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Abstract

Nonlinear 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.

Résumé

Nous considérons des problemes de Neumann pour des équations elliptiques non linéaires dans
domaines éventuellement non réguliers et avec des données peu régulieres. Un équilibre entre
I'intégrabilité de la donnée et 1'(ir)régularité du domaine nous permet d’obtenir l'existence,
I'unicité et la dépendance continue de solutions généralisées. L’irrégularité du domaine est décrite
par des inegalités “isocapacitaires”. Nous donnons aussi des applications a certaines classes de
domaines.
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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 nonlinear elliptic Neumann problems having the form

(1.1) {—diV(a(%W)) = f(z) in Q
a(z,Vu) -n=0 on 9.

Here:
2 is a connected open set in R™, n > 2, having finite Lebesgue measure |{2;
a : Q x R* — R"is a Carathéodory function;
f € Li(Q) for some ¢ € [1,00] and satisfies the compatibility condition

(1.2) / f(z)dz =0.
Q

Moreover, “-” stands for inner product in R”, and n denotes the outward unit normal on 0f2.

Standard assumptions in the theory of nonlinear elliptic partial differential equations amount

to requiring that there exist an exponent p > 1, a function h € Lp/(Q), where p’ = 2=, and a

p—1’
constant C such that, for a.e. x €  :

(1.3) a(x,§)- &= [¢JF for £ € R™;
(1.4) la(z, &) < CEP™ + h(z)) for £ € R";

(1.5) la(x, &) —a(x,n)] - (§—n) >0 for &ne€R" with {#1n.

The p-Laplace equation, corresponding to the choice a(z, &) = |£|P72¢, 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 W1P(Q), namely q > ﬁ ifp<n,g>1
if p=n, and g > 1 if p > n, the existence of a unique (up to additive constants) weak solution to
problem (1)) under (L2)-(T3) is well known, and quite easily follows via the Browder-Minthy
theory of monotone operators.

In the present paper, problem (L.I]) will be set in a more general framework, where these
customary assumptions on €2 and f need not be satisfied. Of course, solutions to (LI]) 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 (II]) 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 2.3l 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.

Mathematics Subject Classifications: 35J25, 35B45.
Keywords: Nonlinear elliptic equations, Neumann problems, generalized solutions, a priori estimates, stability
estimates, capacity, perimeter, rearrangements.



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 [Ma2, [Ma3] and [St]
in the linear case, and in [BGI] [BG2] in the nonlinear case, this study has been the object of
several contributions in the last twenty years, including [AM, BBGGPV| [DaAl [DM|, DMOP.
De, LM, M1, M2, DHM], [GIS| [ES]. These investigations have pointed out that, when dealing
with (homogeneous) Dirichlet boundary conditions, existence and uniqueness of solutions can
be established as soon as f € L'(Q), whatever Q 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.

The situation is different when Neumann boundary conditions are prescribed. Actually, inas-
much as the boundary of the level sets of solutions and 0€2 can actually overlap, the geometry of
the domain € comes now into play. We shall prove that problem (I.1J) is still uniquely solvable,
provided that the (ir)regularity of € and the integrability of f are properly balanced. In fact,
even if f highly integrable, in particular essentially bounded, some regularity on 2 has neverthe-
less to be retained. In the special case when €2 is smooth, or at least with a Lipschitz boundary,
our results overlap with contributions from [AMST) [BeGul, Drl [DV], [Pol [Prl [DLR].

Our approach relies upon isocapacitary inequalities, which have recently been shown in [CM1]
to provide suitable information on the regularity of the domain 2 in the study of problems of the
form ([I.T)). 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 [Ma2l, [Ma3]. The isoperimetric inequality
was also independently employed in [Tall, [Ta2] in the proof of symmetrization principles for
solutions to Dirichlet problems. Ideas from these papers have been developed in a rich literature,
including [Al, [AFLT] [ALT, [Kel]. Specific contributions to the study of Neumann problems are
[AMT!, Be, [Ci2l,[A.Fel [V .Fell, MST, MS2]. We refer to [Ke2, [Tr| [Va] for an exhaustive bibliography
on these topics.

The relative isoperimetric inequality in 2 tells us that

(1.6) M|E|) < P(E;Q) for every measurable set E C  with |E| < (9Q|/2,

where P(FE;€) denotes the perimeter of a measurable set E relative to €2, and X : [0,]Q]/2] —
[0,00) is the isoperimetric function of 2.

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

(1.7) vp(|E]) < Cp(E,G) for every measurable sets E C G C Q with |G| < |Q]/2,

where Cp,(E, G) is the p-capacity of the condenser (E; G) relative to €2, and v, : [0, |Q2]/2] — [0, o0
is the isocapacitary function of €.

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 (L.6) and (L7) are
essentially equivalent for sufficiently smooth domains €, the isocapacitary inequality (7)) offers,
in general, a finer description of the regularity 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 Bl 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 (LI).



Roughly speaking, the faster the function v,(s) decays to 0 as s — 07, the worse is the
domain 2, and, obviously, the smaller is ¢, the worse is f. Accordingly, the spirit of our results
is that problem (L)) 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 (II]) under the basic assumptions (L.2)—(L3).

Theorem 1.1 Let ) be an open connected subset of R™, n > 2, having finite measure. Assume

that f € L1(Q) for some q € [1,00] and satisfies (L2]). Assume that (L3)-(LE) are fulfilled, and
that either
(i) 1 <qg< o0 and

[ (i) e

or
(ii) ¢ =1 and

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

The second main result of this paper is concerned with the case when the differential operator
in (L)) is not merely strictly monotone in the sense of (LLE), but fulfils the strong monotonicity
assumption that, for a.e. z € Q,

ClE—nlP if p>2
o &=l
(€] + [n[)*=
for some positive constant C' and for £, € R™. In addition to the result of Theorem [T the
continuous dependence of the solution to (LI]) with respect to f can be established under the
reinforcement of (L)) given by (LI0). In fact, when (LI0) is in force, a partially different
approach can be employed, which also simplifies the proof of the statement of Theorem [T.1]

Observe that, in particular, assumption (ILI0) certainly holds provided that, for a.e. z € Q,
the function a(z,&) = (ai1(z,§),...,an(z,§)) is differentiable with respect to £, vanishes for
& = 0, and satisfies the ellipticity condition

Oa _
Z ¥($7£)nlnj Z C’|£|p 2|77|2 for f>77 € an

i
J

(1.10) a(z, &) —alz,n)] - (§ —n) = it 1<p<2,

n

ij=1
for some positive constant C.
Theorem 1.2 Let Q, p, ¢ and f be as in Theorem[L 1. Assume that (L3), (I4]) and (LIQ) are
fulfilled. Assume that either 1 < g < oo and (L&) holds, or ¢ =1 and (L9) holds.
Then there exists a unique (up to additive constants) approximable solution to problem (I.1))

depending continuously on the right-hand side of the equation. Precisely, if g is another function
from L9(Q) such that [, g(x)dz =0, and v is the solution to (LI with f replaced by g, then

1 o
(1.11) IVu = Vollo-1q) < CIf = 9l fagy (I lLag) + lgll o)) 77

for some constant C' depending on p, q and on the left-hand side either of (L8] or (L9). Here,
r = max{p, 2}.



Let us notice that the balance condition between ¢ and v, in Theorems [[.T] and requires
a separate formulation according to whether ¢ > 1 or ¢ = 1. In fact, assumption (L9)) is a
qualified version of the limit as ¢ — 17 of (L.8)). This is as a consequence of the different a priori
(and continuous dependence) estimates upon which Theorems [[LT] and [L2 rely. Actually, L(Q)
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(Q2) 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 functions spaces of measurable (Subsection 2.1]) and weakly differentiable functions
(Subsection 2.2]), solutions to problem (L) (Subsection [2.3)), perimeter and capacity (Subsec-
tion [2.4]). Section Bis devoted to the proof of Theorem [T which is accomplished in Subsection
B2 after deriving the necessary a priori estimates in Subsection Bl Continuous dependence
estimates under the strong monotonicity assumption (0] are established in Subsection F.1]
of Section [} they are a key step in the proof of Theorem given in Subsection Finally,
Section [0l contains applications of our results to special domains and classes of domains. Ver-
sions of Theorems [[.T] and involving the isoperimetric function are also preliminarily stated.
With their help, the advantage of the use of 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 () the set of measurable functions in 2, and let u € M(2). The distribution
function pi, : [0,00) — [0,00) of u is defined as

(2.1) tu(t) = [{z € Q: |u(x)| > t}, for t > 0.
The decreasing rearrangement u* : [0, |Q|] — [0, 00| of u is given by
(2.2) u*(s) =sup{t > 0: u,(t) > s}, for s € [0, |2]].
We also define u, : [0,]€2|] — [0, o0], the increasing rearrangement of u, as
us(s) =u" (| — s), for s € [0,]9]].
The operation of decreasing rearrangement is neither additive nor subadditive. However,
(2.3) (u+v)"(s) <u*(s/2) +v*(s/2), for s € [0, 9],
for any u,v € M(Q), and hence, via Young’s inequality,
(2.4) (uv)*(s) < u*(s/2)v*(s/2), for s € [0, |9]].

