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Abstract

Non-linear elliptic Neumann problems, possibly in irregular domains and with data affected by low integrability properties, are
taken into account. Existence, uniqueness and continuous dependence on the data of generalized solutions are established under
a suitable balance between the integrability of the datum and the (ir)regularity of the domain. The latter is described in terms of
isocapacitary inequalities. Applications to various classes of domains are also presented.
© 2010 Elsevier Masson SAS. All rights reserved.

Résumé

Nous considérons des problémes de Neumann pour des équations elliptiques non linéaires dans des domaines éventuellement
non réguliers et avec des données peu régulieres. Un équilibre entre 1’intégrabilité de la donnée et I’ (ir)régularité du domaine nous
permet d’obtenir 1’existence, I'unicité et la dépendance continue de solutions généralisées. L’irrégularité du domaine est décrite
par des inégalités «isocapacitaires ». Nous donnons aussi des applications a certaines classes de domaines.
© 2010 Elsevier Masson SAS. All rights reserved.
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1. Introduction and main results

The present paper deals with existence, uniqueness and continuous dependence on the data of solutions to non-
linear elliptic Neumann problems having the form
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{—div(a(x,Vu)):f(x) in £2, (L1
a(x,Vu) -n=0 on 382. '
Here:
§2 is a connected open set in R”, n > 2, having finite Lebesgue measure |£2|;
a: 2 x R" — R" is a Carathéodory function;
f € L1(82) for some g € [1, oo] and satisfies the compatibility condition
ff(x)dx =0. (1.2)
Q
Moreover, “-” stands for inner product in R”, and n denotes the outward unit normal on 952.
Standard assumptions in the theory of non-linear elliptic partial differential equations amount to requiring that there
exist an exponent p > 1, a function h € L? (£2), where p’ = %, and a constant C such that, for a.e. x € £2:
a(x,&)-& > |7 for& e RY; (1.3)
latx, £)] < C(1E1P" +h(x)) for & € R"; (14)
[a(x,&) —a(x,m] - E—n) >0 for&, neR" with& #n. (1.5)

The p-Laplace equation, corresponding to the choice a(x, &) = |€ |P~2¢, and, in particular, the (linear) Laplace
equation when p = 2, can be regarded as prototypal examples on which our analysis provides new results.

When £2 is sufficiently regular, say with a Lipschitz boundary, and ¢ is so large that f belongs to the topological
dual of the classical Sobolev space W7 (£2), namely ¢ > npf5+p ifp<n,g>1if p=n,andqg > 1if p > n, the
existence of a unique (up to additive constants) weak solution to problem (1.1) under (1.2)—(1.5) is well known, and
quite easily follows via the Browder—Minthy theory of monotone operators.

In the present paper, problem (1.1) will be set in a more general framework, where these customary assumptions
on §2 and f need not be satisfied. Of course, solutions to (1.1) have to be interpreted in an extended sense in this
case. The notion of solution u, called approximable solution throughout this paper, that will be adopted arises quite
naturally in dealing with problems involving irregular domains and data. Loosely speaking, it amounts to demanding
that u be a distributional solution to (1.1) which can be approximated by a sequence of solutions to problems with
the same differential operator and boundary condition, but with regular right-hand sides. A precise definition can be
found in Section 2.3. We just anticipate here that an approximable solution u need not be a Sobolev function in the
usual sense; nevertheless, a generalized meaning to its gradient Vu can be given.

Definitions of solutions of this kind, and other definitions which, a posteriori, turn out to be equivalent, have been
extensively employed in the study of elliptic Dirichlet problems with a right-hand side f affected by low integrability
properties. Initiated in [53,54] and [63] in the linear case, and in [12,13] in the non-linear case, this study has been
the object of several contributions in the last twenty years, including [5,9,25,27,28,30,31,36,39,47,58,59]. These in-
vestigations have pointed out that, when dealing with (homogeneous) Dirichlet boundary conditions, existence and
uniqueness of solutions can be established as soon as f € L'(£2), whatever 2 is. In fact, the regularity of £2 does not
play any role in this case, the underlying reason being that the level sets of solutions cannot reach 9£2.

The situation is quite different when Neumann boundary conditions are prescribed. Inasmuch as the boundary of
the level sets of solutions and 9£2 can actually meet, the geometry of the domain £2 comes now into play. We shall
prove that problem (1.1) is still uniquely solvable, provided that the (ir)regularity of §2 and the integrability of f are
properly balanced. In fact, even if f highly integrable, in particular essentially bounded, some regularity on §2 has
nevertheless to be retained. In the special case when £2 is smooth, or at least with a Lipschitz boundary, our results
overlap with contributions from [7,8,15,29,32,33,60,61].

Our approach relies upon isocapacitary inequalities, which have recently been shown in [22] to provide suitable
information on the regularity of the domain £2 in the study of problems of the form (1.1). In fact, isocapacitary
inequalities turn out to be more effective than the more popular isoperimetric inequalities in this kind of applications.
The use of the standard isoperimetric inequality in the study of elliptic Dirichlet problems, and of relative isoperimetric
inequalities in the study of Neumann problems, was introduced in [53,54]. The isoperimetric inequality was also
independently employed in [64,65] in the proof of symmetrization principles for solutions to Dirichlet problems.
Ideas from these papers have been developed in a rich literature, including [1-3,43]. Specific contributions to the
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study of Neumann problems are [4,11,19,34,35,49,50]. We refer to [42,44,66,67] for an exhaustive bibliography on
these topics.
The relative isoperimetric inequality in 2 tells us that

A(|E|) < P(E; §2) for every measurable set E C §2 with |E| < |£2]/2, (1.6)

where P (E; §2) denotes the perimeter of a measurable set E relative to §2, and X : [0, |$2]|/2] — [0, co) is the isoperi-
metric function of £2.

Replacing the relative perimeter by a suitable p-capacity on the right-hand side of (1.6) leads to the isocapacitary
inequality in £2. Such inequality reads

v,,(|E|) < Cp(E,G) forevery measurable sets E C G C £2 with |G| < [£2]/2, (1.7)

where C,(E, G) is the p-capacity of the condenser (E, G) relative to £2, and v, : [0, [£2]/2[— [0, ool is the isoca-
pacitary function of £2.

Precise definitions concerning perimeter and capacity, together with their properties entering in our discussion,
are given in Section 2.4. Let us emphasize that although (1.6) and (1.7) are essentially equivalent for sufficiently
smooth domains £2, the isocapacitary inequality (1.7) offers, in general, a finer description of the irregularity of
bad domains §2. Accordingly, our main results will be formulated and proved in terms of the function v,. Their
counterparts involving A will be derived as corollaries — see Section 5. Special instances of bad domains and data will
demonstrate that the use of v, instead of A can actually lead to stronger conclusions in connection with existence,
uniqueness and continuous dependence on the data of solutions to problem (1.1).

Roughly speaking, the faster the function v, (s) decays to 0 as s — 0T, the worse is the domain £2, and, obviously,
the smaller is g, the worse is f. Accordingly, the spirit of our results is that problem (1.1) is actually well posed,
provided that v,,(s) does not decay to 0 too fast as s — 07, depending on how small ¢ is. Our first theorem provides
us with conditions for the unique solvability (up to additive constants) of (1.1) under the basic assumptions (1.2)—(1.5).

Theorem 1.1. Let §2 be an open connected subset of R", n > 2, having finite measure. Assume that f € L1($2) for
some q € [1, 00] and satisfies (1.2). Assume that (1.3)—(1.5) are fulfilled, and that either

(1) 1<g<ooand

1£2]/2 q
) P
/ ( ) ds < 00, (1.8)
vp(s)
or
(i) g =1and
1£2]/2

s %ds
/ ( ) — < 0. (1.9)
vy (s) s
0

Then there exists a unique (up to additive constants) approximable solution to problem (1.1).

The second main result of this paper is concerned with the case when the differential operator in (1.1) is not merely
strictly monotone in the sense of (1.5), but fulfills the strong monotonicity assumption that, for a.e. x € £2,

Clg—nl?ifp=2,

e=n?
CW if 1 < p < 2,

for some positive constant C and for &, n € R”. In addition to the result of Theorem 1.1, the continuous dependence of
the solution to (1.1) with respect to f can be established under the reinforcement of (1.5) given by (1.10). In fact, when
(1.10) is satisfied, a partially different approach can be employed, which also simplifies the proof of the statement of
Theorem 1.1.

[a(x,&) —a(x, )] E—n) = { (1.10)



1020 A. Alvino et al. / Ann. I. H. Poincaré — AN 27 (2010) 1017-1054

Observe that, in particular, assumption (1.10) certainly holds provided that, for a.e. x € §2, the function a(x, &) =
(a1(x,8),...,a,(x, &)) is differentiable with respect to &, vanishes for & = 0, and satisfies the ellipticity condition

n
da; _
> a—skx,s)nmj >CIE|PInl* for&, neR",
J

for some positive constant C.

ij=1

Theorem 1.2. Let §2, p, g and f be as in Theorem 1.1. Assume that (1.3), (1.4) and (1.10) are fulfilled. Assume that
either 1 < g < 0o and (1.8) holds, or ¢ = 1 and (1.9) holds.

Then there exists a unique (up to additive constants) approximable solution to problem (1.1) depending continu-
ously on the right-hand side of the equation. Precisely, if g is another function from L9(§2) such that fg g(x)dx =0,
and v is the solution to (1.1) with f replaced by g, then

1 1
IVu = Vol o1y < CIF = 8l (1 o) + IgllLo) 7 (L11)
for some constant C depending on p, q and on the left-hand side either of (1.8) or (1.9). Here, r = max{p, 2}.

Let us notice that the balance condition between ¢ and v, in Theorems 1.1 and 1.2 requires a separate formulation
according to whether ¢ > 1 or ¢ = 1. In fact, assumption (1.9) is a qualified version of the limit as ¢ — 17 of (1.8).
This is as a consequence of the different a priori (and continuous dependence) estimates upon which Theorems 1.1
and 1.2 rely. Actually, L'(£2) is a borderline space, and when f € L'(£2) the natural sharp estimate involves a weak
type (i.e. Marcinkiewicz) norm of the gradient of the solution u. Instead, when f € L9(£2) with ¢ > 1, a strong type
(i.e. Lebesgue) norm comes into play in a sharp bound for the gradient of u. This gap is intrinsic in the problem, as
witnessed by the basic case of the Laplace (or p-Laplace) operator in a smooth domain.

The paper is organized as follows. In Section 2 we collect definitions and basic properties concerning spaces of
measurable (Section 2.1) and weakly differentiable functions (Section 2.2), solutions to problem (1.1) (Section 2.3),
perimeter and capacity (Section 2.4). Section 3 is devoted to the proof of Theorem 1.1, which is accomplished in
Section 3.2, after deriving the necessary a priori estimates in Section 3.1. Continuous dependence estimates under the
strong monotonicity assumption (1.10) are established in Section 4.1; they are a key step in the proof of Theorem 1.2
given in Section 4.2. Finally, Section 5 contains applications of our results to special domains and classes of domains.
Versions of Theorems 1.1 and 1.2 involving the isoperimetric function are also preliminarily stated. With their help,
the advantage of using isocapacitary inequalities instead of isoperimetric inequalities is demonstrated in concrete
examples.

