define u, € ug + Wg’p (82, RN) as the a solution to the Dirichlet problem
—div a,(Dug) = b (x,ue, Du.)V, 1in 2, 7.4)
Ug = U on ds2.

The vector field a.(-) has been introduced in Section 2.1 and is defined according to (2.8) in the scalar case N =1,
and according to (2.12) in the vectorial case N > 1, when in fact we assume (1.14) is in force for the original vector
field a(-). The existence follows again by standard monotonicity methods — see for instance [28] and in particular [26,
Théoreme 2] — and standard regularity theory provides the Lipschitz continuity of the solution; for this we refer for
instance to [7,8,41].

Step 2: Uniform coercivity bounds. Here we establish uniform bounds — with respect to € — for the sequence {Du.}
in Lebesgue spaces. We distinguish between the cases p < n and p = n.

The case p < n. Let us first show that, under the assumptions of Theorems 1.4-1.5 that there exists a constant c,
dependingonn, N, p,v, L, V, I, 2, || Dug|| L but otherwise independent of &, such that

| Ducllr2) <c. (7.5)
We consider the weak formulation

/(aa(Due)s D<ﬂ)dx = /ba(xs ug, Dug) Ve dx (7.6)

Q Q

and test it with ¢ = u, — ug; using the growth conditions and performing elementary manipulations we are lead to

/lDugl”dx<c/(sg+|Duo|)pdx+c/‘b(x,us,Dug)’|uo—u5||V|dx, (7.7)
2 2 2
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where the constant ¢ depends only on n, N, p, v, L. As usual we denote by p* =np/(n — p) for p < n the usual
Sobolev conjugate exponent. Notice that with such a notation we always have that y > (p*) as long as ¢ > 0 — that
is the case under the present assumptions — and moreover

(V )’,: y(np—n+p) _np—n+tp
(p*))  ymp—n+p)—np ng
We finally notice that
/
*\/ 4
q\p | =P (7.8)
( )<(p*)/)

We now estimate the right-hand side of (7.7) via Holder’s and Young’s inequalities, where § € (0, 1) has to be chosen
later:

/|b(x,us,Dua)}luo—usIIVldx<C/(F+IDusl)qluo—uallVIdx
2

2
1
<c(/[(F+|Du8|)q|V|](”*)'dx)(") </|M0—Ms|p*dx>p
2 2

gS/(lDuOI'" + | Dug|P) dx
2

A_

__p
*y! "' (=1
+c(8)< /[(r +Duel)? v (]"” dx) e
2
In turn we notice — again by Holder’s inequality — that

P
*)/ P*) (p—1)
(/[(r+ 1Duel)? V(] dx)

2

)4 /]7 1 % /
o c( / |V|de> v»=D < /(F + | Du Dq(p*)’(ﬁ)’ dx) o1 Gy
X &

2 2

r, p o\
§c||V||£y(m</(F+|Dus|) dx) . (7.9)
2

The constant ¢ appearing in the last estimate only depends on n, p, v, L, g, §2, while in the last line we used (7.8) and
p I _ 4
P'(p—-1 /Py p-1
that in turn follows from (7.8). The last three estimates together give

/|b(x, ug, Dug)|lu — ug||V]dx < 5/(|Du0|1’ + |Dug|P) dx
2 2

4
p—1

_P_
+c||V||gy;m<f(r+|Dug|)de) (7.10)
2

where ¢ depends on n, p, v, L, g, §2 and §. Combining this with (7.7) we arrive at

q

p p—1
/lDuslpdx§C38/|Du5|pdx+c/(s€+|Duo|)pdx+C4||V||£y;Q)</(F+|Du€|)pdx)l . (7.1D
2 2 2 2
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where ¢3 and ¢4 depend both on n, p, v, L, g, §2, while c4 depends additionally also on 5. We further distinguish two
cases. The first is the one occurring in Theorem 1.5, that is when g < p — 1; in this case we use Young’s inequality
with § € (0, 1) to separate the third term appearing in the right-hand side of the preceding inequality to deduce that