A basic property of rearrangements is the Hardy-Littlewood inequality, which tells us that

12| 1
(2.5) /0 u*(s)vi(s) dsg/g\u(a:)v(x)\dxg/o u*(s)v*(s)ds



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

(2.6) HUHX(Q) = ||U||X(Q) whenever v* = v*.
Since we are assuming that || < oo, any r.i. space X () fulfills
£2(0) — X(9) — I'(@).

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

(2.7) lullx() = eIz,

for every u € X(9). A characterization of the norm || - |5 o)) is available (see [BS, Chapter
2, Theorem 4.10 and subsequent remarks]). However, in our applications, an expression for
X(0,]9]) 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 0,0 € (0,00), the Lorentz space L72(2) is the set of all functions
u € M(Q) such that the quantity

o AL
(2.8) 1wl poe) = (/0 (wu*(s))gd—>

is finite. The expression || - || o, is an (r.i.) norm if and only if 1 < ¢ < o. When ¢ € (1,00)
and g € [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 L7¢(Q)), endowed with the resulting norm, is an r.i.
space. Note that L77(Q) = L7(Q) for o > 0. Moreover, L7 (Q) & L*(Q) if 91 < g2, and,
since [ < oo, L709(Q) G L729(Q) if 01 > 09 and g1, 02 € (0, o0].

Let w : (0,|92]) — (0,00) be a bounded non-decreasing function. The Marcinkiewicz space
M, () associated with w is the set of all functions u € M(Q2) such that the quantity

(2.9) lullar @) = sup w(s)u™(s)
se(0,j)

is finite. The expression (2.9]) is equivalent to a norm, which makes M, (Q2) an r.i. space, if and

only if SUPse(0,|) @ fos wCE:) < 00.

2.2 Spaces of Sobolev type
Given any p € [1, 00], we denote by W1P(2) the standard Sobolev space, namely
WP(Q) = {u € LP(Q) : u is weakly differentiable in Q and |Vu| € LP(Q)}.

The space I/Vlif(Q) is defined analogously, on replacing LP(Q) by L} () on the right-hand side.
Given any t > 0, let T} : R — R be the function given by

if <t
(2.10) THORS M
tsign(s) if |s| >t.



For p € [1, 00], we set

(2.11) Wr}’p(Q) = {u:ue M(Q) and Ty(v) € WHP(Q) for every t >0} .

The space W%f () is defined accordingly, on replacing W'?(Q) by Wllof(Q) on the right-hand
side of (211I). If u € W%f .(82), there exists a (unique) measurable function Z, : & — R" such
that

(2.12) V(Tt(u)) = X{\u|<k}Zu a.e. in €

for every t > 0 [BBGGPV], Lemma 2.1]. Here xg denotes the characteristic function of the set
E. One has that u € W,2P(Q) if and only if u € WP (Q) N LP (Q) and Z, € LP (Q,R™), and,

loc loc

in this case, Z, = Vu. An analogous property holds provided that “loc” is dropped everywhere.
In what follows, with abuse of notation, for every u & W%f +.(82) we denote Z, by Vu.
Given p € (0, 00|, define
VirP(Q) = {u Tu € W%;OC(Q) and [Vu| € LP(Q)} .
Note that, if p > 1, then
ViP(Q) = {u cue W,oH(Q) and [V € Lp(Q)} ,

loc
a customary space of weakly differentiable functions. Moreover, if p > 1, the set ) is connected,
and B is any ball such that B C €2, then V1P() is a Banach space equipped with the norm
ullvie) = llulle sy + IVull (o)

Note that, replacing B by another ball results an equivalent norm. The topological dual of
V1P(Q) will be denoted by (V1P(Q)).
Given any ball B as above, define the subspace Vé’p () of VIP(Q) as

VP (Q) — {u e Vir(Q) - /Budaz _ 0} .

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

(2.13) lelly 1oy = [Vl 2oy
defines a norm in Vé’p(Q) equivalent to || - |ly1p(q). Moreover, if p € (1,00), then VBl’p(Q),
equipped with this norm, is a separable and reflerive Banach space.

Proof, sketched. The only nontrivial property that has to be checked in order to show that
|- ”Vé,p(ﬂ) is actually a norm is the fact that HuHVé,p(Q) =0onlyifu=0. Thisis a consequince of
the Poincare type inequality which tells us that, for every smooth open set Q' such that B ¢
and Q' C Q,

(2.14) ull ey < ClIVull Lo

for some constant C = C(p, Y, |B|) and for every u € Vé’p(Q) (see e.g. [Zi, Chapter 4]). The
same inequality plays a role in showing that Vé’p(Q), equipped with the norm || - HVé,p(Q)7 is
complete. When p € (1,00), the separability and the reflexivity of Vflg’p (Q) follow via the same
argument as for the standard Sobolev space W1P(Q), on making use of the fact that the map
L: Vé’p(Q) — (LP(2))™ given by Lu = Vu is an isometry of Vé’p(Q) into (LP())", and that
(LP(2))™ is a separable and reflexive Banach space.



2.3 Solutions

When f € (V?(Q)), and (L2)(L4) are in force, a standard notion of solution to problem (1))
is that of weak solution. Recall that a function u € V1?(Q) is called a weak solution to (L) if

(2.15) / a(x,Vu) - Vodr = / fodx for every ® € V1P(Q).
Q Q

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

Proposition 2.2 Let p € (1,00) and let Q2 be a bounded connected open set in R™ having finite
measure. If f € (VYP(Q)), then under assumptions (L2)-(L5) there exists a unique (up to
additive constants) weak solution u € V'P(Q) to problem (LI)).

The definition of weak solution does not fit the case when f ¢ (V1?(Q))’, since the right-hand
side of (ZI5) need not be well-defined. This difficulty can be circumvented on restricting the
class of test functions ® to W1*°(Q), 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 [Se| 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 (L3).

In order to overcome this drawback, we adopt a definition of solution, in the spirit e.g. of
[DaA] and [DM], 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 (II). Specifically, if € is an open set in R™ having finite measure, and
f € L) for some ¢ € [1,00] and fulfills (IZ), then a function u € V1P~1(Q) will be called an
approzimable solution to problem (L)) under assumptions (3] and (L)) if:

(i)
(2.16) / a(z,Vu) - V&dr = / fodz for every ® € WH>(Q),
Q Q

and
(i) a sequence {fx} C L(2) N (V1P(2)) exists such that [, fr(x)dz = 0 for k € N,

fe—=f  inLYQ),

and the sequence of weak solutions {u} C V1P(Q) to problem (L], with f replaced by fi,
satisfies
up — u  a.e.in .

A few brief comments about this definition are in order. Customary counterparts of such a
definition for Dirichlet problems [DaAl [DM] 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 w is a distributional solution directly follow from analogous properties of the
approximating solutions uy,. This is due to the fact that, whenever f € L'(f2), 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 ug, 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 Q2. The membership of u in
V1P=1(Q) 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 [BBGGPV]| and of renormalized
solution [LM] given for Dirichlet problems.

2.4 Perimeter and capacity

The isoperimetric function A : [0, |2|/2] — [0, 00) of Q is defined as
(2.17) A(s) =inf{P(E,Q) :s < |E| <|Q|/2} for s € [0,]9]/2].

Here, P(E;() is the perimeter of E relative to Q, which agrees with H"~1(0M E N ), where
H"~! denotes the (n — 1)-dimensional Hausdorff measure, and O™ E stands for the essential
boundary of E (see e.g. [AFP, [Mad]).

The relative isoperimetric inequality (LG is a straightforward consequence of definition
(2I7). On the other hand, the isoperimetric function A is known only for very special domains,
such as balls [Ma4, BuZa] and convex cones [LP]. However, various qualitative and quantitative
properties of A have been investigated, in view of applications to Sobolev inequalities [HK|
Mall, Madl, IMP], eigenvalue estimates [Chl, [Ci2] |Gal, a priori bounds for solutions to Neumann
problems (see the references in Section [J).

In particular, the function A is known to be strictly positive in (0,|€2|/2] when Q is connected
[Ma4, Lemma 3.2.4]. Moreover, the asymptotic behavior of A(s) as s — 07 depends on the
regularity of the boundary of Q. For instance, if ) has a Lipschitz boundary, then

(2.18) A(s) = st/ as s — 0%

[Madl Corollary 3.2.1/3]. Here, and in what follows, the relation ~ between two quantities
means that the relevant quantities are bounded by each other up to multiplicative constants.
The asymptotic behavior of the function A for sets having an Holder continuous boundary in
the plane was established in [Cil]. More general results for sets in R” whose boundary has an
arbitrary modulus of continuity follow from [La]. Finer asymptotic estimates for A can be derived
under additional assumptions on 02 (see e.g. [CY], [Ci3]).

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 ) can be defined for p > 1 as

(2.19) Cp(E) = inf {/ [VulPdz :u € Wol’p(Q),u > 1 in some neighbourhood of E} ,
Q

where Wol P(Q2) denotes the closure in W1P(Q) of the set of smooth compactly supported func-
tions in Q. A property concerning the pointwise behavior of functions is said to hold Cp-quasi
everywhere in Q, C)-g.e. for short, if it is fulfilled outside a set of p-capacity zero.