2. Background and preliminaries
2.1. Rearrangements and rearrangement invariant spaces

Let us denote by M(2) the set of measurable functions in §2, and let u € M(£2). The distribution function
Wy 2 [0, 00) = [0, 00) of u is defined as

wu(t) = |{x € 2: |u(x)| >t}

The decreasing rearrangement u™ : [0, |§2|] — [0, oo] of u is given by

, fort>0. 2.1)

u*(s) =sup{r >0: p, (t) =5}, forsel0,[]]. (2.2)
We also define u, : [0, [£2|] — [0, oo], the increasing rearrangement of u, as

ux(s) =u*(|2| —s), forse[0,]82[].
The operation of decreasing rearrangement is neither additive nor subadditive. However,

(u+v)*(s) <u®(s/2) +v*(s/2), forse [O, |.Q|], (2.3)

for any u, v € M(£2), and hence, via Young’s inequality,
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@v)*(s) <u*(s/2)v*(s/2), forse [0, |.Q|]. 2.4)
A basic property of rearrangements is the Hardy—Littlewood inequality, which tells us that

|82] [£2]

/ u*(s)vy(s)ds < /yu(x)v(x)\ dx < / u* (s)v*(s)ds (2.5)

0 2 0

for any u, v € M(£2).
A rearrangement invariant (r.i., for short) space X (§2) on £2 is a Banach function space, in the sense of Luxemburg,
equipped with a norm || - || x () such that

lullx2)=llvlxe) wheneveru™=v*. (2.6)
Since we are assuming that |§2| < oo, any r.i. space X (£2) fulfills
L®(2)— X(2)— LY(),

where the arrow “—” stands for continuous embedding. B
Given any r.i. space X (£2), there exists a unique r.i. space X (0, |§2]), the representation space of X (£2) on (0, |$2]),
such that

lellxc2) = [u* ]| 30,00 -

for every u € X(£2). A characterization of the norm || - ||)—((0)| 20 is available (see [10, Chapter 2, Theorem 4.10 and

subsequent remarks]). However, in our applications, an expression for X (0, |£2|) will be immediately derived via basic
properties of rearrangements. In fact, besides the standard Lebesgue spaces, we shall only be concerned with Lorentz
and Marcinkiewicz type spaces. Recall that, given o, 0 € (0, 00), the Lorentz space L€ (£2) is the set of all functions
u € M($£2) such that the quantity

1£2] 1/0
1 st
lullzoey = [ (s7u*(s)) = 2.8)
0
is finite. The expression || - [|Lo.e(g) is an (r.i.) norm if and only if 1 <o < o. When o € (1,00) and ¢ € [1, 00), it

is always equivalent to the norm obtained on replacing u*(s) by % fos u*(r)dr on the right-hand side of (2.8); the
space L9 (£2), endowed with the resulting norm, is an r.i. space. Note that L>? (§2) = L° (£2) for o > 0. Moreover,
L701(2) S L7 (R2) if 01 < 02, and, since |2| < oo, L7191(£2) & L°°2(R2) if 01 > 03 and 01, 02 € (0, o0].

Let w: (0, |£2]) — (0, 00) be a bounded non-decreasing function. The Marcinkiewicz space M, (§2) associated
with w is the set of all functions u € M (§2) such that the quantity

lullpm,2)=sup @(s)u*(s) (2.9)
s€(0,]£2])

is finite. The expression (2.9) is equivalent to a norm, which makes M, (£2) an r.i. space, if and only if
w(s) S dr
SUPseo,12)) 5~ Jo min < O

2.2. Spaces of Sobolev type

Given any p € [1, 0o], we denote by W17 (£2) the standard Sobolev space, namely
whr(2) = {u € L?(£2): u is weakly differentiable in £2 and |Vu| € LP(.Q)}.

The space WIL’CP (£2) is defined analogously, on replacing L? (§2) by Lﬁ) . (£2) on the right-hand side.
Given any ¢ > 0, let 7; : R — R be the function defined as

s if |s| < ¢,

tsign(s) if |s| > ¢. (2.10)

Ti(s) = {
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For p €[1, o], we set
WP (2) = {u: u e M(2) and T, (u) € WP (£2) for every 1 > 0}. (2.11)

The space WT oc(§2) is defined accordingly, on replacing whr(£2) by w) P(£2) on the right-hand side of (2.11). If

loc
u e W; f:} . (£2), there exists a (unique) measurable function Z,, : §2 — R" such that

V(T, (u)) = X{ju|<t)Zu a.e.in 2 (2.12)

for every t > 0 [9, Lemma 2.1]. Here xg denotes the characteristic function of the set E£. One has that u € Wll’p (£2)
)NLY (2)and Z, € L
holds provided that “loc” is dropped everywhere. In what follows, with abuse of notation, for every u € WT loc(§2) we

denote Z, by Vu.
Given p € (0, oo], define

if and only if u € WT (£2,R™), and, in this case, Z, = Vu. An analogous property

loc loc loc

VIP(2) = {u: ue Wy, (2) and |Vu| € LP(2)}.
Note that, if p > 1, then
VIP(2) = {u: uew)

loc

'(2) and |Vul € LP(2)},

a customary space of weakly differentiable functions. Moreover, if p > 1, the set £2 is connected, and B is any ball
such that B C £2, then V17 (£2) is a Banach space equipped with the norm

lullyiroy = llullLrs) + I VullLr ).

Note that, replacing B by another ball results in an equivalent norm. The topological dual of V7 (£2) will be denoted
by (VI-/(£2)).
Given any ball B as above, define the subspace V;’p (82) of VI-P(£2) as

VyP(2) = {u e VIr(2): /udx =0}.
B

Proposition 2.1. Let p € [1,00]. Let 2 be a connected open set in R" having finite measure, and let B be any ball
such that B C §2. Then the quantity

lluell 1. gy = = |VullLr(2) (2.13)

defines a norm in VB’p(.Q) equivalent 1o || - ||y 1. (). Moreover, if p € (1, 00), then V;’p(.Q), equipped with this norm,
is a separable and reflexive Banach space.

Proof (Sketched). The only non-trivial property that has to be checked in order to show that || - is actually a

|| %4 Lp
5 ()
norm is the fact that ||ull,,1.» @ = 0 only if u = 0. This is a consequence of the Poincaré type inequality which tells
B

us that, for every smooth open set £2’ such that B C £2’ and 2’ C £2,

lullLr 2y < CliVullLr ey (2.14)
for some constant C = C ( p, $2', |B|) and for every u € V] P (£2) (see e.g. [69, Chapter 4]). The same inequality plays
arole in showing that V’ bp (£2), equipped with the norm || - || 17 (o) is complete. When p € (1, 00), the separability

and the reflexivity of VB "P(£2) follow via the same argument as for the standard Sobolev space W7 (£2), on making

use of the fact that the map L : V;”’(.Q) — (LP(£2))" given by Lu = Vu is an isometry of Vé’p([)) into (LP(£2))",
and that (L?(£2))" is a separable and reflexive Banach space. 0O
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2.3. Solutions

When f € (VIP(£2)), and (1.2)=(1.4) are in force, a standard notion of solution to problem (1.1) is that of weak
solution. Recall that a function u € V1P (£2) is called a weak solution to (1.1) if

/a(x,Vu) -Vodx :/f<15 dx forevery @ € vir(). (2.15)
2 2

An application of the Browder—Minthy theory for monotone operators, resting upon Proposition 2.1, yields the follow-
ing existence and uniqueness result. The proof can be accomplished along the same lines as in [68, Proposition 26.12
and Corollary 26.13]. We omit the details for brevity.

Proposition 2.2. Let p € (1, 00) and let 2 be a bounded connected open set in R" having finite measure. If f €
(VP (82)), then under assumptions (1.2)=(1.5) there exists a unique (up to additive constants) weak solution u €
Vv1Lr(82) to problem (1.1).

The definition of weak solution does not fit the case when f ¢ (V17 (£2))/, since the right-hand side of (2.15) need
not be well defined. This difficulty can be circumvented on restricting the class of test functions @ to W1 (£2), for
instance. This leads to a counterpart, in the Neumann problem setting, of the classical definition of solution to the
Dirichlet problem in the sense of distributions. It is however well known [62] that such a class of test functions may
be too poor for the solution to be uniquely determined, even under an appropriate monotonicity assumption as (1.5).

In order to overcome this drawback, we adopt a definition of solution, in the spirit e.g. of [25] and [27], obtained
in the limit from solutions to approximating problems with regular right-hand sides. The idea behind such a definition
is that the additional requirement of being approximated by solutions to regular problems identifies a distinguished
proper distributional solution to problem (1.1). Specifically, if §2 is an open set in R"” having finite measure, and
f € L1(82) for some g € [1, oo] and fulfills (1.2), then a function u € ylp=—l (£2) will be called an approximable
solution to problem (1.1) under assumptions (1.3) and (1.4) if

®

/a(x, Vu) - Vo dx :/fqb dx forevery @ € W°(£2), (2.16)
2 2

and
(i) asequence {fx} C L9(£2) N (V1P (£2)) exists such that f.o fr(x)dx =0fork e N,

Jfe— f inL(£2),
and the sequence of weak solutions {ux} C V1-7(£2) to problem (1.1), with f replaced by fi, satisfies

up —u ae.in $2.

A few brief comments about this definition are in order. Customary counterparts of such a definition for Dirichlet
problems [25,27] just amount to (a suitable version of) property (ii). Actually, the existence of a generalized gradient
of the limit function u, in the sense of (2.12), and the fact that u is a distributional solution directly follow from
analogous properties of the approximating solutions . This is due to the fact that, whenever f € L'(£2), a priori
estimates in suitable Lebesgue spaces for the gradient of approximating solutions to homogeneous Dirichlet problems
are available, irrespective of whether £2 is regular or not. As a consequence, one can pass to the limit in the equations
fulfilled by uy, and hence infer that u is a distributional solution to the original Dirichlet problem. When Neumann
problems are taken into account, the existence of a generalized gradient of u and the validity of (i) is not guaranteed
anymore, inasmuch as a priori estimates for |Vuy | depend on the regularity of £2. The membership of u in V1P~ (£2)
and equation (i) have consequently to be included as part of the definition of solution.

Let us also mention that the definition of approximable solution can be shown to be equivalent to other definitions
patterned on those of entropy solution [9] and of renormalized solution [47,58,59] given for Dirichlet problems.
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2.4. Perimeter and capacity

The isoperimetric function A : [0, [£2|/2] — [0, co) of £2 is defined as
As) :inf{P(E, 2): s<|E| < |.Q|/2} for s € [0, |.(2|/2]. (2.17)

Here, P(E; 2) is the perimeter of E relative to £2, which agrees with H"~'(3™ E N £2), where H"~! denotes the
(n — 1)-dimensional Hausdorff measure, and 3 E stands for the essential boundary of E (see e.g. [6,55]).

The relative isoperimetric inequality (1.6) is a straightforward consequence of definition (2.17). On the other hand,
the isoperimetric function A is known only for very special domains, such as balls [14,55] and convex cones [48].
However, various qualitative and quantitative properties of A have been investigated, in view of applications to Sobolev
inequalities [40,52,55,56], eigenvalue estimates [17,19,37], a priori bounds for solutions to Neumann problems (see
the references in Section 1).