])
/|Du£|deg(ca+5)/|Du£|de+cf(s£+F+|Duo|)”dx+c||V|I£;§’§l),
2 2 2

where the constant ¢ dependsonn, p,v, L, q, §2, 6, 5. Choosing §, § small enough to obtain ¢é +35 < 1/2 we conclude
with (7.5). When ¢ = p — 1 we are in the situation of Theorem 1.4 and we go back to (7.11). Note that y = n in this
case. Now we first choose § small enough in order to reabsorb the term ¢34 f o |Dug|? dx in the left-hand side. This
amounts in choosing ¢38 < 1/2. This fixes the constant c4 in dependence of § and we obtain from (7.11) immediately
that

P

/ |Dug|P dx < 2c/(ss + | Duyol)” dx +2C4||V||£;(19) /(r + | Du,|)” dx.
2 2 2

Next we choose ¢ from (1.17) small enough in order to have

P P 1

2Peal|V 7y < 2Pcacy ' <5 (7.12)

and again we conclude with (7.5). Note that the size of the constant ¢y appearing in (1.17) is exactly determined in
(7.12) and this justifies the content of Remark 1.3.
Case p = n. In this case we show that there is an exponent ¢ — which will be chosen properly close to n — satisfying

n<t<pg (7.13)
and depending only n, p, v, L, po, g, §2, but otherwise independent of ¢, such that the following analogue of (7.5):
| Ducllpi o) <c, (7.14)

holds. The constant c¢ in the last inequality will depend only on the fixed data n, N, p,v, L, V, I, 2, || Dug||.r0 and
t — n, being otherwise independent of ¢; we recall that the exponent py > n has been defined in (1.16). Applying
Theorem 2.2 with the choices a = a., v = u,, vo = ug, g = b.(x, uy, Dug)V,, we conclude with

Du, € LP' (2, R""), p1=pi(n,N,v,L,[082]c01) € (n, po). (7.15)

Now we select r > n, which is eventually going to be chosen very close to n, and appeal to Theorem 2.1, that we apply
to w = u, — u with the choice § =t — n; the exact value of the number ¢ will be chosen throughout the proof in such
a way to determine the dependence on the various constant stated after (7.13). We initially take ¢ close enough to n to
have

n<t<p. (7.16)

By Theorem 2.1 we find

1’4 t
@eW, " (2) and H e L™ (2,R") (7.17)
such that
|D@e — uo)|" " D(us — uo) = D + H,

and moreover the inequalities

VHI, t ) S 120G =m)| DG uo) oty

LT=nFT (2 (7.18)

and

'
IDe] ",
=nFT (£2)
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hold. We test (7.6), i.e.

/ (ac(Due) — ac(Dug), Do)dx = / b(x,ue, Dug) Ve dx — f (ac(Duo), Dp)dx
Q Q Q
with ¢ defined in (7.17), observing that this choice is admissible by (7.15) and (7.16); keep also in mind (1.16). We

proceed estimating the resulting terms. We use monotonicity inequalities in (2.3)—(2.5) — which hold by (2.9) — to
estimate

/|Du£|’dxéc/(sg—f—|Du0|)tdx+c/|b(x,u8,Du£)||<p||V|dx
2 2

=ty (7.20)

+c/(ss+|Du8|)”*1|H|dx+c/(sg+|Duo|) DG — uo)
2 2

Observe that to derive the previous estimate we applied Young’s inequality with exponents 7 /(t —n+1) and z/(n — 1).
Let us first estimate the third term in the right-hand side of (7.20). By Holder’s inequality and (7.18) we have

—n+l

/(Ss+|Dus|)n_1|H|dx§</(sg+|Du8 ) </|H|t =i dx> '

2

gc(n,.Q)(t—n)/(sg+|Du€|+|Duo|)tdx. (7.21)
2

By more trivial means, and in particular by Young’s inequality with 6 € (0, 1), we have