Each function u € WP(Q) has a representative u, called the precise representative, which is
Cp-quasi continuous, in the sense that for every € > 0, there exists a set A C Q, with Cp(A) < ¢,
such that fio\ 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 v € WP(Q) agrees with its precise representative.
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A standard result in the theory of capacity tells us that, for every set £ C €,
(2.20) Cp(E) = inf {/Q |VulPdz :u e Wol’p(Q),u >1 Cp-q.e. in E}

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

(2.21)

Cp(E,G) = inf {/ \VaulP dz : u € WHP(Q),u > 1 Cp-qee. in E and u < 0 Cp-q.e. in O\ G} .
Q
Accordingly, the p-isocapacitary function v, : [0,]€]/2) — [0, 00) of Q is given by

(2.22) vu(s) =inf {Cp(E,G) : E and G are measurable subsets of € such that
EcCcGcQ,s<|E|and |G| <|Q|/2} for s € [0,]€]/2).

The function v, is clearly non-decreasing. In what follows, we shall always deal with the left-
continuous representative of v,, which, owing to the monotonicity of v, is pointwise dominated
by the right-hand side of ([2.22]).

The isocapacitary inequality (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 related, for instance, to validity of Sobolev embeddings for V1*(Q) — see [Madl [MP], where
further results concerning v, can also be found. In particular, a slight variant of the results of
[MPL Section 8.5] tells us that

(2.23) ViP(Q) — LO(Q)

if and only if either 1 < p < o < 0o and

b

So

(2.24) sup

< oo,
0<s<|Q|/2 Vp(S)

orl <o<pand

/2 1 /o \ 35
(2.25) / < i )p % .
0 p(s) S

As far as relations between A and v, are concerned, given any connected open set Q0 with
finite measure one has that

(2.26) vi(s) = A(s), ass—0F,

as shown by an easy variant of [Mad, Lemma 2.2.5]. When p > 1, the functions A and v, are
related by

Q1/2 gp \17P
(2.27) vp(s) > </ ﬁ) , for s € (0,]€]/2)

[Ma4, 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

(2.28) s—>1\iQIT;2* vp(s) = o0.
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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 (I.I]) which can be derived in terms of
v, are stronger, in general, than those resting upon A. However, the two sides of (227]) are
equivalent when € is sufficiently regular. This is the case, for instance, if 2 is bounded and has
a Lipschitz boundary. In this case, combining (2.I8]) and (2.27)), and choosing small concentric
balls as sets E and G to estimate the right-hand side in definition (2.22]) easily show that

(2.29) vp(s) s as s — 01,
if p € [1,n), whereas
1\1-n
(2.30) vn(s) = (log —> as s — 01
s

3 Strictly monotone operators

3.1 A priori estimates

In view of their use in the proofs of Theorems [[.1] and [[.2] we collect here a priori estimates for
the solution u to problem (LI and for its gradient Vu, under assumptions (L3])-(L5]). Both
pointwise estimates for their decreasing rearrangements, and norm estimates are presented. Our
results are stated for weak solutions to (LI) under the assumption that f € (V1P(Q)), this
being sufficient for them to be applied to the approximating problems. We emphasize, however,
that these results continue to hold for approximable solutions when f ¢ (V1P(Q))’, as it is
easily shown on adapting the approximation arguments that will be exploited in the proof of
Theorem [Tl Thus, the results of the present section can also be regarded as regularity results
for approximable solutions to problem (L.IJ).

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

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

the median of u. Hence, if

(3.2) med(u) =0,

then

(3.3) H{u > 0} < [Q]/2 and Hu < 0} < 19]/2.

Moreover, we adopt the notation uy = |“‘2+ Y and u_ = ‘“'2_ Y for the positive and the negative

part of a function wu, respectively.

Theorem 3.1 Let Q, p and a be as in Theorem [I1. Assume that f € L*(Q) N (VP(Q)) and
fulfills (L2)). Let u be the weak solution to problem (LIl such that med(u) = 0. Then

19]/2 r " e
RO ( / fl(p)dp> d-DuIP)r),  forse (0,120/2).

1

1
1— . . . . . . 1—
Here, Dvy, ™" denotes the derivative in the sense of measures of the non-increasing function v, .
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Theorem 3.2 Let Q, p and a be as in Theorem [L1. Assume that f € LI(Q) N (VIP(Q))
for some q € [1,00] and fulfills (L2). Let u be the weak solution to problem (ILIl) such that
med(u) = 0. Let o € (0,00). Then, there exists a constant C' such that

1

(3.5) el @) < ClIF 1 afey »
if either
(i)l <g<oo,qp—1) <o < oo and
p=1 1
s

3.6 sup
(3.6) 0<s<|/2 Vp(s)

or
(i) 1< g<oo,0<o<q(p—1) and

57) /QI/2 < s >ﬁd
3. s < 00,
0 vp(s)

or
(i) 0 < o0 <1, g = o0 and

(3.8) /OQV2 <l/p?8)) ﬁds < 0.

Moreover the constant C' in (B.5]) depends only on p, q, o and on the left-hand side either of

BH), or B1), or (B3]), respectively.

Theorem [B.1]is proved in [CMI1]. Theorem B.2] can be derived from Theorem [B.I] via suitable
weighted Hardy type inequalities. In particular, a proof of cases (i) and (ii) can be found in
[CM1], Theorem 4.1]. Case (iii) follows from case (vi) of [CMI, Theorem 4.1], via a weighted
Hardy type inequality for nonincreasing functions [HM) Theorem 3.2 (b)].

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

Theorem 3.3 Let Q, p and a be as in Theorem [I1. Assume that f € L*(Q) N (VP(Q)) and
fulfills (L2)). Let u be the weak solution to (L)) satisfying med(u) = 0. Then

Q)2 / pr P 1 v
(3.9) |Vui|*<s>§<§ / (/0 fi<p>dp) d<—Duplp><r>> for s € (0,19).

The proof of Theorem 3.3 combines lower and upper estimates for the integral of |Vu[P~1
over the boundary of the level sets of u. The relevant lower estimate involves the isocapacitary
function v,. Given u € V1P(Q), we define v, : [0,00) — [0,00) as

t dr
(310) wu(t) :/0 (f{u: }|V’LL|p_1dHn_1(x))l/(p_l)

fort>0.

As a consequence of [Madl Lemma 2.2.2/1], one has that

(3.11) Cp({u >t} {u>0}) <, ()7 for t > 0.
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Thus, if u € V1P(Q) and fulfils (3.2), then on estimating the infimum on the right-hand side of
[222) by the choice E = {uy > t} and G = {ux > 0}, and on making use of ([B3.I1]) applied
with u replaced by uy and u_, we deduce that

(3.12) vp(Huse > t}) < 9y ()P for t > 0.

The upper estimate is contained in the following lemma from [CMI], a version for Neumann
problems of a result of [Ma3, [Tall [Ta2].

Lemma 3.4 Under the same assumptions as in Theorem [31],

Hu 4 (1)
(3.13) / |VulP~taH" (z) < / fi(r)dr for a.e. t > 0.
{us=t} 0
Proof of Theorem [3.3]1 We shall prove ([8.9]) for u,, the proof for u_ being analogous. Consider
the function U : (0, |©2|/2] — [0, 00) given by

(3.14) U(s) = / Vs P da, for s € (0,]02]/2].
s <o ()

Since u € WHP(€2), the function u* is locally absolutely continuous (a.c., for short) in (0, |2|/2)
- see e.g. [CEGI], Lemma 6.6. The function

(0,00) 3t +— |Vuy|Pdz
{us <t}

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

t
(3.15) / |Vuy|Pde = / / \Vauy [P HdH" ™ (z)dr, for ¢t > 0.
{uy <t} 0 JH{uyp=r}
Thus, U is locally a.c., for it is the composition of monotone a.c. functions, and by (3.15])
(3.16) U'(s) = —u/(s) / Vs P ldH(2),  for ace. s € (0,]0]/2).
{uy=u? (s)}

Similarly, the function
(0,1921/2) 5 s = Yy, (ul(s)),
where 9, is defined as in (3.I0), is locally a.c., and

(3.17) % (tu, (U7 (s))) = [P— ‘lgz f";_l GemiE  ree s€010)/2)
Let us set p
W(s) = I (Yuy (U (5))) for a.e. s € (0,[92]/2).

From (3.16]), (3I7) and (3I3]), we obtain that

(3.18) —U'(s) < W(s) </Os fi(r) dr) , for a.e. s € (0,]9]/2).
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Note that in deriving ([3.18]) we have made use of the fact that p,, (u%(s)) = s if s does not
belong to any interval where v’ is constant, and that ui/ = 0 in any such interval. Since

Yo, (w3 (19]/2)) = u, (0) = 0, from (B.12]) we obtain that
(3.19)

1€2]/2 1 19]/2 1
/ W(r) dr = o, (u' () < 13 P (s) = / d-DuI7)(r),  for s € (0,]9/2).

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

[©2[/2 [©2[/2 1
(3.20) /0 S(r) W (r)dr < /0 6(r)d(— D7 )(r)

for every non-decreasing function ¢ : (0,[€2|/2) — [0, 00). In particular, fixed any such function
¢, we have that

s [ ([ 20 dp) winar< [ oo ([ 1201a0) A-D)

Coupling (B.I8) and ([B.21I)) yields

| e < [ e o ([ o) D).

Next note that
|€2/2 |€2/2
(3.23) / =U'(r)dr =U(s) = / |Vuy [Pdx > / |Vuy|*(r)Pdr
s {ut<u*(s)} s

for s € (0,]€2]/2), where the inequality follows from the first inequality in (23] and from the
inequality [{0 < uq <u’(s)} > |9]/2 — s. Inequality ([3.23]), via Hardy’s lemma again, ensures
that

121/2 |Q]/2
(3.24) /0 Yy [*(r)Po(r)dr < /0 U (1) o(r)dr

Fixed any s € (0,]9]/2), we infer from ([3.22]) and (3.24]) that

(3.25) [Vus|*(s /qs dr</Q|/2 </ fx(p dp) d(—DVpl%”)(T).