In particular, the function A is known to be strictly positive in (0, |£2]/2] when £2 is connected [55, Lemma 3.2.4].
Moreover, the asymptotic behavior of A(s) as s — 07 depends on the regularity of the boundary of £2. For instance,
if §£2 has a Lipschitz boundary, then

A(s) ~ s ass — 0t (2.18)

[55, Corollary 3.2.1/3]. Here, and in what follows, the relation &~ between two quantities means that they are bounded
by each other up to multiplicative constants. The asymptotic behavior of the function A for sets having a Holder
continuous boundary in the plane was established in [18]. More general results for sets in R” whose boundary has an
arbitrary modulus of continuity follow from [46]. Finer asymptotic estimates for A can be derived under additional
assumptions on 952 (see e.g. [16,20]).

The approach of the present paper relies upon estimates for the Lebesgue measure of subsets of £2 via their relative
condenser capacity instead of their relative perimeter. Recall that the standard p-capacity of a set E C §2 can be
defined for p > 1 as

Cp(E)= inf{ f |VulPdx: u e W(:’p(Q), u > 1 in some neighborhood ofE}, (2.19)
2

where Wé 'P(£2) denotes the closure in W17 (£2) of the set of smooth compactly supported functions in §2. A property
concerning the pointwise behavior of functions is said to hold C,-quasi everywhere in §2, Cp-q.e. for short, if it is
fulfilled outside a set of p-capacity zero.

Each function u € W17 (£2) has a representative i, called the precise representative, which is C p-quasicontinuous,
in the sense that for every ¢ > 0, there exists a set A C £2, with C,(A) < ¢, such that fo\ 4 is continuous in £2 \ A.
The function & is unique, up to subsets of p-capacity zero. In what follows, we assume that any function u € W17 (£2)
agrees with its precise representative.

A standard result in the theory of capacity tells us that, for every set E C £2,

C,(E) =inf{ / IVul? dx: ue Wy'P(2), u>1Cp-qe. in E} (2.20)
2

— see e.g. [26, Proposition 12.4] or [51, Corollary 2.25]. In the light of (2.20), we adopt the following definition of
capacity of a condenser. Given sets £ C G C £2, the capacity Cp(E, G) of the condenser (E, G) relative to £2 is
defined as

C,(E,G) =inf{ / IVulPdx: ue WP(2), u>1 Cp-q.e.in E and u <0 Cp-q.e.in £2 \ G}. (2.21)
2

Accordingly, the p-isocapacitary function v, : [0, |£2]/2) — [0, 00) of £2 is given by

Vy(s) =1n s : an are measurable subsets o such that
1,() i f{C,,(E G): Eand G bl b f 2 h th
ECGC$2,s<|E|and|G|<|82]|/2} forse(0,(2]/2). (2.22)
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The function v, is clearly non-decreasing. In what follows, we shall always deal with the left-continuous representa-
tive of v, which, owing to the monotonicity of v, is pointwise dominated by the right-hand side of (2.22).

The isocapacitary inequality (1.7) immediately follows from definition (2.22). The point is again to get information
about the behavior of v, (s) as s — 0. Such a behavior is known to be related, for instance, to the validity of Sobolev
embeddings for V17 (£2) — see [55,56], where further results concerning v » can also be found. In particular, a slight
variant of the results of [56, Section 8.5] tells us that

VIiP(2)— L°(2) (2.23)
if and only if either 1 < p <o < oo and
p
So
up < 00, 2.24)
0<s<|2|/2 Vp(s)
orl <o < pand
1£2]/2 N 4
/(s ),, Y < . (2.25)
vy (s) s
0

As far as relations between A and v, are concerned, given any connected open set §2 with finite measure one has
that

vi(s) ~A(s), ass— 0T, (2.26)
as shown by an easy variant of [55, Lemma 2.2.5]. When p > 1, the functions A and v, are related by

1£21/2

dr I=p
v,,(s)>< / W) , fors e (0,]821/2) (2.27)

[55, Proposition 4.3.4/1]. Hence, in particular, v, is strictly positive in (0, |§2|/2) for every connected open set having
finite measure, and
lim  v,(s) =o0. (2.28)
s—(1821/2)~
A reverse inequality in (2.27) does not hold in general, even up to a multiplicative constant. This accounts for the
fact that the results on problem (1.1) which can be derived in terms of v, are stronger, in general, than those resting
upon A. However, the two sides of (2.27) are equivalent when §2 is sufficiently regular. This is the case, for instance, if
£2 is bounded and has a Lipschitz boundary. In this case, combining (2.18) and (2.27), and choosing small concentric
balls as sets £ and G to estimate the right-hand side in definition (2.22) easily show that

n—p
n

vp(s)~sn ass— 0%, (2.29)

if p € [1, n), whereas
1 1—n
v (s) & <log —) ass — 0. (2.30)
s

3. Strictly monotone operators
3.1. A priori estimates

In view of their use in the proofs of Theorems 1.1 and 1.2, we collect here a priori estimates for the solution u to
problem (1.1) and for its gradient Vu, under assumptions (1.3)—(1.5). Both pointwise estimates for their decreasing
rearrangements, and norm estimates are presented. Our results are stated for weak solutions to (1.1) under the assump-
tion that f € (V1P (£2))’, this being sufficient for them to be applied to the approximating problems. We emphasize,
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however, that these results continue to hold for approximable solutions when f ¢ (V1-7(£2))/, as it is easily shown
on adapting the approximation arguments that will be exploited in the proof of Theorem 1.1. Thus, the results of the
present section can also be regarded as regularity results for approximable solutions to problem (1.1).

We begin with estimates for u, which are contained in Theorems 3.1 and 3.2 below. In what follows, we set

med(u) = sup{t € R: |{u > t}| > [£2]/2}, 3.1

the median of u. Hence, if

med(u) =0, 3.2)
then

{u>0} <|2]/2 and |{u <0}| <[£2]/2. (3.3)
Moreover, we adopt the notation u = ‘”|2+ “and u_ = |“|2_ “ for the positive and the negative part of a function u,
respectively.

Theorem 3.1. Let §2, p and a be as in Theorem 1.1. Assume that f € LYy nwvir)y and fulfills (1.2). Let u be
the weak solution to problem (1.1) such that med(u) = 0. Then

1212, - L N
uk(s) < / (ffj;(p)dp) d(=Dvy ")), forse(0,121/2). (3.4)
N 0

1 1
1- . . . . . . -
Here, Dv,”" denotes the derivative in the sense of measures of the non-increasing function v, "

Theorem 3.2. Let §2, p and a be as in Theorem 1.1. Assume that f € L1(£2) N (V”’(.Q))’for some q € [1, 00] and
fulfills (1.2). Let u be the weak solution to problem (1.1) such that med(u) = 0. Let o € (0, 00). Then there exists a
constant C such that

1
lullzo @) < CIf 1oty (3.5)
if either

(i) l<g<oo,g(p—1)<o <ooand

sup < 00, (3.6)

0<s<|2l/2 Vp(s)
or
(i) 1<g<oo,0<0<q(p—1)and

1£21/2

s Wf%
/ < ) ds < 00, 3.7

U[,(S)

or
(iii)) 0 <o <1, g =00 and
1£2]/2 o

s p-l
/ ( ) ds < 00. (3.8)

vp(s)

Moreover the constant C in (3.5) depends only on p, q, o and on the left-hand side either of (3.6), or (3.7), or (3.8),
respectively.
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Theorem 3.1 is proved in [22]. Theorem 3.2 can be derived from Theorem 3.1, via suitable weighted Hardy type in-
equalities. In particular, a proof of cases (i) and (ii) can be found in [22, Theorem 4.1]. Case (iii) follows from case (vi)
of [22, Theorem 4.1], via a weighted Hardy type inequality for non-increasing functions [41, Theorem 3.2(b)].

We are now concerned with gradient estimates. A counterpart of Theorem 3.1 for |Vu| is the content of the next
result.

Theorem 3.3. Let 2, p and a be as in Theorem 1.1. Assume that f € L'(2) N (VP (2)) and fulfills (1.2). Let u be
the weak solution to (1.1) satisfying med(u) = 0. Then

12172, r

4 1
2 SRR
[Vus]*(s) < (; / </fi(,0)d,0> d(—Dv,;p)(r)) fors € (0,]52]). (3.9)
0

s
2

The proof of Theorem 3.3 combines lower and upper estimates for the integral of |Vu|?~! over the boundary of
the level sets of u. The relevant lower estimate involves the isocapacitary function v,. Given u € V1P (), we define
Y = [0, 00) — [0, 00) as

= Jpumr) IVuIP=EdH =1 )V P71
0

fort > 0. (3.10)

As a consequence of [55, Lemma 2.2.2/1], one has that
Cp({u>t},{u>0})<1/fu(t)l_” fort > 0. 3.1D)

Thus, if u € V1P (£2) and fulfills (3.2), then on estimating the infimum on the right-hand side of (2.22) by the choice
E ={uy >t} and G = {u4 > 0}, and on making use of (3.11) applied with u replaced by u and u_, we deduce that

vp({ux = 1}]) <Y '™F fort > 0. (3.12)
The upper estimate is contained in the following lemma from [22], a version for Neumann problems of a result of
[54,64,65].
Lemma 3.4. Under the same assumptions as in Theorem 3.1,
Huy ()
/ [VulP"LaH" 1 (x) < / fi(rydr fora.e.t>0. (3.13)
0

{ur=t}

Proof of Theorem 3.3. We shall prove (3.9) for u., the proof for u_ being analogous. Consider the function U :
(0,1£21/2] — [0, 00) given by
U(s) = / |Vui|?dx, forse (0, |.Q|/2]. (3.14)
{ue<uf ()}

Since u € WLP(£2), the function ui is locally absolutely continuous (a.c., for short) in (0, |£2]|/2) — see e.g.
[21, Lemma 6.6]. The function

0,0)>t / [Vui|?dx
{ug <t}

is also locally a.c., inasmuch as, by the coarea formula,

t
/ |Vu+|pdx=/ / IVuy P LdH" ' (x)dt, fors>0. (3.15)

fuy <t} 0 fui=1)
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Thus, U is locally a.c., for it is the composition of monotone a.c. functions, and by (3.15)

U'(s) = —u®/(s) / |Vui [P~ aH (x), forae.s e (0,]82]/2). (3.16)
{ur=u? (s)}
Similarly, the function
(0,1821/2) 3 s > Y, (u3()),

where v, is defined as in (3.10), is locally a.c., and

%(m (u* (5))) = Torrron |Vu::r13—1 T fora.e. s € (0, 521/2). (3.17)
Let us set
W(s) = %('}”M (u%.(s))) forae.se(0,]52]/2).
From (3.16), (3.17) and (3.13), we obtain that
s Py
=U'(s) < W(s)(/ fi) dr) , fora.e. s € (0, 1£2]/2). (3.18)
0

Note that in deriving (3.18) we have made use of the fact that u, +(ui(s)) = s if s does not belong to any interval
where u?_is constant, and that u%’ = 0 in any such interval. Since ¥, (% (|$21/2)) = ¥, (0) =0, from (3.12) we
obtain that