/(s8+|Du0|) DG —uo)| " dx 8/|Dug|’dx+c(8)/(s€+|Du0|)tdx. (7.22)
2

2 2

We proceed by estimating the last integral appearing in (7.20); to this aim, also according to (7.1), we introduce

yi=—l (7.23)
n—q
and then we further reduce ¢ in order to have
—1
n<t< L) (7.24)
n—q—1

Notice that the last choice is possible since we are assuming g > 0. Denoting by r denotes conjugate exponent to
t/(n—1),1ie.

t

= , 7.25
t—n+1<n ( )

— the last inequality being a consequence of the fact that + > n — we note that (7.24) implies

y > (). (7.26)

Here, as usual we have that r* = nr/(n — r), a definition which makes sense by (7.25). Now we have, by mean of
Holder’s, Sobolev’s and Young’s inequality with § € (0, 1), and via (7.19)

/|b<x,us,Dus>||¢||V|dx scf(r+|Dus|)q|w||V|dx
22 22

<c</[(F+|Dus|)q|V|](’*’dx> (/m dx)%

22
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1
Sc(n,.Q,(t—n))(/[(p_,_wus')qlv'](r*ydx) ) (/Ilerdx)
@ Q
<(Sf'D‘”'rd"”(5’9’(’"”)(/[(I“Jr|Dug|)q|v|]"*’dx) o
e Q

<8/(|Du0|’+|Du£|’)dx+c(/[(F+|Dus|)q|V|]<r*)/dx> Y g0
2

for a constant ¢ = ¢(§, §2, (t —n)); we observe that such a constant blows-up when ¢ | n, being related to the constant
occurring in the Sobolev embedding inequality for the exponent r defined in (7.25), and in fact » ¢ n when ¢ | n. In
turn, by (7.26) we may further use Holder’s inequality as follows

( f[(r n |Du€|)‘1|v|](’*), dx) ) (r—1)

2
- (1))
y(r=1) *) Yy ) (r—1) )
<c( / |V|de> ( / (I +1Dug])7" &) dx) . (7.08)
2 2

Keeping (7.23) in mind we record the identities

(V )/_ y(nr —n+r)  nr—n+r  nn—1+1 7.29)
(r*)y _J/(nr—n+r)—nr_rq—n—l—r_qt—i—(n—t)(n—l)’ )
wf v \_ _ nar nqt
q(r ) ((r*)’) S rq—n+r qgt+m—0tm-1" (7.30)
and
r <1/< 14 ))zqt—i-(n—t)(n—l)‘ 731)
() (r—1 (ry n(n—1)
We start observing that
na! <t <n—1 (7.32)
gt+m—tmn—1) < asn :
and
qt+(n—t)(n—l)<1 o g<n—1 733

nn—1)

hold, with equality — in both (7.32) and (7.33) — occurring if and only if g = n — 1. Moreover, we observe that, thanks
to (7.30) and (7.32), inequality (7.28) gives

( /[(F n |Du8|)q|V|](r*), dx) Y (r—1)
2

r m(l/(#)/)
r—1 1
<c||V||LV(Q)</(1 + I' + |Dug|) dx) ) (7.34)
2

We keep on distinguishing two cases; the first is when ¢ < n — 1; thanks to (7.31) and (7.33) — which holds with the
strict inequality when g <n — 1 —in (7.34) we may apply Young’s inequality with & € (0, 1) thereby getting

n

*y/ VD ———
(/[(r +1Dugl) v dx) <5/(1 + T+ Ducl) dx +c®IVI], g, (7.35)
2 2
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In the remaining borderline case ¢ =n — 1 we notice that equality holds in (7.32)—(7.33) and therefore, keeping also
(7.30)—(7.31) in mind, estimate (7.28) reduces to

o\ TVeD
(/[(I’+|Dug|)q|V|](r)dx)( <V, [ (e 1Du) dx (7.36)
2 2

We now again distinguish between the cases ¢ <n — 1 and ¢ =n — 1. In the first case, matching (7.35) with (7.27),
and using the resulting inequality together with (7.21)—(7.22) in (7.20) finally yields