Inequality (3.9) follows from (3.25) on choosing ¢ = X|s/2,10//2)- O

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

Theorem 3.5 Let Q, p and a be as in Theorem [ Assume that f € L1(Q) N (VLP(Q)) for
some q € [1,00] and fulfills (I2]). Let u be a weak solution to problem (LI)). Let 0 < o < p.
Then there exists a constant C' such that

(3.26) IVull o) < CHfHLq(Q

if either
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(i)g>1,q(p—1) <o and

p(p—1)
P

(3.27) sup
ocs<l2l  p(s)

or
(i) 1< g<oo,0<o<q(p—1) and

121/2 Pt —a]
(3.28) / < i )pqpl ds < o0,
0 Vp(s)

or
(iii) ¢ = 0o and

121/2 S \3aSD
(3.29) /0 (l/p(S)) ds < o0,

or
(iv) g =1 and

12(/2 S \rop ds
3.30 S .
(3:30) [ G T

Moreover the constant C' in ([B.26]) depends only on p, q, o and on the left-hand side either of

B27), or B2]), or 329) or [B30), respectively.

Cases (i)—(1ii) of Theorem .5 are proved in [CM1], Theorem 5.1]; an alternative proof can be
given by an argument analogous to that of Theorem [.T] Sectiondl Case (iv) is a straightforward
consequence of the following proposition.

Proposition 3.6 Let 2, p and a be as in Theorem [Il Assume that f € LY(Q) N (VIP(Q))
and fulfills (L2). Let u be a weak solution to (II). Let wy : (0,]2]) — [0,00) be the function
defined by
(331) wp(s) = (svp71(s/2)7,  for s € (0,]9).
Then there exists a constant C = C(p,n) such that
1
(3:32) IVellaes, @ < ClFIE Ty
where M,,,(Q) 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

9 rlol/2 . g 1 L >
rwi\<><ufium< / d<—DupP><r>> <2pufium< p(3/2)>

for s € (0,]92|). Inequality (3.32)) follows. m|



16

Let us note that Theorem [B.3] can also be used to provide a further alternate proof of Cases
(i)—(iii) of Theorem when ¢ < 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 B3]

Corollary 3.7 Let Q, p and a be as in Theorem [I.1. Let X () be an r.i. space and let f €
X( Q)N (VIP(Q)). Let u be a weak solution to problem (L1]). Assume that Y () is an r.i. space
such that

(3.33) (1 / ! < /0 "6(0) d,o)p/ d(—DvT )(7’)> < ClIOIZ o

Y (0,2))

S

for some constant C and every nonnegative and non-increasing function ¢ € X (0,[Q]). Then
there exists a constant C; = C1(C') such that

1
(3.34) IVully ) < Cillfll% 0

Proof. Inequality ([8.34]) immediatly follows from (3.9]), (3.33) and the fact that the dilation
operator H defined on any function ¢ € M(0,|92|) by

H¢(S) = ¢(S/2)7 for s € (07 ’Q‘)a

is bounded in any r.i. space on (0, |Q2|) (see e.g. [BS, Chapter 3, Proposition 5.11]). m|

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

% /0 "o (r)dr

holds every nonnegative and non-increasing function ¢ € X (0, |€2|) and for some constant Cs,
and

(3.35) < C2ll9llx (0,0

X(0,00)

S

1 rlel . 1
336) (L[ orranino) | <oz,

Y (0,2

for some constant C3 and every ¢ as above, then (B8.34]) holds with Cy1 = C1(C4,C3). Indeed,
if (336) is in force, then (3.33) holds with ¢ replaced by * L [ ¢(r)dr on the right-hand side.

Inequality (3.34) then follows via (3.35]).

Theorem 3.9 Let Q, p and a be as in Theorem[I 1l Let 0 < o <p, 1 < g <o00,0<7,0< 0.
o

Let f € LY»1(Q) N (VYP(Q)) and let u be a weak solution to problem (LI)). Then there exists

a constant C such that

1
(3.37) IVullzee < CIIT

if either
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(i) 7 < o and
81+p(p;1) _g
(3.38) sup < o0,
0<5<% I/p(S)
or
(ii) v > o and
91/2 ¢ 4PN 56D ds
(3.39) / <7> .
0 Vp(s) s

Moreover the constant C' in (337) depends only on p, q, o, 0, v and on the left-hand side either

of B38) or B3Y9), respectively.

The proof of Theorem relies upon Corollary 3.7 and on a characterization of weighted
one-dimensional Hardy-type inequalities for non-increasing functions established in [Go]. The
arguments to be used are similar to those exploited in the proof of [CMI1, Theorem 4.1]. The
details are omitted for brevity.

3.2 Proof of Theorem [1.1]

A key step in our proof of Theorem [I1] is the following uniform integrability result for the
gradient of weak solutions to (L)) with f € (V1(2))’, which relies upon Theorem [3.3

Lemma 3.10 Let Q, p and a be as in Theorem [[1. Assume that f € LI(Q) N (VLP(Q)) for
some q € [1,00] and fulfills (L2). Then there exists a function ¢ : (0,00) — [0,00), depending
on Q, p and q, satisfying

(3.40) lim ¢(s) =0,

s—0t

and such that, if v is a weak solution to (L) satisfying [B.2)), then

(3.41) [ Vsl e < P sl
for every measurable set F C Q.

Proof. By the Hardy-Littlewood inequality (Z.3]) and Theorem 3.3, we have that

17
(3.42) / Vs P~ ldz < / Vs [ (s)P~Lds
F 0

= e (1 / h ( A fyp)dp)p/d(—mﬁ )(r)) " ds
= e (1 / o ( A fi(p)dp>p/d(—sz§1” )(r)) s
w2 ()" /|FQ/|:2 ([ f;@)dp)p/d(—m;lp ><r>)”1' .
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Assume first that 1 < ¢ < oo and (L)) is in force. Let us preliminarily observe that

(3.43) lim (%) Y 0,

s—0t

since

) q
s < 1 5 d [ Q
/ <L)pdr27q// R 7 fors € (0,[00/2).
0 \up(r) vp(s) v 70 q +pyp(8)?

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

(3.44) lim s'/Pk(s) =0,

s—0t

and

1
™

(3.45) ( / o ( [ fi<p>dp)p/d<—wﬁ ><r>) " < ROl -

To verify this claim, assume first that p’ > ¢. By a weighted Hardy inequality [Mad, Section
1.3], inequality (B.45]) holds with

(3.46) k(s)=C sup Vp(T)_l/pT% ,
s<r<|Q|/2

for some constant C' = C(p, q). Moreover, x fulfils (3.44]), since

1
(3.47) lim s sup u,(r)"YPr7 =0.
5—0F s<r<|Q/2

1
Indeed, equation (3.47)) holds trivially if  sup l/p(T‘)_l/ Prd < oo. If this is not the case, then
0<r<|Q2]/2
for each s € (0,|Q|/2) define

1 1
r(s) = inf {r € [5,[Q1/2] : 20(r) P07 = sup  w(p)” 7o |
s<p<[Q]/2

and observe that the function 7(s) converges monotonically to 0 as s goes to 0, and that

(3.48) lim (sl/p sup Vp(r)_l/prﬁ) <2 lim sl/pup(r(s))_l/pr(s)é

s—0t s<r<|Ql/2 s—0+

< 7ty o

by B43).
Consider next the case when p’ < ¢. An appropriate weighted Hardy inequality [Mad, Section
1.3] now tells us that inequality ([3.45]) holds with

q 9—p

w1 w=cf [ o (] 'Q/QX(S,m/g)(p)d(—Du;lP)(p))”w) "
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p/

d D are replaced by 1 and 1%’

q—p’

q—
qp

for some constant C' = C(p,q). Here, the exponents and

respectively, when ¢ = co. We have that

q 1 1 q

(3.50) (s) = c< /0 (it uy(s) ) T dr + / O e () 7 dr)

’
-p

<C Sl/q, —I—C</|Q/2< r )(pl)?qz)’)dr>qqp"
Vp(s)l/p s vp(r)

Thus,

(3.51)  s/Pr(s) < C(

q a—p'
s )%Sl/q/ n Csl/p</ﬂl/2 < r >(p1)(qz)’)dr> qp’
Vp(s) s vp(1)
a—p’

S ND 1 PoNG 2 NS NS
C(——)?sY + Cs'?  su — )" </ <—> d7‘> ,
<up<s>) s<r<iol/2 (,,pm) NG

and hence x(s) fulfils (3:44]) also in this case, by ([B3.43]), by (L8) and by the fact that

’
q

Jm (s (o)) =0

as an analogous argument as in the proof of (3.48)) shows.
We have thus proved that
(3.52)

IN

S
7

Q2 e v NN
/( / ( / fi<p>dp) d<—DuplP><r>) < (BN If2lmoays  for s € (0, ]21/2),

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

sy [ ( [ £ a7 ><p>) "

/
q

< 0(/0 (%) pd?“)q 1f ¥ ooy for s € (0,]9]/2),

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 [Go, Theorem 1.1 and Remark 1.4],
the inequality

=

L
7

1 1 1 »
(3.54) / r-l/p’< / ¢<p>ﬁ’pp’d<—Du,}p><p>) dr < Clléllaon)

holds for every nonnegative non-increasing function ¢ in (0, 1) if

L
7

o ([ ([ (o [ () ) o) ) <

Qe
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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 ([3.53) (up to a multiplicative constant depending on p and ¢). Thus, inequality
BE53) will follow if we show that

> dr,

(3.56) /01 </0T <pp'7/zo(,0)ﬁ +//: <fo0)>p_lld9>Fp_ﬁdp>qlr—q’dr <C 01 <Vp7£r

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

[ ([ () o) s | ()

P
] dr,
for some constant C' = C'(g). Thus, it only remains to prove that
q

o [ (L ) ) o) s [ (575) o

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

H
SIEN

!