1$2]/2 | 1$21/2 1
/ W) dr =Y, (u(s)) <vp P (s) = / d(=Dvy ")(r), fors e (0,]£2]/2). (3.19)

Owing to Hardy’s lemma (see e.g. [10, Chapter 2, Proposition 3.6]), inequality (3.19) entails that

1£21/2 1£21/2

/ d(r)W(r)ydr < / ¢(r)d(—Dv;%p)(r) (3.20)
0 0

for every non-decreasing function ¢ : (0, |£2|/2) — [0, 00). In particular, fixed any such function ¢, we have that
1£2]/2 r y 1£2]/2 r o |
/ ¢(r)(/ 1ip) dp) W(r)dr < / ¢(r)(/ 1ip) dp) d(—Dv, ") (). (3.21)
0 0 0 0

Coupling (3.18) and (3.21) yields
1272 12]/2 r o 1
[ ~vesnar< [ o0 ( / f1<p>dp> d(~Dvi 7). (3.22)
0 0 0

Next note that
1£21/2 1£21/2

~U'(r)dr=U(s) = / |Vui|Pdx > / |Vuy|*(r)P dr (3.23)

s {4 <u*(5)} s

for s € (0, |2|/2), where the inequality follows from the first inequality in (2.5) and from the inequality |{0 < u4 <
u’ (s)}| = 182]/2 — s. Inequality (3.23), via Hardy’s lemma again, ensures that
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1£21/2 1£21/2

/IVM+|*(r)p¢(r)dr< / =U'(r¢(r)dr.
0

0

Fixed any s € (0, |£2]/2), we infer from (3.22) and (3.24) that

121/2

S r p
|w+|*<s>f’/¢><r>dr< / ¢<r)(ff;t(p)dp) d(
0 0

0

1
—Dv, ")(r).

Inequality (3.9) follows from (3.25) on choosing ¢ = x(s/2,12|/21- O

Estimates for Lebesgue norms of |Vu| are provided by the next result.

1029

(3.24)

(3.25)

Theorem 3.5. Let §2, p and a be as in Theorem 1.1. Assume that f € L1(£2) N (V”’(.Q))’for some q € [1, 00] and
fulfills (1.2). Let u be a weak solution to problem (1.1). Let 0 < o < p. Then there exists a constant C such that

1
IVullze @) < ClLf I a(g)»

if either

sup ———— < 09,
2 vp(s)

O<s<'5

or
() 1<g<oo,0<0o<q(p—1)and

1£21/2

aq
Ky rlg(p—1—o]
ds < 00,
Vp(s)
0
or

(i) g = oo and

12]/2 o
s p(p=1)
) ds < 00,
Vp(s)
or
@iv) g =1 and
1£2]/2

o
s -0 ds
— < 00.
, vp(s) s T

(3.26)

(3.27)

(3.28)

(3.29)

(3.30)

Moreover the constant C in (3.26) depends only on p, q, o and on the left-hand side either of (3.27), or (3.28), or

(3.29) or (3.30), respectively.

Cases (i)—(iii) of Theorem 3.5 are proved in [22, Theorem 5.1]; an alternative proof can be given by an argument
analogous to that of Theorem 4.1, Section 4. Case (iv) is a straightforward consequence of the following proposition.

Proposition 3.6. Let 2, p and a be as in Theorem 1.1. Assume that f € L'(22) N (V1P (82)) and fulfills (1.2). Let u
be a weak solution to (1.1). Let wp : (0, |§2]) — [0, 00) be the function defined by

1

wp(s) = (sv,, p=T (s/2))

<=

, forse (0, |.Q|).

(3.31)
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Then there exists a constant C = C(p, n) such that

=1
IVulla,, ) < Cllfllgl(m, (3.32)
where M, (82) is the Marcinkiewicz space defined as in (2.9).

Proof. If u is normalized in such a way that med(u) = 0, by estimate (3.9) one gets that

1£21/2

* 2 lflp ’ 1 1 P l
Vi |*(s) < ||fi||L1(_Q) d(~Dv; 7)) ) <27 ||fi|L1(9) (s/2)

s

2

for s € (0, |£2]). Inequality (3.32) follows. O

Let us note that Theorem 3.3 can also be used to provide a further alternate proof of cases (i)—(iii) of Theorem 3.5
when o < p. In fact, these cases are special instances of Theorem 3.9 below, dealing with a priori estimates for
Lorentz norms of the gradient. Theorem 3.9 in turn rests upon the following corollary of Theorem 3.3.

Corollary 3.7. Let 2, p and a be as in Theorem 1.1. Let X (2) be an r.i. space and let f € X (2) N (V1P (82)). Let
u be a weak solution to problem (1.1). Assume that Y (§2) is an r.i. space such that

121, r

1 7 LT
H (; / ( / ¢(p)dp> d(—Dv,i")(r))
s 0

CII¢II§ 0.12])’ (3.33)

Y(0,121)

for some constant C and every non-negative and non-increasing function ¢ € X (0, |$2]). Then there exists a constant
C1 = C1(C) such that

1
IVully@) < Cill 11 5 o). (3:34)

Proof. Inequality (3.34) immediately follows from (3.9), (3.33) and the fact that the dilation operator H defined on
any function ¢ € M(0, |£2|) by

He(s)=¢(s/2), forse(0,8]),
is bounded in any r.i. space on (0, |§2|) (see e.g. [10, Chapter 3, Proposition 5.11]). O

Remark 3.8. If X (£2) is such that the Hardy type inequality

Hl |
—/¢(r)dr
N

0

< C2||¢||)_((0’|QD (3.35)
X (0,120

holds every non-negative and non-increasing function ¢ € X (0, |£2|) and for some constant C,, and

|£2] 1
H( /qs(r)!’ PP d(—Dv,~ 1’)(r)>

for some constant C3 and every ¢ as above, then (3.34) holds with C1 = C1(C», C3).
Indeed, if (3.36) is in force, then (3.33) holds with ¢ replaced by % f(f ¢ (r)dr on the right-hand side. Inequality
(3.34) then follows via (3.35).

<Gilolls il (3.36)

X(OIQI)

Y(0,122))

Theorem 3.9. Let §2, p and a be as in Theorem 1.1. Let0 <o < p, 1 <qg <00,0<y,0 <00. Let f € Lq’l’%l(.Q) N
(VP (£2)) and let u be a weak solution to problem (1.1). Then there exists a constant C such that
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1
IVulloey <CIFIT" (3.37)
LT (2)

if either

(i) y<oand
s1+ll(pa—l>75
sup ————— < 00, (3.38)
O<s<@ vp(s)

or
(i) y > o0 and

1$21/2 14 2@e=D_»p oy
s o g9\ =)= ds
_ — < 00Q. (3.39)
vp(s)

N

Moreover the constant C in (3.37) depends only on p, q, o, 0, y and on the left-hand side either of (3.38) or (3.39),
respectively.

The proof of Theorem 3.9 relies upon Corollary 3.7 and on a sufficient condition for weighted one-dimensional
Hardy type inequalities for non-increasing functions established in [38]. The arguments to be used are similar to those
exploited in the proof of [22, Theorem 4.1]. The details are omitted for brevity. Let us mention that estimates for local
solutions in the spirit of (3.37), including the borderline case when o = p, have recently been established in [57].

3.2. Proof of Theorem 1.1

A key step in our proof of Theorem 1.1 is the following uniform integrability result for the gradient of weak
solutions to (1.1) with f € (V1P (£2)), which relies upon Theorem 3.3.

Lemma 3.10. Let $2, p and a be as in Theorem 1.1. Assume that f € L1(£2) N (Vl'l’(.Q))’for some q € [1, 00] and
Sfulfills (1.2). Then there exists a function ¢ : (0, 0c0) — [0, 00), depending on 2, p and q, satisfying

lim ¢(s) =0, (3.40)
s—>0t

and such that, if u is a weak solution to (1.1) satisfying (3.2), then

f \Vur|P dx < s(IF) I felleo) (3.41)
F

for every measurable set F C 2.

Proof. By the Hardy-Littlewood inequality (2.5) and Theorem 3.3, we have that
|F|
f \Vuy|P~'dx < / |Vuy|*(s)P~" ds
F 0

IFl/2, 1821/2, r /

P ' 7
<2l/p / (% / (/f;(p)dp> d(—Du,;‘_P)(r)) ds
0

0 s
|F|/2 [FI/2, r /

p 1
<2l/p f (% / (/fi(p)dp) d(—Dv;p)(r)> ds
0

0 K

~|-
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£21/2

(1IN (] " el
+p2 “’(7) / /fi(p)dp d(=Dvp ")) ) (3.42)

IF1/2 70

~ |

Assume first that 1 < g < oo and (1.8) is in force. Let us preliminarily observe that

s \7
lim( ) s=0. (3.43)
s—0T\ Vp(s)
since
’ r 3_3 1 S 4 )4 S%—H
/ 8 dr > . /rpdrzT — fors e (0,1221/2).
vy (r L L
o NP Vp()7 g TEPy(s)7

Consider the second addend on the rightmost side of (3.42). We claim that there exists a function « : (0, co) — [0, 00)
such that

lim sl/p/((s) =0, (3.44)

s—01
and
121/2, r

v e
(/(/f;ﬁ@)d;;) d(—m,i”)(;»)) gx(s)||fi||m(0’lm/2), for s € (0, [£21/2). (3.45)
0

N

~ |-

To verify this claim, assume first that p’ > ¢. By a weighted Hardy inequality [55, Section 1.3], inequality (3.45)
holds with

1
K(s)=C sup v,(r)VPre, (3.46)
s<r<i21/2

for some constant C = C(p, q). Moreover, « fulfills (3.44), since

1
lim s'/7 sup v,,(r)fl/PrQ’ =0. (3.47)
s=0F ergiRl2

1
Indeed, Eq. (3.47) holds trivially if SUP,<|21/2 Vp (r)~Y/Prd’ < oo.If this is not the case, then for each s € (0, |2|/2)
define

L 1
r(s) =inf[r e [s.121/2]: 2v,()"Pr7 > sup vp(p)—l/pp,/]
s<p<I212

and observe that the function r(s) converges monotonically to 0 as s goes to 0, and that

1 _ 1
lim (sl/p sup v[,(r)_l/prq/> <2 lim sl/pv[,(r(s)) l/’7r(5)ff’
s—>0* s<r<il/2 s—>0+

1
. r(s) P g _
< 2sl£{)1+<vp(r(s))> r(s) =0, (3.48)

by (3.43).
Consider next the case when p’ < g. An appropriate weighted Hardy inequality [55, Section 1.3] now tells us that
inequality (3.45) holds with