/|Du€|’dx<C5[c(5,.(2,(t—n))§+6+(t—n)]/|Du€|’dx
Q

s [(so+ T+ 141Dl dr +enl VI,
2

where the constant c¢g depends only on n, p,v,L,8,52 and c¢5 only on n, p,v, L, §2. Note that the constant
c(8, 82, (t — n)) inside the square brackets blows-up when 7 \( n and the same happens to c¢7, which also blows-
up for £ — 0. Now we first select § small enough and ¢ close enough to n to have

1
esd+es(t —n) < ¢ (7.37)

and then we take & small enough in order to have

05§c(5, 2, —n)) < 1

In view of the dependence of the constant c4 on the parameters specified above this finally determines 4, & and
especially r as a function of n, p, v, L. Recalling that # < pg, we conclude with

1 7)17
f|Du5|’dx§ 5/|Du8|ldx+c/(s8+F+1+|Duo|)p0dx+C||V||Zyl(_Qq), (7.38)
2

and (7.14) follows in the case ¢ <n — 1. For the case ¢ =n — 1 we use (7.36) with (7.27), we match the resulting
inequality with (7.21)—(7.22) in (7.20), we get

/|Du£|’dx<cs[c(8,.s’2,(t ))IIVIIL,,(Q)+5+(t—n)]/|Du8|’dx
2 2
+c/(ss+F+1+|Duo|)’dx
2

where again c5 depends only on n, p, v, L, £2. We first choose § and ¢ in order to satisfy (7.37); to conclude we use
the assumption (1.17) — and this is the moment the size of the constant cg is determined — in order to estimate

n

esc(s, 2, (1 — n))||V||’L’n;Q) csc(8, 2, —m)ci ™" <

Bl

Such choices in (7.38) imply

|Du,|' d <l Du,|' 1 po
ug| dx < 3 |Dug|"dx + ¢ (sg—i—F—i— —|—|Du0|) dx
2 2 Q

and (7.14) follows in the case ¢ =n — 1 too.

Step 3: Convergence and conclusion of the proof. We here adapt a few compactness arguments which have been
developed in the context of measure data problems, and this will allow for a rapid conclusion. We shall follow the
strategy introduced in [9, Section 4], showing in some detail the modifications needed for its adaptation to our context.
A difference with [9] is that we are dealing with a sequence of vector fields a., instead that with a fixed one — that
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is ag(z) = g5(|z|2)z — as in [9]. We also observe that the restriction 2 — 1/n < p appearing in [9] does not affect
the approximation argument in that paper, only coming from the a priori estimates thereby developed for measure
data problems. Here we use the convergence arguments in the full range p > 1. Let us first prove the convergence
argument in the more delicate vectorial case N > 1, when the additional structure assumption (1.14) is in force,
therefore completing the proof of Theorem 1.6. At the end we shall add the remarks necessary to treat the general
scalar case N = 1, when on the other hand (1.14) is not assumed.

We now switch to the convergence proof. Let us first prove the convergence argument in the more delicate vectorial
case N > 1, when the additional structure assumption (1.14) is in force, and therefore completing the proof of Theo-
rem 1.6. At the end we shall add the remarks necessary to treat the general scalar case N = 1, when on the other hand
(1.14) is not assumed. Summarizing (7.5) and (7.14) we can assert that, whenever ¢ < p — 1 and p < n, the following
bound holds

| Dugllpr2) < c. (7.39)

The constant ¢ — in general depending on n, p, v, L — will also depend on ¢ in the case p = n, being increasing when
t — n. By (7.39), and choosing ¢ suitably close to we have that the measures defined by

e = |Dug|9V, dx (7.40)

have uniformly bounded masses. This is essentially a consequence of proved in the previous steps; indeed when p < n,
exactly as in (7.9) we estimate

g
n—1

e () </(r+ |Due)) V| dx <cf(r+ Duel) ™ + VI dx

2 2
n(p—1)

<c/(l+F+|Du8|) T V" dx
22

gc/(1+r+|Dug|)"+|V|”dx, (7.41)
Q
and the uniform bound on |u.|(£2) follows from (7.39); the last inequality in (7.41) obviously follows from p < n.
Using again (7.39), and up to passing to a non-relabeled subsequence, we may assume that
ue —u weakly in W”(Q, ]RN),
ug — u  strongly in LP~! (82, RN), and a.e. on £2,

a:(Dug) —~a weakly in L7 (£2, RV"), (7.42)

|Du, — Du| — h weakly in L' (2),
e — ¢ as Radon measures.