!

L
7

(3.50) [/ [ %ﬁdﬁ)p i)
<[ (L Ga) o)
e[ ([ ()" )" Far

On the other hand, since v, is a non-increasing function, by [Go, Theorem 1.1 and Remark 1.4],
the right-hand side of ([59) does not exceed the right-hand side of (3.58]), and hence (B.5]))
follows. Assume now that p > ¢. Then

1 1
7

(3.60) /01 </0 </p (%)plcw)p p‘ﬁdp>q,r—q’dr

q

LU ) ) () e
cof ()

for some constant C' = C(p, ¢), where the last inequality holds by the Hardy inequality. Inequality
(B58)) is established also in this case. Thus, inequality ([B.50]), and hence ([B.53)), is fully proved.
Combining (3.42]), (352) and (3.53]), and making use of the fact that

15 N Lao,s) < CllfElLaco,s)

for some constant C' = C(q), by the Hardy inequality, conclude the proof in the case when
1 <q< o0



21

Let us finally focus on the case when ¢ = 1. The counterpart of ([B.43]) is now

s
3.61 li =0.
(3.61) P 8 Vp(s)
Inequality (3.45) holds with

(3.62) k(s) = Cup(s) P,

and hence, by ([B.61]), the function x fulfils (3.44]). Inequality (3.52) is thus established. On the
other hand,

=

(3.63) [ ([ rer v a-oi ) a

S , S % P
< 1202 /0 /( [ ap; P><p>> dr

. s r 1/pd74
<72l o,101/2) C\wmy)
p

The conclusion follows via (3.42]), (3.52) and (B.63). i

We are now ready to prove Theorem [L.1]

Proof of Theorem [L.1] Our assumptions ensure that a sequence {fx} C LI(Q2) N (VEP(Q))
exists such that

(3.64) fe— f in LI(Q)

and

(3.65) / fedx =0 for k € N.
Q

Indeed, if 1 < g < 0o, any sequence {fx} of continuous compactly supported functions fulfilling
B64) and (B3:65) does the job; when g = oo, it suffices to take fr = f for k& € N, since
VIP(Q) — LY(Q) provided that (L3) is in force, by ([Z25). We may also clearly assume that

(3.66) [ fella) <2 fllLa),  for k€N

By Proposition 2.2 for each k& € N there exists an unique weak solution u, € V1?(Q) to the
problem

Lot L
fulfilling

(3.68) med(ug) = 0.

Hence,

(3.69) /a(:E,Vuk) -Vo®dx = / fe®dz,
Q Q
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for every ® € VIP(Q).
We split the proof of the existence of an approximable solution to (II]) in steps. The outline
of the argument is related to that of [BBGGPV| [DMOP].

Step 1. There exists a measurable function u : Q — R such that
(3.70) Up — U a.e. in Q,

up to subsequences. Hence, property (ii) of the definition of approzimable solution holds.
Given any t,7 > 0, one has that

(3.71) {lur = um| > 73 < [{lug] > ¢} + Klum| > 3] + {7 (ur) — Te(um)| > 7},
for k,m € N. By (8:4) and (3.66)),

1 L 1 s
(8.72) (un)i(s) < vp(8) 7 [(fi) 21y < 27T |QITOT 0y ()77 | |2y for s € (0,121/2),

and for k € N, whence

1
L 22 [ £l e

, for t > 0,
tp—1

(3.73) Hu)< (B) S vy

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

(3.74) H{lug| >t} <e and [{|Jum| >t} <e.

Next, fix any smooth open set 2. CC €2 such that

(3.75) |\ Q] <e.

On choosing ® = T;(u) in (3.69) and making use of (B.66]) we obtain that

(3.76) / VT )P e :/ VP da g/ a(z, V) - Vg dz < 24207 ||| ooy,
Q {lukl <t} {lukl<t}

for k € N. In particular the sequence {T}(uy)} is bounded in W1P(Q.). By the compact em-
bedding of W1P(€Q.) into LP(£2.), T;(uz) converges (up to subsequences) to some function in
LP(€2.). In particular, {T;(ux)} is a Cauchy sequence in measure in §2.. Thus,

(3.77) {ITi(ur) = Te(um)| > TH < QN Q| + 92 0 {[Ti(ur) — Te(um)| > 7} < 2¢

provided that k& and m are sufficiently large. By (B71), (374) and 377, {ur} is (up to sub-
sequences) a Cauchy sequence in measure in €2, and hence there exists a measurable function
u: Q — R such that [B.70) holds.

Step 2.
(3.78) {Vui} is a Cauchy sequence in measure.

Given any t, 7,0 > 0, we have that

(3.79)  HIVur = V| >t} < {|Vug| > 73 + [{[Vum| > 7} + {|ugx — wm| > 0}
+ {|ug — um| <9, |Vug| < 7, |Vup| < 7, |[Vur, — Vug,| > t},
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for k,m € N. Either assumption (L8] or (L9), according to whether ¢ € (1,00] or ¢ = 1, and
Theorem ensure, via (3.60]), that

(3.80) Vgl o-1@) < CHfHLq(Q

for some constant C' independent of k. Hence,

ClIfII7
(3.81) (V] > 7} < (%) ,
for k£ € N and for some constant C' independent of k. Thus 7 can be chosen so large that
(3.82) H{|Vug| > 7} <e, for k € N.
Next, set
(3.83) G = {Jur — um| < 0,|Vug| < 7, |Vupy| <7, |Vugp — Vuy,| >t}

We claim that, if ([3.82]) is fulfilled, then
(3.84) |G| <e.
To verify our claim, observe that, if we define
S={(&n) eR™: ¢ <7 In| <7, |6 —n| > 7},

and [ : Q — [0,00) as

l(x) = inf{[a(z,8) — alz,n)] - (€ —n) : (§;n) € S},
then I(z) > 0 and
(3.85) {l(z) =0} =0.

Actually, this is a consequence of (L5l and of the fact that S is compact and a(z, §) is continuous
in & for every z outside a subset of {2 of Lebesgue measure zero.
Now,

/ l(z)dx < / [a(z, Vug) — a(z, Vup,)] - (Vug — Vuy,) dx
G G

< / [a(z, Vu) — a(z, Vuy,)] - (Vug — Vuy,) de

(3.86) {lue—um| <o}

= / [a(x, Vug) — a(z, Vuy,)] - V(Ts(ug — uy)) dx
Q

- /Q (i — Fu) Tt — ) < 419075 Lo

where the last equality follows on making use of Ts(ur — uy,) as test function in ([3.69) for k£ and
m and substracting the resulting equations. Thanks to (3.85]), one can show that for every ¢ > 0
there exists # > 0 such that if a measurable set F' C Q fulfills [, I(xz)dx < 0, then |F| < e. Thus,

choosing § so small that 4|Q| 76| fllLa(o) < 0, inequality ([B3.84]) follows.
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Finally, since, by Step 1, {uy} is a Cauchy sequence in measure in §2,

(3.87) H{luk — um| > 0} < e,
if k£ and m are sufficiently large. Combining (3.79), (3.82), (3.84]) and (B.87)) yields
{IVug = V| >t} < 4e,

for sufficiently large k& and m. Property (B.78)) is thus established.
Step 3. u € WP (Q), and

(3.88) Vur — Vu a.e. in

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 :  — R”
such that

(3.89) Vu, — Z a.e. in )

(up subsequences). Fix any ¢t > 0. By B.76), {T}(ux)} is bounded in W1P(€2). Thus, there exists
a function u; € WHP(Q) such that

(3.90) Ty(ur) =7 weakly in WhP(Q)

(up subsequences). By Step 1, Ty(uy) — Ti(u) a.e. in €, and hence

(3.91) uy = Ti(u) a.e. in Q.
Thus,
(3.92) Ti(ug) — Ti(u) weakly in W1P(Q).

In particular, u € Wr}’p (Q), and
(3.93) V(Ti(u)) = X{juj<y Vu  a.e. in Q.
By B.70) and (3.89),
V(Ti(uk)) = X{jugl<ty VU = X{ju|<}Z  a.e.in Q.
Hence, by (3.92)
(3.94) V(Ti(v)) = X{juj<yZ  ae. in Q.
Owing to the arbitrariness of ¢, coupling (3.93]) and (3.94]) yields

(3.95) Z =Vu a.e. in .

Equation (3.88]) is a consequence of (B.89) and (B.95]).

Step 4. v € VIP~Y(Q) and satisfies property (i) of the definition of approximable solution.
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JFrom (B:88) and (B.80), via Fatou’s lemma, we deduce that

1

IVullss0) < ClF Ity

for some constant C' independent of f. Hence, u € V1P=1(Q).
As far as property (i) of the definition of approximable solution is concerned, by (3.88])

(3.96) a(x, Vug) — a(z, Vu) for a.e. z € Q.