12172 1£21/2 q a=p

1 1 q-p' qp’
K(S)ZC( f (wﬁ / X(s,m/z)(p)d(—z)u;f’)(p)) dr> , (3.49)
0

r
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for some constant C = C(p, g). Here, the exponents q:’p, and qq_p? " are replaced by 1 and #, respectively, when
q = 0o. We have that
s 1221/2 =
1 L 4 1 1 49 ar
K(s) = C(/(r =Ty, (s) 1*P)<1*P’ dr + / (r =Ty, (r) 1*1’)61*1” dr)
0 N
, 121/2 a=r
sl/a r T ha aw
C——~+C f dr , forse(0,1821/2). (3.50)
vp(s) /p vy (r)
N
Thus,
L 12172 N\ EF
Sl/pK(S)gC(L>pS1/q/+CS1/p / ( r )(pl)(qp)dr
V) (s) vy (r)
N
1 o 1212 N
p ’ p p
< c( s ) SUd s sup < r )’ f ( r ) ar| . forse(0,1%21/2),
Vp(s) s<r<|2|/2 Vp(r) Vp(r)
)
(3.51)
and hence « (s) fulfills (3.44) also in this case, by (3.43), (1.8) and the fact that
q_;
r
lim sl/P< sup ( >p>:O,
s—0* s<r<iel2\vp(r)
as an analogous argument as in the proof of (3.48) shows.
We have thus proved that
121/2, r » 1 ,71/
s””( f ( / Fip) dp) d(—Dv,i")(r)> <SUEN|£E] pogoyan fors € (0,1221/2), (3.52)
s 0
for some function ¢ as in the statement.
Let us now take into account the first addend on the rightmost side of (3.42). We shall show that
S k) L/
’ / / L P
fr_”” </ [ ()P pP d(—Dvxip)(p)> dr
0 r
s £\
r P / k3k
<C e dr| [ fE | ey forse(0.121/2), (3.53)
0

for some constant C = C(p, ¢q). It suffices to establish (3.53) for some fixed number s, say 1, since the general case
then follows by scaling. As a consequence of [38, Theorem 1.1 and Remark 1.4], the inequality

1 1 L
’ / / + v
/ roir ( / ¢(p)? p? d(~Dv, ")<p>> dr <Clllso.n (3.54)
0 r
holds for every non-negative non-increasing function ¢ in (0, 1) if

1 r r L i y L/
/ 1 0 p—1 r _L/ . q
(!(!(pp Vp(p)lfp +[(vp(6)) d9> p P dp) r—4 dr> < 00. (355)
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Moreover, the constant C on the right-hand side of (3.54) does not exceed the integral on the left-hand side of (3.55)
(up to a multiplicative constant depending on p and ¢). Thus, inequality (3.53) will follow if we show that

/

1 r r 1 L q' 1
it () ) b e ()
/(/(,0 vp(0) + 0, @) do) p Pdp) r?1dr<C e (3.56)
0 0 4 0

for some constant C = C(p, ¢g). The standard Hardy inequality entails that

/

1 r 1 q 1 q
f f( p )”dp r—c/drgcf( r )pdr, (3.57)
Vp()o) Vp(r)
0 N0 0

for some constant C = C(g). Thus, it only remains to prove that

/

1 r r 1 L/ q 1
9 p—1 P 1
» -q'
f(/(/(vp(9)> d9> p dp) r=4dr < C/(v,,(r)) (3.58)
0 0 P 0

for some constant C = C(p, ¢g). Consider first the case when p < g. By a Hardy type inequality again, we have that

L,r, r e £ q
/ / / ( 0 >’” " ' g
( 0 o) p dp r r
0 0 P
1

1 r p Ll ; q
P— _# _q/
</(/(/(vp(m) de) ? dp) re
0 0 P

/

1,1 e z y
<c/ /( 4 )pl do) 7 dr. (3.59)
s\ v, (0)

On the other hand, since v, is a non-increasing function, by [38, Theorem 1.1 and Remark 1.4], the right-hand side of
(3.59) does not exceed the right-hand side of (3.58), and hence (3.58) follows. Assume now that p > g. Then

1

j(ﬂ[(w(m)pl ‘”)p v d,o)q/,.—q’dr
j(fr(vp(m)ll ) (O/p ) v

1 4
<c f ( r ) ar, (3.60)
0 vp(r)

for some constant C = C(p, ¢q), where the last inequality holds by the Hardy inequality. Inequality (3.58) is established
also in this case. Thus, inequality (3.56), and hence (3.53), is fully proved. Combining (3.42), (3.52) and (3.53), and
making use of the fact that

175 a0, < ENE] ooy

for some constant C = C(g), by the Hardy inequality, conclude the proof in the case when 1 < g < oo
Let us finally focus on the case when ¢ = 1. The counterpart of (3.43) is now

N

lim = 3.61)
s—0T Vp (s)
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Inequality (3.45) holds with

K(s)=Cvpy(s)~ /7, (3.62)
and hence, by (3.61), the function « fulfills (3.44). Inequality (3.52) is thus established. On the other hand,

N

s L
f 1 v
/r_l/p/</ff(p)p/pp/d(—Dv,ip)(p)) dr

0
s ; Y
< ”fﬂﬁ“Ll(o,\m/z)/ril/p </d(_DV;_p)(P)> dr
0 r
" s r 1 gy
< ”fi ||L1(0,\.Q|/2)/ m P (3.63)
0

The conclusion follows via (3.42), (3.52) and (3.63). O
We are now ready to prove Theorem 1.1.

Proof of Theorem 1.1. Our assumptions ensure that a sequence { fx} C LY(§2) N (Vl’l’ (£2))’ exists such that
Je— [ in L) (3.64)

and

/fkdxzo for k e N. (3.65)
2

Indeed, if 1 < g < oo, any sequence { f;} of continuous compactly supported functions fulfilling (3.64) and (3.65)
does the job; when g = oo, it suffices to take fy = f for k € N, since vir(2) - LY(2) provided that (1.9) is in
force, by (2.25). We may also clearly assume that

| fellLa2y) <2l fllLaey, forkeN. (3.66)

By Proposition 2.2, for each k € N there exists a unique weak solution u; € V"7 (£2) to the problem

{ —diV(a(x, Vuk)) = fr(x) in$2, (3.67)
a(x,Vur) -n=0 on d52
fulfilling
med(ur) = 0. (3.68)
Hence,
/a(x, Vuy) - Vo dx = / fr®dx, (3.69)
Q Q

for every @ € vir().
We split the proof of the existence of an approximable solution to (1.1) in steps. The outline of the argument is
related to that of [9,28].

Step 1. There exists a measurable function u : 2 — R such that

upy—>u a.e.inS2, (3.70)

up to subsequences. Hence, property (i1) of the definition of approximable solution holds.
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Given any ¢, T > 0, one has that

{luk — uml > o} < {luel > e} + [{lum| > t}| + |{| T @r) — Tewm)| > T}, (3.71)
for k,m € N. By (3.4) and (3.66),
1
L6 < vy ™7 [ s DTy, <27 T1@ITT 0,0 V7| Fl gy fors € (0.121/2) (3.72)
and for k € N, whence
2182
s (1) < (W) for ¢ > 0, (3.73)

and for k € N. Here, vljl denotes the generalized left-continuous inverse of v,,. Thus, fixed any & > 0, the number ¢
can be chosen so large that

{luk| > t}| <& and |{lum|>1t}] <e. (3.74)

Next, fix any smooth open set £2; € 2 such that

|2\ £2:] <e. (3.75)
On choosing @ = T;(uy) in (3.69) and making use of (3.66) we obtain that
1
[Ivnaolax= [ Vurdc< [ ae Vi) Vuedy <2020 1 f e, (3.76)
2 {lug] <t} {lugl <t}

for k € N. In particular the sequence {7;(u;)} is bounded in W!-7(£2,). By the compact embedding of W17 (£2,)
into L?(£2,), T;(uy) converges (up to subsequences) to some function in L? (£2,). In particular, {7; (ux)} is a Cauchy
sequence in measure in £2,. Thus,

{173 ur) = To(um)| > T} <12\ 26| + |2 0 {| Ty (i) — Ty ()| > 7| < 26 (3.77)

provided that k and m are sufficiently large. By (3.71), (3.74) and (3.77), {u} is (up to subsequences) a Cauchy
sequence in measure in £2, and hence there exists a measurable function u : £2 — R such that (3.70) holds.

Step 2.

{Vuy} is a Cauchy sequence in measure. (3.78)

Fix any 7 > 0. Given any 7, § > 0, we have that

HIVuk = V| > t}| < [{IVul > <} + [{IVum| >t} + [{luk — um| > 8}
+ |[{luk — um| <8, |Vurl < T, V| <7, [Vug — V| > t}],

(3.79)

for k, m € N. Either assumption (1.8) or (1.9), according to whether g € (1, co] or ¢ = 1, and Theorem 3.5 ensure, via
(3.66), that

1

IVurll -1y < Clf I fag)- (3.80)

for some constant C independent of k. Hence,

Cllfll”ql p-1
{IVukl > t}| < (¢> 7 (3.81)

for k € N and for some constant C independent of k. Thus t can be chosen so large that

|{|Vuk|>r}|<8, for k e N. (3.82)
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For such a choice of 7, set

G= {|uk —up| <8, |Vu| <7, |Vuy| <1, |Vugy — Vuy,| > t}. (3.83)
We claim that there exists § > 0 such that

|G| <e. (3.84)
To verify our claim, observe that, if we define

S={EmneR™ &<, nI<7T, [E—nl>t]
and [ : 2 — [0, 00) as

I(x) =inf{[a(x,§) —a(x,n)]- & —n): & n) €S},
then [(x) > 0 and

[{l1(x)=0}| =0. (3.83)

Actually, this is a consequence of (1.5) and of the fact that S is compact and a(x, &) is continuous in & for every x
outside a subset of §2 of Lebesgue measure zero.
Now,

/l(x) dx < /[a(x, Vup) —a(x, Vum)] -(Vup — Vuy,)dx
G G
< f [a(x, Vup) —a(x, Vum)] -(Vup — Vuy,)dx

{luk—um | <8}

= /[a(x, Vug) — a(x, Vuy)] - V(Ts (g — um)) dx
2

1
= /(fk = ) Ts(ug — um) dx <4217 8| fllLae), (3.80)
2

where the last equality follows on making use of T (uy — u,,) as test function in (3.69) for k and m and subtracting the
resulting equations. Thanks to (3.85), one can show that for every ¢ > 0 there exists 8 > 0 such that if a measurable set

1
F C £2 fulfills fFl(x) dx < 6, then |F| < e. Thus, choosing § so small that 4|$2|4 §|| f || L4 () < €, inequality (3.84)
follows.
Finally, since, by Step 1, {uy} is a Cauchy sequence in measure in §2,

{luk — um| > 8}| <&, (3.87)
if k and m are sufficiently large. Combining (3.79), (3.82), (3.84) and (3.87) yields
|{|Vuk — Vuy,| > t}’ <4e,

for sufficiently large k and m. Property (3.78) is thus established.

Step 3. u € WP (2), and

Vur— Vu a.e. inS2, (3.88)

up to subsequences, where Vu is the generalized gradient of u in the sense of (2.12).

Since {Vuy} is a Cauchy sequence in measure, there exists a measurable function Z : £2 — R" such that

Vur,— 7Z ae.in §2 (3.89)
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(up to subsequences). Fix any ¢ > 0. By (3.76), {T;(ux)} is bounded in WL-P(£2). Thus, there exists a function i, €
WP (£2) such that

T, (ux) — it; weakly in W7 (£2) (3.90)
(up to subsequences). By Step 1, T; (ux) — T;(u) a.e. in §2, and hence

u;=T,(u) ae.in$2. (3.91)
Thus,

T, (up) — T;(u) weakly in WP (). (3.92)
In particular, u € W;’p (£2), and

V(T;(w)) = x{uj<yVu ae.in 2. (3.93)
By (3.70) and (3.89),

V(T (ur)) = xqjugl <ty Vitk = X{uj<yZ ~ a.e.in £2.
Hence, by (3.92)

V(T;(w)) = X{u|<yZ a.e.in 2. (3.94)
Owing to the arbitrariness of ¢, coupling (3.93) and (3.94) yields

Z=Vu ae.in£2. (3.95)
Eq. (3.88) is a consequence of (3.89) and (3.95).