Now we enter the proof given in [9], keeping the notation adopted there as much as possible; a first difference with
the notation in [9], is that we use the subscript ¢ in place of k. Also we shall give the proof in the vectorial case N > 1
under the additional assumption (1.14); later on we shall show that such an assumption is not necessary in the scalar
case N = 1.

As in [9] we first start considering the case p > 2. The terms T in [9] (actually denoted by 7T in [9]) and defined

by
T, .= C/ |Due — Dul’n(ue —v)pdx, (7.43)
Q
can be now estimated as

T < I, + 11, + 11, (7.44)

where
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I, :Zfﬂsw(us — V)¢ dx — /(as(Dua)’ Ve —v) ® D¢)d-x7

2 2
I :=— /(ag(Due), D(¥(ue —v)))(1 — nue —v))¢dx,
2
il = — /(ag(Dv), D(us — v)(ue — v)pdx.
2

Here, exactly as in [9], the map ¢ is defined as a “vectorial truncation”, that is

§

V@ =) fe R
where « : (0, 00) — (0, 00) is a bounded differentiable function such that both « and o’ are bounded; moreover, as
in [9], v is a Lipschitz map to be chosen. Observe that estimate (7.44) follows since the vector fields a, (-) satisfy the
monotonicity estimate (2.4) uniformly in ¢; this is in turn a consequence of (2.9). Now, we may proceed as in [9] in
letting ¢ — 0. Due to (2.12) we notice that (see again [9] for the definition of /) whenever z € RN7 and Ee RY it
holds that

(7.45)

(as(2), DY (£)z) = ge (I21*)(z, DY (£)z)

£\’ a(€]) £\’
= gs(|z|2)a’(|z|)<z, =) +ge(lz2P) == |1 = (2 =) [ =0 (7.46)
€] €] €]
so that — applying the previous relation with z = Du, and & = u, — Il can be estimated as follows
I, < /(as(Dug), DY (ug —v)Dv)(1 — n(ue — v))pdx. (7.47)
Q

By (7.42) and the fact that n, v and D1 are bounded we can pass in this term as in [9, Section 4, p. 361] to the limit
& — 0 obtaining

limsup/l, < [(5, (DY) (u — v)Dv)(l —n(u — v))qbdx.

e—0

As for the term /11, we recall that the map v is always considered to be Lipschitz continuous, and therefore, making
also use of (2.11) yields

limsup /1l = — /(a(Dv), D(u—v))n(u — v)ddx.
e—0
2

The passage to the limit ¢ — O for I, can be done easily exactly as in [9]. The rest of the proof can be done exactly as
after [9, (11)]. The final conclusion in our setting is that / defined in (7.42) equals zero and therefore

Du, — Du strongly in L'(£2,RN"). (7.48)

The argument for the case 1 < p < 2 is quite similar; according to the arguments in [9] the term in (7.43) must be
replaced by

T, = c/(|Du8| + |Dv|)”*2|Du8 — Dul*n(ue — v)$pdx.
2

On the other hand we observe that from the a priori estimates (6.5)—(6.7) and the a priori bound in (7.39), we easily
gain that for every open subset £2’ € §2 there exists a constant ¢ depending only on n, N, p, v, L and dist(§2’, 92),
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but otherwise independent of & > 0, such that || Du,| (o) < ¢ holds. In turn this estimate together with (7.48) and
a standard diagonal argument implies

Du; — Du strongly in L! (.Q, RN”) for every ¢ < oo. (7.49)

loc

The last result together with a standard consequence of Lebesgue’s dominated convergence theorem and with (2.11)
and (7.3), allows finally to let ¢ — 0 in (7.6) — recall that there ¢ has compact support in §2 — thereby getting

/(a(Du),D<p>dx :/b(x,u,Du)Vgodx,
2 2

that is the limiting map u weakly solves (1.15). The proof of the a priori estimates (1.18) and (1.20) follows letting
& — 01in (6.7) and (6.5) respectively — there we take r = p — making also use of (7.49), as already done for (3.44).
The proof in the vectorial case N > 1 is therefore complete; this means we have Theorem 1.6.