Fix any ® € W1°°(Q) and any measurable set F' C €. Owing to Lemma 310 and (3.66]),
(3.97) / la(z, Vug) - Vol do < Vol e / (VurP~! + h(z)) d
F F

< Vol <<(IF|)||f||Lq(Q) e dx)

for some function ¢ : (0,00) — [0,00) such that lim,_,5+ ¢(s) = 0. From (3.90) and (3.97), via
Vitali’s convergence theorem, we deduce that the left-hand side of ([B.69]) converges to the left-
hand side of (2.I6]) as K — oo. The right-hand side of ([8.69) 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 (ILTI).

We are now concerned with the uniqueness of the solution to (LII). Assume that u and
7 are approximable solutions to problem (LI)). Then there exist sequences {fz} and {f,} C
LA(Q) N (VEP(Q)) having the following properties: fQ frdx = fQ frdx =0; fp — fand f, — f
in L1($2); the weak solutions uy to problem ([B.67) and the weak solutions 7y to problem (B.67))
with f;, replaced by fy, fulfill uy — w and @ — @ a.e. in . Fix any ¢ > 0 and choose the test
function ® = T} (u, — ) in ([B69), and in the same equation with uy and fy replaced by 1y and
f, respectively. Subtracting the resulting equations yields

(3.98) /QX{uk—uth} [a(z, Vug) — a(z, V)] - (Vug — Vig) doe = /Q(fk — Fi)Te(up, — ) da
for k € N. Since |T;(ux — )| <t in Q and fi — f, — 0 in LI(2), the right-hand side of (3.98))
converges to 0 as k — oco. On the other hand, arguments analogous to those exploited above in
the proof of the existence tell us that Vug — Vu and Vi, — V7 a.e. in 2, and hence, by (3]
and Fatou’s lemma,

/{| _al<t) [a(z,Vu) — a(z, Va)] - (Vu — Vu) dr = 0.

Thus, owing to (L3]), we have that Vu = V@ a.e. in {|u —u| < t} for every ¢ > 0, and hence
(3.99) Vu = Vu a.e. in Q.

When p > 2, equation ([3.99) immediately entails that © — @ = ¢ in Q for some ¢ € R. Indeed,
since u, 7 € V1?71(Q) and p — 1 > 1, u and T are Sobolev functions in this case.
The case when 1 < p < 2 is more delicate. Consider a family {Q:}.~o of smooth open sets
invading €. A version of the Poincare inequality [Madl, [Zi] tells us that a constant C'(£2.) exists
such that
i{
(3.100) < lv — medg, (v)]" dx>" <C(.) [ |Vvlda,
Qe Qe
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for every v € WH1(Q,). Fix any t,7 > 0. An application of (.I00) with v = T, (u — T}(@)), and
the use of ([3.99]) entail that

1
!

(3.101) (/ T (1) e (T~ ()" i)

< C(9) / |Vu|dx—|—/ |Vuldz | .
{t<|u|<t+7} {t—r<|ul<t}

We claim that, for each 7 > 0, the right-hand side of (B.I01I]) converges to 0 as t — oo. To verify
this claim, choose the test fnction ® = T (ug — Ty (ug)) in [B69) and exploit (3] to deduce that

(3.102) / |Vug|P dx < / a(z, Vuyg) - Vug de < 7'/ | fre| dex.
{t<|ug|<t+7} {t<|ur|<t+7} {luk|>t}

On passing to the limit as & — oo in ([B.102]) one can easily deduce that

(3.103) / IVl dz < 7/ (| da.
{t<|ul<t+T1} {|u|>t}

Hence, the first integral on the right-hand side of (B.I01]) approaches 0 as ¢ — co. An analogous
argument shows that also the last integral in (3.I01]) goes to 0 as t — co. Since

lim <TT(u —Ty(w)) — medq, (Tr(u — Tt(ﬂ)))) =T.(u—u) — medq_(T-(u—1)), a.e. in {2,

t—o0

from (B.I01]), via Fatou’s lemma, we obtain that
(3.104) / T (u — @) — medq_ (Ty (v —w))|" dz =0

for 7 > 0. Thus, the integrand in (3.104]) vanishes a.e. in €. for every 7 > 0, and hence also its
limit as 7 — oo vanishes a.e. in .. Therefore, a constant c(e) exists such that u — 7 = ¢(¢) in
Q. for every € > 0. Consequently, v — v = ¢ in §2 for some ¢ € R.

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 (L)), with different right-hand sides in (V1P(£2))’, under the
strong monotonicity assumption ([LI0). 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

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

= 11
(4.1) IVu = Vollzo@) < CIf = gllfay If Loy + lglla@) 7



27

if either
(1) g>1, q(p—1) <o and B21) holds,

or
(i) 1 < g < o0, 0< 0 <qp—1) and B2]) holds,
or

(111) ¢ = oo and ([B3:29) holds,

or

(v) g =1 and B30) holds.

Moreover, the constant C' in ([d1)) depends only on p, q, o and on the left-hand side either of

B27), or B23), or B29), or B.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 < ¢ < oo, and hence that we are dealing either with case (i) or (7).

We may suppose, without loss of generality, that © and v are normalized in such a way that

medq(u) = medg(v) = 0. Given any v € (—1,0) and € > 0, define (u — v)c, : 2 — R as

(4 = )ey = max{(u —v)4 e} —max{(u —v)_ e}
The chain rule for derivatives in Sobolev spaces ensures that (u — v). , € VIP(Q), and that
V(u—v)ey = v+ 1Du —v["Xjy—p> V(u —v) a.e. in Q.

Thus, the function (u — v)., can be used as test function ® is the definition of weak solution
for 4 and v. Subtracting the resulting equations yields

(4.2) (y+1) /{| e lu —v|"[a(z, Vu) — a(z, Vv)] - V(u —v)dz = /Q(u —V)eq(f —g)dx.

If 1 < p < 2, making use of (LI0) and passing to the limit as ¢ — 07 in ([@2) tell us that

4.3 /u—vV de < C [ |u—v|""f —gldx.
3 N e A

If p > 2, then the same argument yields
(4.4) / ]u—v\”\Vu—Vfu]pda:SC/ lu — v f — gl da.
Q Q

Consider first the case when 1 < p < 2. Let («, 3, 0) be the solution to the system

(15 r-255 =0
l—a o8

(1.6 LT

(4.7) ae q.
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Namely,
oq+pq— 20
4.8 . LI
(4.8) “ 2pq — 20
20
4.9 ==
(1.9) e
20q
4.10 =
( ) e qo +pq — 20
Observe that a € (1/2,1), § > o and
(4.11) ap= 22
pqg—o

Now, choose v = 2(a— 1) in (43]), and note that actually v € (—1,0). Thus, the following chain
holds:

(4.12)
B

B 1-8
a-1)8 (IVu = Vollu —v]*71)? |\ ? / o 2
— — dx < d d
/Q (|Vu = Vollu —v]*™1)" do < </Q (Val T VoD x Q(\Vu] + |Vo|)? dz

(by Holder’s inequality)

@
(M

2 1-
< ( [ 17 = gl — e dx> ( [+ |Vv|>0dw)

(by (@3) and (&3)

2(a71)+1§ a972(a71)71§ 1—
ap [e7] «e
< ([ u-viea) ([ 17 = glesion ao) ([avu-+1verc)

Q Q Q

(by Holder’s inequality)

Nis

_ </Q lu — v|prs dx>2€' </Q|f—g|qu>2i (/Q(|W|+|W|)f’dx>1_g
(by @) and (LI1).

Next, observe that o > ¢(p —1) if and only if 2L > g(p — 1). Thus, an application of Theorem

pq—o =
with o replaced by 74 tells us that, either under (2.I0) or (2.II), according to whether
o>q(p—1)oro<q(p—1), one has that

1 1

—1 -1
@13l e g <O nd ol e o < Cloll i



Moreover, by Theorem [3.5],
1 1
(114 IVullorioy < Cllflt and  [Vollzo@) < CllglE, -

Combining (£12)-(#14) yields

o(g—-1) B
2

8
29 _o_
@19) [ 9ol Pdn <0 ([ 1 =atde) " (Iflana + lolaogey) 102
By Holder’s inequality, (Z6]), (1)) and (ZI3]),

@16) [ [Vu- Vol = 2 [ [V ol ol
Q a” Jqo

1 5. \? oq 1-
< — |V|u—v|%” dz |u — v|rpa—o dx
a? \Ja Q
(B=0)o

: q
gc( /Q \vru—v\arﬁdw) (1l o) + 9l ooy T007

w9

Inequality (1)) follows from (£I5) and (£I6).