Step 4. u € V-P=1(2) and satisfies property (i) of the definition of approximable solution.
From (3.88) and (3.80), via Fatou’s lemma, we deduce that

IVullr-12) < C”f”Lq(_Q)s

for some constant C independent of f. Hence, u € V1-?=1(2).
As far as property (i) of the definition of approximable solution is concerned, by (3.88)

a(x,Vuy) —> a(x,Vu) forae. x € S2. (3.96)
Fix any @ € W1 (£2) and any measurable set F C £2. Owing to Lemma 3.10 and (3.66),

f|a(x Vuy) - V@ |dx < |V<D||Lo0(9)/(|Vuk|p_l+h(x))dx
F F

< IIV‘PIILOO(Q)<5(|F|)||f||m(s2) +/h(x)dx) (3.97)
F

for some function ¢ : (0, 0c0) — [0, 0o) such that lim,_, o+ ¢(s) = 0. From (3.96) and (3.97), via Vitali’s convergence
theorem, we deduce that the left-hand side of (3.69) converges to the left-hand side of (2.16) as k — oo. The right-
hand side of (3.69) trivially converges to the right-hand side of (2.16), by (3.64). This completes the proof of the
present step, and hence also the proof of the existence of an approximable solution to (1.1).

We are now concerned with the uniqueness of the solution to (1.1). Assume that u and & are approximable solutions
to problem (1.1). Then there exist sequences { fx} and { fix} C L1(£2) N (V1-P(£2)) having the following properties:
fo fidx = [o frdx =0; fi — f and fy — f in L9(£2); the weak solutions u to problem (3.67) and the weak
solutions i to problem (3.67) with fj replaced by fk, fulfill uy — v and uy — u a.e. in §2. Fix any ¢ > 0 and
choose the test function @ = T;(uy — ix) in (3.69), and in the same equation with u; and fj replaced by iy and fk,
respectively. Subtracting the resulting equations yields
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fX{\ukfﬁng}[a(x, Vup) —a(x, Vi) | - (Vug — Vi) dx = /(fk — fOTi(ug — ig) dx (3.98)
2 2

for k € N. Since |T; (uy — ug)| <t in §2 and f; — fk — 0in L9(82), the right-hand side of (3.98) converges to 0 as
k — oo. On the other hand, arguments analogous to those exploited above in the proof of the existence tell us that
Vuy — Vu and Vi, — Vi a.e. in §2, and hence, by (1.5) and Fatou’s lemma,
[a(x, Vu) —a(x, V)] - (Vu — Vii) dx =0.
{lu—u|<1}

Thus, owing to (1.5), we have that Vu = Vi a.e. in {|u — | < ¢t} for every ¢ > 0, and hence

Vu=Vu ae.in$2. (3.99)

When p > 2, Eq. (3.99) immediately entails that u — i = ¢ in £2 for some ¢ € R. Indeed, since u, it € V1P~1(£2) and
p— 12> 1, u and u are Sobolev functions in this case.

The case when 1 < p < 2 is more delicate. Consider a family {£2;},~0 of smooth open sets invading 2. A version
of the Poincaré inequality [55,69] tells us that a constant C(§2,) exists such that

1
(/|v —medgg(v)|”/ dx)" gC(.Qg)/ [Vv|dx, (3.100)
2

2

for every v € W1 (£2,). Fix any ¢, T > 0. An application of (3.100) with v = Ty (u — T;(it)), and the use of (3.99)
entail that

(/’T, (u— T (@) — medg, (Tr (u — Tt(ﬁ)))’”' dx)

2¢

1

n

gC(QS)< / |Vu|dx + f |Vu|dx>. (3.101)
{t<|u|<t+7} {t—t<|u|<t}

We claim that, for each t > 0, the right-hand side of (3.101) converges to 0 as ¢t — oo. To verify this claim, choose
the test function @ = T7 (ux — Ty (ug)) in (3.69) and exploit (1.3) to deduce that

|[Vug|? dx < / a(x,Vuy)-Vurdx <1 / | fildx. (3.102)
{t<lug|<t+t} {t<lur|<t+7} {lug|>t}

On passing to the limit as k — oo in (3.102) one can easily deduce that

[VulPdx <t / | fldx. (3.103)
{t<|u|<t+7} {lu|>t}

Hence, the first integral on the right-hand side of (3.101) approaches 0 as 1 — 0o. An analogous argument shows that
also the last integral in (3.101) goes to 0 as t — oo. Since

tinomo(TT (u— Ty (@) — medg, (T (u — T;(@)))) = Tr (u — it) — medg, (Tr (u — 1)), ae.in L2,

from (3.101), via Fatou’s lemma, we obtain that

/|Tr(u — i) — medg, (T (u — )" dx =0 (3.104)
2

for > 0. Thus, the integrand in (3.104) vanishes a.e. in §2; for every 7 > 0, and hence also its limit as 7 — oo
vanishes a.e. in §2,. Therefore, a constant c(¢) exists such that u — u = c(¢) in §2, for every ¢ > 0. Consequently,
u—iu=cin 2 forsomeceR. O
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4. Strongly monotone operators
4.1. Continuous dependence estimates

The present subsection is concerned with a norm estimate for the difference of the gradients of weak solutions to
problem (1.1), with different right-hand sides in (VL-r(£2)), under the strong monotonicity assumption (1.10). Such
an estimate is a crucial ingredient for a variant (a simplification in fact) in the approach to existence presented in
Section 3, and leads to the continuous dependence result of Theorem 1.2.

Theorem 4.1. Let $2, p, q, a, f and g be as in Theorem 1.2. Assume, in addition, that f, g € (Vl’p(.Q))/. Let u be
a weak solution to problem (1.1), and let v be a weak solution to problem (1.1) with f replaced by g. Let 0 <o < p
and let r = max{p, 2}. Then, there exists a constant C such that

1

1 1
Vu —Vvlpo) <CIf — g||£q(g)(||f||Lq(.r2) +lglLa) " ", 4.1)
if either

(i) g>1,q(p—1) <o and (3.27) holds, or

(1) 1<g<oo, 0<o <q(p—1)and (3.28) holds, or
(iii)) g = oo and (3.29) holds, or
(iv) g =1 and (3.30) holds.

Moreover, the constant C in (4.1) depends only on p, q, o and on the left-hand side either of (3.27), or (3.28), or
(3.29), or (3.30), respectively.

Proof. Throughout the proof, C and C’ will denote constants which may change from equation to equation, but which
depend only on the quantities specified in the statement.

We shall focus on the case where o < p, the case where o = p being analogous, and even simpler.

First, assume that 1 < g < 0o, and hence that we are dealing either with case (i) or (ii). We may suppose, without
loss of generality, that # and v are normalized in such a way that medg; (#) = medg (v) = 0. Given any y € (—1,0)
and ¢ > 0, define (u — v),, : 2 — R as

y+1 y+1

(U —v)e,y :max{(u—v)+,8} —max{(u—v)_,s}
The chain rule for derivatives in Sobolev spaces ensures that (u — v),, , € v1.P(£2), and that
V(u—v)ey =+ Dlu—v|" Yju—v|>e V@ —v) ae.in 2.

Thus, the function (# — v),, , can be used as test function @ in the definition of weak solution for u and v. Subtracting
the resulting equations yields

y+1 / |u-v|y[a(x,vu)—a(x,w)]-V(u—v)dx=/(u—v)g,y(f—g)dx. 4.2)
{lu—v|>¢} 2
If 1 < p <2, making use of (1.10) and passing to the limit as ¢ — 0T in (4.2) tell us that
Vu — Vv|?
/|u—u|V|”—”|2dx<C/|u—v|y+1|f—g|dx. 4.3)
(IVul +[Vv))==F
2 2
If p > 2, then the same argument yields
f|u—v|”|Vu—Vv|pdxgC/|u—v|V+1|f—g|dx. 4.4)
Q 2

Consider first the case when 1 < p < 2. Let («, B, 0) be the solution to the system
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B
(p— 2)— =0, 4.5)
-B
l—a o
p =0, (4.6)
o« B—o
a0
- —q. 4.7
ao —2a +1 i @7
Namely,
-2
oo 09t Pa=20 49
2pq — 20
20
p= O (4.9)
+q-—p
2
=99 (4.10)
qo + pg — 20
Observe thata € (1/2,1), B > o and
wo=—29_ 4.11)
pq—o

Now, choose y =2(a — 1) in (4.3), and note that actually y € (—1, 0). Thus, the following chain holds:

/(|Vu — Vollu —v|* )’ dx

2
18

B
Vu—V _aa—152 b 2
< < (IVu — Vollu —v[*77) dx) </(|Vu| +|Vu])’ dx) (by Holder’s inequality)

(IVul + [Vo2=r

B
1-3

<</|f—g||u—v|2<“—1)+1dx> (/ [Vul +|Vv|)” ) : (by (4.3) and (4.5))
2 2

2(a— 1)+ @o=2(—=D)—-18
< (/ lu — v|°‘9dx>
2

T 1=
(/|f gl 1dx> ) (f(|W|+|Vv|)“dx)
Q
(by Holder’s inequality)

oq 2%’ % o -
= (/|u —v|Pa—e dx) </|f—g|‘1dx) (/(|Vu|+|VU|) dx) (by (4.7) and (4.11)).
2 2 2

Next, observe that 0 > g(p — 1) if and only if p;’fa > g(p —1). Thus, an application of Theorem 3.2 with o replaced

[SlisY

[S/isS

4.12)

by p;’za tells us that, either under (2.10) or (2.11), according to whether o > g(p — 1) or o < g(p — 1), one has that
1
[l p1
el ee o <CIfIfiTg and ol e, o < Cligl ate): (4.13)

Moreover, by Theorem 3.5,

VullLo ) < C”f”Lq(g) and  [|[Vv|zo () < Cllgll (4.14)
Combining (4.12)—(4.14) yields

og=) B
2

/|V|u—v|“!ﬂdx (f|f gwdx) (1 ey + lgllzocay) P~ P wiioe @.15)
2
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By Holder’s inequality, (4.6), (4.11) and (4.13),

1
/|VM—VU|de:—Uf|V|u—v|“|U|u—v|“_°‘)"dx
o
2

2
1 PRY oq
< — |V|u—v|°‘| dx lu — v|Pi—o dx
aU
2 2

-2

wlf 7 (B=0)og
<C /|V|u —v*|"dx ) (If lizace) + lIgliLace)) P~DFre==) . (4.16)
Q
Inequality (4.1) follows from (4.15) and (4.16).
Assume now that p > 2. Let («, o) be the solution to the system
aQ

=gq, 4.17
ao—pla—1)—1 i ( )

1—
* 9P _, (4.18)

a p—o

namely
qop pqg(p—1)+o(g—p)
o= and o= .
pq(p—1)+o(q—p) p(pq — o)
In particular,

__9%4

pq—o
also in this case. Take y = p(« — 1) in (4.4), an admissible choice since p(« — 1) € (—1, 0). From (4.4), (4.19), (4.17)
and (4.13) one deduces that

aQ 4.19)

/|V|”_U|a’pdx=ap/(lvlt—Vv||u—v|0‘—1)1’dx

Q Q
< cf |f = gllu — v~ D+ dy
2
1 1
_9q q q
<C</|M—U|”‘f"dx> </|f—g|qu>
Q2 Q
, o(g=1)
<C (I flliLa) +lIgla)) P PP || f — gllLace)- (4.20)

Analogously to (4.16), we have that

1 B g _oq_ =5
fqu—VvV’dxg—d /|V|M—v|“| dx /Iu—vw—" dx
a
2 2 19,
ap g \7" e (1-2)
<C</|V|M_U| | dx) (”f”Lq(.Q)+||g||LlI(_Q))(p )(pg—o) P
2

<C'(If lzacey + 1glLa@) DN f = gl oo (4.21)
where the second inequality holds owing to (4.13) and the last one to (4.20). This completes the proof of (4.1) in
cases (i) and (ii).