As for the scalar case N = 1, that is when (1.14) is not in force, we notice that the only point in the convergence
argument for vectorial case above where (1.14) was used was the estimate in (7.47), which in turn is a consequence
of (7.46). At this stage we add a couple of remarks. The first is that we can always assume that a.(0) = 0, this by
replacing a.(z) by a.(z) — a-(0) which changes nothing in the problem i.e. div(a.(Du.;) — a.(0)) = diva,(Du,).
The advantage is that now we may assume that

(ae(@),2) = wolz|?. (7.50)

The second observation is that since now the solutions are scalar valued we can replace the function in (7.45) by
¥ (t) := min{¢, 1} for ¢t > 0. In this way in (7.46) we still have (a.(z), ¥'(§)z) = ¥'(&){a:(z), z) > 0, this being
a consequence of (7.50). At this point (7.47) follows and the rest of the proof for Theorems 1.4 and 1.5 remains
unchanged as for the scalar case.

8. Possible extensions
In this section we want to briefly outline a few possible extensions of the above results to operators with more

general growth conditions, for instance considered in the paper of Lieberman [27]. We shall confine ourselves to
equations and systems of the type (1.8), with assumptions (1.9) replaced by

la@| <Lh(lzl),  |da(z)| < LA (12l), -
v (12]) 1M < (da()a, ) '
where h :— [0, 00) is a non-decreasing C L((0, 00))-function such that
h ()t
0<dp< <A . 8.2
<& ) < +00 (8.2)

Note that in the case h(t) = t?~! we recover the standard p-Laplacean operator with A =8y = p — 1 > 0 as long as
p>1.

Under growth and ellipticity conditions stated in (8.1) equations as (1.8) are naturally considered in the associated,
so-called Orlicz—Sobolev spaces; in this case, letting

t

H(t) :=/h(s)ds

0

we have that solutions can be found in the Sobolev space WG (2, RN); we recall that v € W16 (2, RY) if and only
ifuewh(2,RY) and

/H(|Du|)dx < 0.
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We notice that by [27, Lemma 1.1] it follows that H (¢) ~ h(t)t; to the paper [27] we again refer for more general
properties of the spaces W' # and for the general treatment of equations as (1.8) in such a setting.

The point is now that the boundedness criteria of Theorems 1.1-1.3 hold true and in particular estimate (1.12)
holds in the form

1
2 1
[1Dulr(1Du)) | (g, <c< ][ |Du|h(|Du|)dx> + PV R foo ) + e (8.3)
Bg

The proof rests as usual on the approximation argument — that can be realized combining the arguments here with
those in [27] — and with the a priori estimates. We shall here sketch the proof of this last one, which in turn relies on
the fact that the Caccioppoli’s inequality (3.6) holds with

v::h(|Du|)|Du|. (8.4)

To this aim, going back to the proof of (3.6), let us observe this fact in the context here leads to the following analog
of (3.13):

Lh+hL+15:= / n*a;, j H(Du)D; DsuD; Dyu(v — k)4 dx

Q
+/nzdi,jH(Du)DjDsuDSuDi(U —k)ydx
2
+ 2/ na;, jH(Du)D;DsuDsu(v — k)4 Dindx =11 + 1> + II5. (8.5)

Q
This time we have defined

H(|Dul) := ' (| Du(x)|) + k(| Du(x)|) /| Du(x)| (8.6)
and, obviously
0z;ai (Du(x))
H(Du(x))