Assume now that p > 2. Let (a, ) be the solution to the system

ap
4.17 =
(4.17) oo —plo—1 -1 ¢
1—

(4.18) @ 9P _,

a p—o
namely

-1 —
o= qop and oo Palp—1) +olg—p)
pa(p —1) +o(q —p) p(pq — o)
In particular,
(4.19) ap = 74
pq—o

29

also in this case. Take 7 = p(av — 1) in ([@4]), an admissible choice since p(aw—1) € (—1,0). From

#4), (EI19), (@I7) and (EI3]) one deduces that
(4.20) / V| — v|P da = ap/ (1Y - Vollu — o) da
Q Q
< 0/ 1 — gllu — vP@-D+L g
Q

§C</9|u—v|w;qadx> </|f g|qu>

< O (Iflzago) + llgllay) @ R 1f = 9llLa) -
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Analogously to (4.16]), we have that

1 » _oq_ -2
(4.21) / Vu — V|7 de < — </ \V!u—fu]a\ﬁdaj> ’ </ |u — v|pi—o dx) ’
Q o Q Q
»

<C </Q |V|u—v|*P dx) (HfHLq(Q) + Hg”Lq(Q))%(l—%)

o

< C" (I llac) + N9llLa) ™ I1f = 9l farey:

where the second inequality holds owing to (£I3]) and the last one to (£20). This completes the
proof of (@) in cases (i) and (i7).
Case (iii) can be dealt with an analogous argument, requiring easy modifications. The details
are omitted for brevity.
Finally, consider case (iv). As above, we may assume that medg(u) = medg(v) = 0. Let us
set
w=(u—v)t.

Given any integrable function ( : (0, |2|/2) — [0, 00), define A : [0,]Q]/2] — [0,0) as
(4.22) A0 = [ Codp, torre /2
0

Moreover, for any fixed s € [0,]€2|/2], define I : [0, ]€2]/2] — [0,00) as

[ A() if 0<r<s,
(4.23) I(r) = { A(s) if s<r<Q|/2,

and @ : Q — [0,00) as

w(x)
(4.24) ®(z) = /0 I(o(t)) dt,  foraz e Q.

Since I o iy, is a bounded function, the chain rule for derivatives in Sobolev spaces tells us that
® ¢ VIP(Q) and

(4.25) V& = x(y—vs>0H (Hw(w))(Vu — Vo) a.e. in Q.

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

(4.26) /{ o) I(pw(w(x)))a(z, Vu) — a(z, Vv)] - (Vu — Vo) de = /Q(f —g)®dx.
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Observe that

(4.27) 1@ oy < /0 " I (t)) dt

:/OO A(uw(t))dtJr/w*(S)A(s)dt
w*(s) 0

T dpde £ Ay )

—/w*(s)/o C(p)dpdt + A(s)w*(s

- /0 (w*(p) —w*())C(p) dp + As)™(s)

- /0 "W (p)C(p) dp

</ (s (p/2) + 7 (/2)C(p) dp
0

< (1415 + V-5t ) [ oator2)™5 ) o,

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

(#.27) entails that

(4.28) /{ >O}I(uw(w(a;)))[a(x, Vu) —a(x, V)] - (Vu — Vo) dx

<106 = sl (14 sty + o1y ) [ w7250

Let us distinguish the cases when 1 < p < 2 and p > 2.
First, assume that p > 2. By ([.I0) and (4.28]),

(4.29) C |VwPI (o (w(z))) de
{u—v>0}

<106 = sl (141 + o1y ) [ w250
Since w and w* are equidistributed functions and [ is non-decreasing,
(4.30) (Iopwow) (r)=(Iopyow) (r)>1L(r)=1(r), forre(0,(9Q/2).
Hence, by (2.3,

1

wsy [ Vel ez [TV e pow) () dr
1]

> /0 |Vw|*(r)PI(r)dr

> /O [Vl (r)PL(r) dr

> |Vw|*(s //C dpdr for s € (0,[]/2).
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(From (4.29) and (4.31]) we obtain that

(432)  C|Vu p_Jo & ) dr
fo Vp 7‘/2 )= ”C( ) dr

for s € (0,92/2). Clearly,

Jo ¢(r)(s —r) dr
K Jo v 7"/2)1 () dr
for s € (0,]92|/2). Thus, owing to the arbitrariness of (, inequality ([£32]) implies that

1
<107 = 9)+luri (1 1y + - 150 ).

1 s 1
(4.33) = (s = r)vp(r/2) 7= lzeo0,5) 2 5¥p(s/4) 77

o c =\
43 Vel S <||(f 9+l (nmm+||g—||L1<Q>>> ,

for s € (0,/2]/2). An analogous argument yields a similar inequality with (u — v); (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 : Q — [0,00) by

2
H(z) = [Vel? —, forzeqQ.
(IVul + |Vo[) 77
JFrom (ITI0) and [28) we deduce that
(435)  C H(z)I (po(w(x))) do

{u—v>0}
<10 = Dl (141 + o1y ) [ w250

The same argument leading to (4.34]) now shows that

C L P
(136)  H'(s) < — (16 = 9+l (M + o1 ))
s PATESE 9)+llL1 (@) +1r (Q 9=l ()
for s € (0,/€2|/2). On the other hand,
(437 [Vul*(s) = (HE(Vul+ Vo) Z ) (s)
< H*(s/2)2

(IVul + [V <s/2>2;”
< CH*(s/2)% (|Vu| (s/4)°2" + |Vo|*(s/4) 2" )

2—p

* 2 1 P 2
< (o2t (smy(o/97) 7 (151750 + 191 )
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 B.6l Coupling (£36) and (4.37)) yields

C (3—=p)o
—|I(f — 9)+||L1 (Hf”Ll(Q) + llgll 1)) 2D
<31/p(s/8)P 1)

for s € (0,]€2]/2). Inequality (£38)), and a similar inequality with (u —v)4 (i.e. w) replaced by

(u—v)_, imply ([@I) when (B30) is in force.

(4.38) IVw]*(s)7 <
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4.2 Proof of Theorem

We proceed through the same steps and make use of the same notations as in the proof of
Theorem [Tl 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 (L8] or (L9), according to whether ¢ € (1, 00] or ¢ = 1, Theorem [£.1] and
(3:60]) ensure that

1

1 1 _1
(4.39) IVug = Vumllzo-10) < Clfe = fmll Loy 1 1 Zagey”

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 € VIP~Y(Q), and satisfies property (i) of the definition of approzimable solution.

JFrom Theorem 3.5 Step 3 and Fatou’s Lemma, we get that
IVullo-1(q) < iminf [[Vug]| o-1(q) < CllfllLa),

for some constant C, whence v € V1P~1(Q). In order to prove (Z.I6)), note that

p—2 p—2 p—1

8uk _ 8um

Ou,

(%ci

Oy,

B (%cz

Ouk
&TZ'

8uk
(%ci

(4.40) Zp

Ouy p—2

. . Ouy,
for k,m € N. Coupling (£39) and (4.40]) entails that {a_xf Oz

} is a Cauchy sequence in

OJuy p=

Since Vu — Vu a.e. in ) by Step 3, necessarily

LY(Q), for i=1,....;n. Thus, the sequence {%

2
} converges to some function in L'(£2).

duy |Oup P2 Ou |Ou P .
4.41 L (2 fori=1,...,n.
( ) al‘z 8$Z —>al‘2 8$Z m ( )7 ore yerna Tt
Now, define the Carathéodory function b : ) x R" — R"” as

2— 2—

(4.42) b(w,n) = ale,mlm 7=, malnal 1), for (a,m) € Q2 x R
Hence,
(4.43) a(z, &) = b(E|& P72, . &alénlP7?),  for (z,€) € Q x R™,

and, by (L4), for a.e. x € Q
(1.44) bz, m)| < C(lnl + h(z)),  for y € R

By ([#44), the Nemytski operator N : (L'(Q))" — (L'(Q))", defined by Nz(z) = b(z, z(x)), for
z € (LY(2))", is continuous (see [Zé, Section 26.3]). Thus, by (@4I) and (@3],

a(x,Vuy) — a(z, Vu) in (L'(Q)".
Consequently,

klim a(z,Vug) - V®dr = / a(x,Vu) - Vodz
—0 Jo Q
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for every ® € W1>°(Q). Trivially,

lim fkq)dx:/f@da:,
k—oo Jo Q

for any such ®. Hence, (ZI6]) follows from (3.69). This completes the proof of the existence of
an approximable solution to (LI]).

As far as (LII)) is concerned, by the definition of approximable solution, there exists se-
quences {fx} and {gx} in L4(Q) N (VEP(Q)) such that f,, — f and gx — g in LI(Q) as k — oo,
and such that the sequences {uy} and {v;} of the weak solutions to problem (L), with f re-

placed by fr and f replaced by gi, converge to u and v, respectively, a.e. in §2. jFrom Theorem
41l we have that

1 11
(4.45) IVu, = Vol o-1() < Cllfe = gkl fagqy el ooy + lgkllpag)) 777

for k € N. The same argument as in the proof of existence above tells us that Vu, — Vu and
Vv, — Vv a.e. in Q (up to subsequences). Hence, by Fatou’s lemma, we deduce (LIT]).

In particular, if f = g, then (LII]) entails that Vu = Vv a.e. in Q. Thus, the same argument
as in the proof of Theorem [[T] ensures that u — v = ¢ in Q for some ¢ € R. This establishes the
uniqueness of the solution up to additive constants. O

5 Applications and examples

Before presenting some applications of Theorems [Tl and to special domains and classes of
domains €2, we state, for comparison, counterparts of these results involving the isoperimetric
function X. They immediately follow from Theorems [T and .2} via (2.27]).