Case (iii) can be dealt with an analogous argument, requiring easy modifications. The details are omitted for brevity.
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Finally, consider case (iv). As above, we may assume that medg (#) = medg (v) = 0. Let us set
w=W—v);t.

Given any integrable function ¢ : (0, |£2]/2) — [0, 00), define A : [0, |£2|/2] — [0, 00) as

A(r):/{(,o)dp, for r € [0, [£21/2]. (4.22)

Moreover, for any fixed s € [0, |£2]/2], define [ : [0, |£2|/2] — [0, c0) as

0={30 TS S 42
and @ : 2 — [0, o0) as
w(x)
d(x)= / I(,uw(t)) dt, forxe $2. (4.24)
0

Since I o 11, is a bounded function, the chain rule for derivatives in Sobolev spaces tells us that & € V-7 (£2) and
Vo = X{u_v>0}l(uw(w))(Vu —Vv) ae.in 2. (4.25)

Choosing @ as test function in the definitions of weak solution for # and v and subtracting the resulting equations
yields

I(pw(w)))[aCx, Vu) —a(x, Vv)] - (Vu — Vv)dx = /(f —g)®dx. (4.26)
{u—v>0} 2
Observe that

o0
1@ < / 1 (1)) d
0

w* (s)
= / Apw(@®))dt + / A(s)dt
w*(s) 0
00 pu(t)
=/ /C(p)dpdt+A(S)w*(S)
w*(s) 0
=/(w*(p) —w*(5))¢(p)dp + A()w*(s)

0
s

= / w*(p)¢(p)dp

0

N

< [0+ v or)eedp

0

s

< (17T, + e 1710 f v (p/DTTE(p)dp, fors € (0,121/2), *.27)
0
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where the third equality holds by Fubini’s theorem, the last but one inequality by (2.3), and the last inequality by

estimate (3.4) and by the corresponding estimate for v. Combining (4.26) and (4.27) entails that

I(uw (w(x)))[a(x, Vu) —a(x, Vv)] -(Vu — Vv)dx

{u—v>0}
s

< - g>+HL1(m(||f+||£l(‘m+||g ||L1(m)fvp<r/2> Pe(rydr,  fors € (0,1521/2).

0
Let us distinguish the cases when 1 < p <2 and p > 2.
First, assume that p > 2. By (1.10) and (4.28),

c f V[P I (1 (w(x))) dx

{u—v>0}
s

I = 00+ Ly (14100, + g ||L1(9))/vp<r/2 Pe(rydr,  fors € (0,1921/2).

0

Since w and w* are equidistributed functions and I is non-decreasing,
(I oy ow)y(r) = (I O [y O w*)*(r) >I,(r)y=1(r), forre (O, |.Q|/2).

Hence, by (2.5),

®

|Vw|p1(uw(w(x)))d [Vw|* (r)p(lo,uwow ) (r)dr

{u—v>0}

[Yw|*(r)PI(r)dr

O\M|§ o\~|

>/|Vw|*(r)”1(r)dr

>|Vw|*(s)1’//;(p)dpdr for s € (0, [£21/2).

00
From (4.29) and (4.31) we obtain that
Jo §@)(s —r)dr
S vp(r/2) T () dr
for s € (0, |£2]/2). Clearly,

”(f g)+HL1(Q)(||f+| LI(2) + ”g ”L](.Q))

C|Vwl|*(s)?

N
£(r)(s = r)dr . s o
Jo - = | (s = r)vp(r/2) 71 HLO@(O,s) > Evp(s/4)p—1,
C fovpr/D) TP E(r)dr
for s € (0, |§2]/2). Thus, owing to the arbitrariness of ¢, inequality (4.32) implies that

<

IVw[*(s)” < (Jor = g)+HL1(Q)(|If+IIL1(Q)+Ilg IIL.(_Q))) :

<IQ

(svp(s/4)7T)

(4.28)

(4.29)

(4.30)

431

(4.32)

(4.33)

(4.34)
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for s € (0, |£2|/2). An analogous argument yields a similar inequality with (# — v)4 (i.e. w) replaced by (u — v)_.
Hence, by (3.30), inequality (4.1) follows.
Consider now the case when 1 < p < 2. Define H : £2 — [0, co) by

2
[Vw|»
Hx)=—————;—, forxeg.
(IVul +[Vv|) 7

From (1.10) and (4.28) we deduce that

C / H(x)](,u,w(w(x))) dx

{u—v>0}
S
<[ =&+ L1 (141 zlgg) +lg-I ;1(’9)) / v (/DT dr, fors € (0.121/2). (4.35)
0
The same argument leading to (4.34) now shows that
] c !
H*(s) < : (I =&+ L1 (||f+IIL. (2 Flls- ||L1(9))) (4.36)

(Svp(S/4) pT)
for s € (0, |£2]/2). On the other hand,

V() = (3 (IVul + Vo) ™))
<H*(s/2)7(|Vu|+|Vv|)*(s/2)2_Tp
< CH*(s/2) 8 (1Vul*(s/4) 2" +|Vv| (s/4) )

2—p

)4 ] =r
<CH*(5/2)5 (svp(s/8)77) 7 (||f||L1(m + ||g||L. i) (4.37)
for s € (0, [£2|/2). Note that the first inequality holds by (2.4), the second one by (2.3) and last one by Proposition 3.6.
Coupling (4.36) and (4.37) yields

C (B=p)o
IVw|*(s)° < —” (f — 8)-1—”L|(_Q)(|| f||Ll(_Q) + ||g||L1(_Q)) 2-0 (4.38)
(svp(s/8)r-T)»r

for s € (0, |£2|/2). Inequality (4.38), and a similar inequality with (z — v)+ (i.e. w) replaced by (u — v)_, imply (4.1)
when (3.30) is in force. O

4.2. Proof of Theorem 1.2

We proceed through the same steps and make use of the same notations as in the proof of Theorem 1.1. The proofs
of Steps 1 and 3 are exactly the same. Thus, we shall focus on Steps 2 and 4.

Step 2. {Vuy} is a Cauchy sequence in measure.

Either assumption (1.8) or (1.9), according to whether g € (1, oo] or ¢ = 1, Theorem 4.1 and (3.66) ensure that

1

1k Vitmll -1y < ClLfe = fnll | 1 Er oy (4.39)

for k, m € N and for some constant C independent of k and m, where r = max{p, 2}. Hence, {Vuy} is a Cauchy
sequence in measure.

Step 4. u € VI-P=1(2), and satisfies property (i) of the definition of approximable solution.
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From Theorem 3.5, Step 3 and Fatou’s lemma, we get that
||V'4||Lp ()X < llmlnf”VMk ||Lp )X < C| f||L‘1(.Q),

for some constant C, whence u € V!'?~1(£2). In order to prove (2.16), note that

p—1
, i=1,...,n, (4.40)

p=2 Jug  dum

0x; ax;

oy,
8xi

duy |?
8xi

duy sy,

0x;

<22 r| £

0x;

for k, m € N. Coupling (4.39) and (4.40) entails that {3”" e dug |p 2lisa Cauchy sequence in L'(£2),fori=1,...,n.

Thus, the sequence {a”" e duk |p 2 converges to some functlon in L1(£2). Since Vux — Vu ae. in 2 by Step 3,
necessarily
dur | dug |72 du | d
g | Qug |75 du | Bu P LY($2), fori=1,...,n. (4.41)
0x; | 0x; 0x; | 0x;

Now, define the Carathéodory function b : £2 x R" — R" as

2-p 2-p
b(x,m)=a(x,nilm|?=T, ..., nulnal?7T),  for (x,n) € 2 x R". (4.42)
Hence,
a(x, &) =b(E|E11P72, ... ElEalP72),  for (x,8) € 2 x R, (4.43)

and, by (1.4), fora.e. x € 2
b, m| < C(Inl +h(x)), forneR™ (4.44)

By (4.44), the Nemytski operator N : (L!1(£2))" — (L'(£2))", defined by Nz(x) = b(x, z(x)), for z € (L'(£2))", is
continuous (see [68, Section 26.3]). Thus, by (4.41) and (4.43),
a(x, Vug) — a(x, Vu) in (L'(2))".

Consequently,

klim a(x,Vuk)~V<Ddx:/a(x,Vu)~Vq§dx
—00
Q Q

for every @ € W1 (£2). Trivially,

hm kaDdx—/fq)dx

for any such @. Hence, (2.16) follows from (3.69). This completes the proof of the existence of an approximable
solution to (1.1).

As far as (1.11) is concerned, by the definition of approximable solution, there exist sequences { fx} and {gx} in
L2(£2) N (V1-P(£2)) such that fy — f and gx — g in L(82) as k — oo, and such that the sequences {uy} and {vi}
of the weak solutions to problem (1.1), with f replaced by f; and f replaced by g, converge to u# and v, respectively,
a.e. in 2. From Theorem 4.1 we have that

1 11
IVur = Vol pr-10y < Cll fi — gklliq(g)(llfkllm(:z)+||gk||Lq(sz))”“ r (4.45)

for k € N. The same argument as in the proof of existence above tells us that Vuy — Vu and Vvy — Vv ae. in 2
(up to subsequences). Hence, by Fatou’s lemma, we deduce (1.11).

In particular, if f = g, then (1.11) entails that Vu = Vv a.e. in £2. Thus, the same argument as in the proof of
Theorem 1.1 ensures that ¥ — v = ¢ in £2 for some ¢ € R. This establishes the uniqueness of the solution up to
additive constants.
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5. Applications and examples

Before presenting some applications of Theorems 1.1 and 1.2 to special domains and classes of domains £2, we
state, for comparison, counterparts of these results involving the isoperimetric function A. They immediately follow
from Theorems 1.1 and 1.2, via (2.27).
Corollary 5.1. Let 82, p, q, a and f be as in Theorem 1.1. Assume that either

(1) 1<g<ooand

22 e <
sqF _r/ ds < o0, 5.1)
A(ryP
N
or
(i) g =1 and
212 1212

1
1 dr " ds
sP / — — < 0. 5.2)
A(r)P s
N

0

Then there exists a unique (up to additive constants) approximable solution to problem (1.1).