Observe that this last matrix is uniformly elliptic — with eigenvalues uniformly bounded from above and below by a
constant depending on v, L, 8p, A — by (8.1) and (8.2). By observing that this time it is Djv = H(Du)D; DsuDgu
and replacing in the estimates (3.13)—(3.19) the function H (Du)? ~2 used there by H(Du) introduced in (8.6), we
can proceed estimating as done there as far as the left-hand side terms are concerned. As the right-hand side ones, this
time we estimate

h(|D 1
-kt =V@w—hky T'Du”") |Du| < 78—0||Du||m¢(u — k)4 H(Du),

so that (3.17) can be replaced by

aj, j(x):=

| <815+6||Du||%ocfn2IV|2dx.
2

The estimates for the terms 115, II3 follow exactly as in (3.18)—(3.19). This leads to (3.6) with V defined as V :=
|Dug|l1o0(Bg) V. Proceeding as in the proof of Theorem 1.1 we arrive at

1
2 ~
h(|Du(x)|)|Du(x)|<c< ][ (h(|Du|)|Du|)2dy> +c||Du||Loo(B(x,1§))PV(x,R). (8.7)
B(x,R)

In turn, proceeding as after (3.35) and using the fact that r < h(¢)t 4+ 1 we conclude with (8.3).
Similar adjustments can be done in the vectorial case N > 1 and lead to a proper analog of Theorem 1.3.
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Appendix A. Basic facts about regularity

Let us now recall a few basic facts about regularity of solutions to equations and systems of the type

diva(Dw) = f in £’

where we are assuming assumptions (1.9) with s > 0 on the left-hand side vector field a(-); on the right-hand side we
shall assume that | f| < M. These are the equations and systems of the type considered in (3.2) when proving the a
priori estimates of Theorems 1.1-1.5. In order to make sense to all the involved quantities there we needed to have
(3.3), that is

we Wil (2, RY) N Cd (2, RY). (A1)

We shall now recall how to prove (A.1); both in the scalar and in the vectorial case with the additional structure

assumption we have that w € C]lo’g (£2',RY) for some « > 0 depending on M. As far as the higher differentiability is
concerned we have that

/(s—i— |Dw|2)%|D2w|2dx < 00
Q//

whenever 2" € 2. When p > 2 this immediately implies w € Wli’cz(.Q/ ,RN) since s > 0; for the case 1 < p <2 we

using the fact that Dw € L*°(2, RN™) we again conclude that w € Wli’cz(ﬂ’, RY) and (A.1) is established. Similar
results holds for solutions under the assumptions (8.1). Good references on such aspects, including the assumptions
in (8.1), are for instance [7,8,27].

Note. After this paper was completed we learned from Andrea Cianchi that, also stimulated by a personal communi-
cation of the second author of the present paper, he and Vladimir Maz’ya were just about to complete a new paper
featuring an interesting boundary version of Theorem 1.2. More precisely, Cianchi and Maz’ya consider boundary
value problems of Dirichlet or Neumann type

—div(g(IDul*)Du) = V(x) in£2,

ou (A.2)
u=0 or —=0 on 052,

av
where the domain §2 has a rough boundary (a mild differentiability condition is imposed on the normal v to 92 in
such a way that for instance any convex domain works), and V € L(n, 1). They are then able to prove the global
boundedness of the gradient with a global gradient estimate involving the L(n, 1)-norm of V, thereby extending
previous linear results and techniques by Maz’ya [29,30] obtained under the assumption V € L"*¢. The differences
between this paper and [5] rely both in the type of results obtained and in the techniques employed. While here we
are using non-linear potential type techniques, in the paper [5] rearrangement-based techniques finding their origins
in [29,30] are instead employed. As for the results, the theorems obtained here are valid for general equations and we
do not need the special structure of the type shown in (A.2); moreover, when assuming the quasi-diagonal structure
in (A.2) we deal also with the case of systems; on the other hand the emphasis in [5] is on the up-to-the-boundary
regularity that the authors are able to obtain thanks to their interesting global approach, while we hereby obtain local
estimates and need to assume that V € L(n, 1) only locally.
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