Corollary 5.2. Let £2, p, q, a and f be as in Theorem 1.2. Assume that either 1 < g < 0o and (5.1) holds, or g =1
and (5.2) holds.

Then there exists a unique (up to additive constants) approximable solution to problem (1.1) depending continu-
ously on the right-hand side of the equation. Precisely, if g is another function from L9($2) such that |, o 8(x)dx =0,
and v is the solution to (1.1) with f replaced by g, then

1

1
IVu = Vol pp1oy < CIILf — g||£q(g)(||f||m(rz) + lgllzac2))”

_1
for some constant C depending on p, q and on the left-hand side of either (5.1) or (5.2). Here, r = max{p, 2}.

Recall from Section 2.4 that inequality (2.27) between A and v, holds for every domain £2 and for every p > 1,
whereas a converse inequality (even up to a multiplicative constant) fails, unless £2 is sufficiently regular. As an-
ticipated in Section 1, Corollaries 5.1 and 5.2 lead to conclusions equivalent to those of Theorems 1.1 and 1.2,
respectively, only if the domain £2 is regular enough for the two sides of (2.27) to be equivalent, namely if a con-
stant C exists such that

121/2

1—
(s) <C / ar \ " for s € (0, 1£2]/2) (5.3)
v,(s) < — or s , . .
g MryP
)

This is the case of Examples 1-5 below. However, if £2 is very irregular, as in Examples 6 and 7, then (5.3) fails, and
Corollaries 5.1 and 5.2 are essentially weaker than Theorems 1.1 and 1.2.

In our examples we shall discuss the problem of existence and uniqueness of solutions to problem (1.1) via The-
orem 1.1 or Corollary 5.1; it is implicit that the continuous dependence on the data will follow under the appropriate
strong monotonicity assumption (1.10) by Theorem 1.2 or Corollary 5.2, respectively.

Example 1 (Lipschitz domains). Assume that 2 is a connected and bounded open set with a Lipschitz boundary,
and let 1 < p < n. Owing to (2.29) and (2.30), condition (1.9) is fulfilled. Thus, by Theorem 1.1, under assumptions
(1.3)—(1.5), a unique approximable solution to problem (1.1) exists for any f € L'(£2).

The same conclusion follows from Corollary 5.1, since (5.3) holds in this case.
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Example 2 (Holder domains). Let §2 be a connected and bounded open set with a Holder boundary with exponent
ae(0,1),andletl < p < é(n — 1) 4+ 1. By the Sobolev embedding of [46] and by the equivalence of (2.23)—(2.24),
we have that

vy(s)>Cs' "t fors € (0,]2]/2), (5.4)

for some positive constant C. Owing to Theorem 1.1, a unique approximable solution to (1.1) exists for any « € (0, 1)
and for any f € L1(£2).
On the other hand, by (2.26),

M(s) > CsitHa fors e (0,]82]/2),

for some positive constant C. Thus, (5.3) holds, and the use of Corollary 5.1 leads to the same conclusion about
solutions to (1.1).

Example 3 (John and y-John domains). Let y > 1. A bounded open set §2 in R” is called a y-John domain if there
exist a constant ¢ € (0, 1) and a point x € §2 such that for every x € £2 there exists a rectifiable curve @ : [0, ] — £2,
parametrized by arclenght, such that @ (0) = x, @ (I) = x¢, and

dist(w(r), B.Q) >cr? forrel0,!].

The y-John domains generalize the standard John domains, which correspond to the case when y = 1 and arise in
connection with the study of holomorphic dynamical systems and quasiconformal mappings. The notion of John and
y-John domain has been used in recent years in the study of Sobolev inequalities. In particular, a result from [45]
(complementing [40]) tells us thatif p > 1and 1 <y < —L_ 41, then

n—1
viP(2)— L°(2),

7=, Or 0 is any positive number, according to whether y > ”1’—:11 or y < %_11 By the

. _ np
where either o = =)

equivalence of (2.23) and (2.24), one has that
vy(s) = Csv  fors e (0,1821/2),

for some positive constant C. An application of Theorem 1.1 ensures that a unique approximable solution to (1.1)
exists forany f € L9(2) if ¢ > 1 and 1 <y < -Z; + 1, and also for f € L!(£2) provided that 1 <y < -2 + 1.
It is easily verified, on exploiting (2.26), that the same conclusions follow from Corollary 5.1 as well.

Example 4 (A cusp-shaped domain). Let L > 0 and let 9 : [0, L] — [0, co) be a differentiable convex function such
that ¥ (0) = 0. Consider the set

2={xeR" !x/| <¥(xp), 0<x, <L}

(see Fig. 1), where x = (x’, x,) and x' = (x1,...,x,—1) € R"L. Let ® : [0, L] — [0, c0) be the function given by
P
O(p) = nw, / 9(r)""'dr for p €0, L].
0

We claim that (1.9) is fulfilled for every p € (1, n). Actually, [55, 4.3.5/1] tells us that

Vp(s) ~ (

Thus, (1.9) is equivalent to

o~1(21/2) 1-p
1—n
9 (r)pT dr) for s € (0, £21/2). (5.5)

o-1()

o~1(21/2) 1/p
/ 1—n
/s_l/p / B(r)r=1 dr) ds < 00, (5.6)

0 o-1(s)
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=4

D)

(\
Fig. 1. A cusp-shaped domain.

or, via a change of variable, to

o-l(121/2)

o Ip" s ° =1/p'
/( B(r)r1 dr) (/ ﬁ(r)”_ldr> 9 (p)" " dp < 0. (5.7)
0 p 0
By De L’Hopital rule,
' fp@*lum/z) 9yt dr . !
lim sup < limsup (5.8)

o0+ ()~ =DP [Py (rytdr T L or (n—Dp'9(p) T (p) J§ Sy dr — 1

Since ¥’ is non-decreasing,

3 (p) [§ (Jo ¥ (©)dr)" " dr

o
2(0) "9 (p) / 2y dr =
0

(Jg o' (r)dr)y"
- J§ )y ¥ () doyndr _1! (59
(fg &' (rydr)" n ’

for p € (0,]£2]/2). Inasmuch as p < n, by (5.8) and (5.9) the integrand in (5.7) is bounded at 0, and hence (5.7)
follows.

By Theorem 1.1, if f € L'(£2), then there exists a unique approximable solution to problem (1.1) under assump-
tions (1.3)—(1.5).

Notice that the same result can be derived via Corollary 5.1. Indeed, by [54, Example 3.3.3/1],

M)~ (071 ())" ™ fors e (0,1821/2),
and hence (5.3) holds.
Example 5 (An unbounded domain). Let ¢ : [0,00) — (0,00) be a differentiable convex function such that
lim,,_, o+ ¢'(p) > —oo and lim,_, o, £(p) = 0. Consider the unbounded set

Q={xeR" x, >0, |x'| <¢(xn)}
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Fig. 2. An unbounded domain.

(see Fig. 2), where x = (x/, x,,) and x’ = (x1, ..., x,—1) € R*'. Assume that
o
/g(r)"—l dr < o0, (5.10)
0

in such a way that |£2| < co. Let 7 : [0, c0) — [0, co) be the function given by

o0
T (p) =nwy, / c(r)"Vdr forp>0.
0
By [55, Example 4.3.5/2],if p > 1,

1) 1-p
1-n
vp(s)%< / ;(r)pldr> for s € (0, 1£21/2).
r-1(121/2)

An application of Theorem 1.1 tells us that there exists a unique solution to problem (1.1) with f € L9(£2) if either
q > 1and

o0 0o ﬂ ‘1/

M 4
f( / O dr)p (f;(r)"—ldr) pg(p)"—ldp < o0, (5.11)
r-1(21/2) p
org=1and
o0 p 2% -
/( / c(r) = dr) ’ (/ ()t dr) ’ c(p)" Vdp < 0. (5.12)
r=-1(1821/2) b
For instance, if ¢ (p) = m, then (5.11) and (5.10) hold if 8 > 1n+qu/’ whereas (5.12) never holds, whatever § is. In

the case when ¢(p) = e~ with & > 0, condition (5.11) holds for every g € (1, co], whereas (5.12) does not hold for
any «.
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DL

Fig. 3. An example from [24].

Note that, by [55, Example 3.3.3/2],
M)~ (¢ (’f_l(s)))"_1 ass — 0T,
Thus, (2.26) holds, and hence Corollary 5.1 leads to the same conclusions.

Example 6 (A domain from [24]). Let us consider problem (1.1) in the domain £2 C R? displayed in Fig. 3 and
borrowed from [24], where it is exhibited as an example of a domain in which the Poincaré inequality fails. In the
figure, L = 2% and [ = §(27%), where k € N and 6 : [0, c0) — [0, 00) is any function such that: §(2s) < c8(s) for
some ¢ > 0 and for s > O; % is non-decreasing; fsl(—z; is non-increasing for some ¢ > 0. One can show [23] that, if
1 < p<2,then

vp(s) 2 8(s2)s T ass — OF. (5.13)
In particular, by (2.26),
A(s)~8(s'/?) ass— 0F. (5.14)

By Theorem 1.1, it is easily verified that there exists a unique solution to problem (1.1) if f € L9(£2) for any ¢ > 1.
When g = 1, the solution exists and is unique provided that

s \ /P
0

For instance, (5.15) holds when 8(s) = s for some « € (1, p + 1), or when §(s) ~ sP*! (log(l/s))ﬂ for small s, with
B>p.

The use of the isoperimetric function, namely of Corollary 5.1, yields worse results for the domain of this example,
for which inequality (5.3) fails. For instance, if §(s) = s, the existence and uniqueness of a solution to problem (1.1)
cannot be deduced from Corollary 5.1 unless either <2 andg > l,or2<a < p+1landg > ﬁ.

Example 7 (Nikodym). The most irregular domain £2 C R? that we consider is depicted in Fig. 4. It was introduced
by Nikodym in his study of Sobolev embeddings.
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Fig. 4. Nikodym example.

In the figure, L = 2% and 1 =8(27%), where k € Nand § : [0, 00) — (0, 00) is any increasing Lipschitz continuous
function such that §(2s) < ¢8(s) < ¢’s for some constants ¢, ¢’ > 0 and for s > 0. If p > 1, one has that

vp(s) ~8(s) ass— 0T, (5.16)

and
A(s) ~8(s) ass— OF 5.17)

[55, Section 4.5]. By (5.16) and Theorem 1.1 there exists a unique approximable solution to problem (1.1) provided
that f € L9($2) for some g > 1 and (1.8) is fulfilled, namely

/

/(L)Fds < 0. (5.18)
3(s)
0

On the other hand, condition (1.9) never holds, and hence the case when f € L'(£2) is not admissible in Theorem 1.1
for this domain.
In the special case when

8(s) =s%, fors>0, (5.19)

with « > 1, condition (5.18) is equivalent to

a<1+2. (5.20)
q

Egs. (5.17) and (5.16) tell us that (5.3) is not fulfilled for the domain £2 of this example, and the use of Corollary 5.1
actually requires stronger assumptions on §(s). For instance, when §(s) is given by (5.19), one has to demand that
o<2-— cl,' This is a more restrictive condition than (5.20).
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