Corollary 5.1 Let Q, p, q, a and f be as in Theorem [I1. Assume that either
(i) 1 <¢g< o0 and

/
q_
7

1Q/2 1Q1/2 g \»
Nl P
(5.1) /0 sp</s )\(r)p'> ds < 00,

or
(ii) ¢ =1 and

Q2 L IR g N\ P

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

Corollary 5.2 Let Q, p, q, a and f be as in Theorem [[.2. Assume that either 1 < ¢ < oo and

EJ) holds, or g =1 and ([.2) holds.
Then there exists a unique (up to additive constants) approximable solution to problem (L))

depending continuously on the right-hand side of the equation. Precisely, if g is another function
from L9(Q) such that [, g(x)dz =0, and v is the solution to (LI with f replaced by g, then

1 1 1
[Vu = Vo[ pp-10) < C||f - 9||£q(g)(||f||Lq(Q) e

for some constant C' depending on p, q and on the left-hand side of either (B.1l) or (52). Here,
r = max{p, 2}.
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Recall from Section [24] that inequality (2.27) between A and v, holds for every domain € and
for every p > 1, whereas a converse inequality (even up to a multiplicative constant) fails, unless
Q is sufficiently regular. As anticipated in Section [I], Corollaries 5.1l and lead to conclusions
equivalent to those of Theorems [Tl and [[2], respectively, only if the domain €2 is regular enough
for the two sides of (2.27]) to be equivalent, namely if a constant C' exists such that

c /2 gp \17P ; 0

5.3 vp(s) < — or s € (0 2).

(5.3 w=e( [ 5) 0.191/2)

This is the case of Examples 1-5 below. However, if Q) is very irregular, as in Examples 6 and 7,
then (5.3)) fails, and Corollaries [5.1] and are essentially weaker than Theorems [[.T] and
In our examples we shall discuss the problem of existence and uniqueness of solutions to problem
(LI) via Theorem [Tl or Corollary [5.IL it is implicit that the continuous dependence on the data
will follow under the appropriate strong monotonicity assumption (LI0) by Theorem [[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 (230)), condition (LI is fulfilled. Thus, by Theorem [[.I] under
assumptions (L3)-(LH), a unique approximable solution to problem (LII) exists for any f €
LY(9).

The same conclusion follows from Corollary [5.1] since (5.3]) holds in this case.

Example 2. (Holder domains).
Let © be a connected and bounded open set with a Hélder boundary with exponent a € (0, 1),
and let 1 < p < é(n — 1) + 1. By the Sobolev embedding of [La] and by the equivalence of

([2:23)-([2.24]), we have that
(5.4) vp(s) > Cs'"nira  for s € (0,192]/2),

for some positive constant C'. Owing to Theorem [[.I] a unique approximable solution to (.
exists for any a € (0,1) and for any f € L'(1Q).
On the other hand, by (2.26]),

A(s) > Csooa  for s € (0,1€2]/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 (L.IJ).

Example 3. (John and ~-John domains).

Let v > 1. A bounded open set 2 in R" is called a y-John domain if there exist a constant ¢ €
(0,1) and a point zp € §2 such that for every = € € there exists a rectifiable curve w : [0,1] — €,
parametrized by arclenght, such that w(0) = z, w(l) = x, and

dist (wo(r), 082) > er”? for r € [0,1].

The ~-John domains generalize the standard John domains, which correspond to the case when
v =1 and arise in connection with the study of holomorphic dynamical systems and quasicon-
formal mappings. The notion of John and ~-John domain has been used in recent years in the
study of Sobolev inequalities. In particular, a result from [KM] (complementing [HK]) tells us
thatiprlandlS’yS%—i—l,then

Wh(Q) — L7(Q),
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or ¢ is any positive number, according to whether v > ﬁ—:l or

where either o =
(n—1 1

np
y+1-p
v < %. By the equivalence of ([2.23)) and ([2.24)), one has that

vp(s) > Cse for s € (0,192/2),

for some positive constant C. An application of Theorem [[. Tl ensures that a unique approximable
solution to (L)) exists for any f € L%(Q) if ¢ > 1 and 1 <y < -2 41, and also for f € L*(Q)
provided that 1 <~ < £ + 1.

It is easily verified, on exploiting (Z.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] — [0,00) be a differentiable convex function such that ¥(0) = 0.
Consider the set

Q={zxeR": 2| <I(zy),0 <z, <L}

(see Figure [), where z = (2/,7,) and 2’ = (z1,...,2,-1) € R*% Let © : [0, L] — [0,00) be
the function given by
p
O(p) = nwn/ I(r)"Ldr for p € [0, L].
0

We claim that (L9) is fulfilled for every p € (1,n). Actually, [Mad, 4.3.5/1] tells us that

3(x,)

L

(5.5) o)~

Figure 1: a cusp-shaped domain

o-La/2) ., \l-P
/ Y(r)r1 d7‘> for s € (0,(€]/2).
0-1(s)

Thus, (L) is equivalent to

/ool L, WY
(5.6) /3—1/1’ </ 79(r)z>1dr> ds < 00,
0 0-1(s)
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or, via a change of variable, to

(5.7) /0 ( /p el(m/z)ﬂ(r);_’lldr)l/p( /0 pz?(r)”_ldr>_l/p/ﬁ(p)”—ldp < .

By De L’Hopital rule,

f@)*l(\ﬂl/?) 9(r) = 1
(5.8)  limsup —2 o TP T~ < limsup - p 5 - .
p—ot I(p)~ =V [F9(r)n=Ldr = Lo (n = 1)p'd(p) T (p) [y O(r)ntdr — 1

Since 9’ is non-decreasing,

—nq/ P r n—1 r = ﬁ/(p) fOp (fOT ﬁ/(T)dT)n_ldT
(59 o)) [ oy tar = SR
IOV 9 (r)dr)" " dr 1
- (J§ 9/ (r)dr)" 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 [T}, if f € L'(2), then there exists a unique approximable solution to problem

(CI) under assumptions (L3))-(TH).

Notice that the same result can be derived via Corollary 5.1l Indeed, by [Ma3, Example 3.3.3/1],

A(s) = 9(O ()" ! for s € (0,192//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) > —oc and
lim,— ¢(p) = 0. Consider the unbounded set

Q={z eR" 2, > 0,[2'| <((2n)}

(see Figure ), where x = (2/,2,) and 2’ = (x1,...,2,_1) € R"7'. Assume that
(5.10) /000 C(r)"dr < oo,
in such a way that || < oco. Let T : [0,00) — [0,00) be the function given by
T(p) = nwy, /OO COr)"tdr for p > 0.
p

By [Madl, Example 4.3.5/2], if p > 1,

vy (s) ~ (/Tl(s) g(r)Hdr>l_p for 5 € (0,101/2).

T-1(9l/2)
An application of Theorem [[] tells us that there exists a unique solution to problem (I.I]) with
f e L1(Q) if either ¢ > 1 and

/
q
7

s [T o) ([T o) o < o

=R
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Figure 2: an unbounded domain

or ¢g=1and

e

s [T ) ’ ([ ctrtar) " ctor i <.

For instance, if ((p) = m, then (5.11) and (5.I0) hold if 5 > %_ql/, whereas (0.12) never
holds, whatever 3 is. In the case when ((p) = e™?" with a > 0, condition (5.11)) holds for every
q € (1,00], whereas (5.12]) does not hold for any «.

Note that, by [Ma4, Example 3.3.3/2],

A(s) ~ (C(T_l(s)))n_l as s — 0.

Thus, (2.20) holds, and hence Corollary [5.1] leads to the same conclusions.

Example 6 (A domain from [CH])

Let us consider problem (1)) in the domain © C R? displayed in Figure Bl and borrowed from
[CH], where it is exhibited as an example of a domain in which the Poincaré inequality fails. In
the figure, L = 27% and | = §(27F), where k € N and ¢ : [0,00) — [0,00) is any function such
that: §(2s) < ¢d(s) for some ¢ > 0 and for s > 0; % is non-decreasing; % is non-increasing
for some € > 0. One can show that, if 1 < p < 2, then

(5.13) vp(s) = 5(31/2)31%11 as s — 07

[CM2]. In particular, by (2:28]),

(5.14) A(s) = 3(s'/?) as s — 0.

By Theorem [[1] it is easily verified that there exists a unique solution to problem (LT if
f e Li(Q) for any ¢ > 1. When ¢ = 1, the solution exists and is unique provided that

(5.15) /0 <%> l/pds < 0.
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ol 3

Figure 3: an example from |[CH]|

For instance, (5.15]) holds when §(s) = s® for some « € (1,p+1), or when §(s) ~ spH(log(l/s))ﬁ
for small s, with 8 > p.

The use of the isoperimetric function, namely of Corollary 5.1l yield worses results for the domain
of this example, for which inequality (53]) fails. For instance, if 0(s) = s®, the existence and
uniqueness of a solution to problem (II]) cannot be deduced from Corollary 5.1l unless either
a<2andq21,or2§a§p+landq>ﬁ.

Example 7 (Nikodym)

The most irregular domain  C R? that we consider is depicted in Figure @l It was introduced
by Nikodym in his study of Sobolev embeddings.

Figure 4: Nikodym example
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In the figure, L = 2% and [ = §(27%), where & € N and § : [0,00) — (0,00) is any increasing
Lipschitz continuous function such that 6(2s) < ¢d(s) < ¢’s for some contants ¢,¢’ > 0 and for
s> 0. If p > 1, one has that

(5.16) vp(s) = 0(s) as s — 0T,
and
(5.17) A(s) = 4(s) as s — 0

[Madl, Section 4.5]. By (5.106]) and Theorem [I1] there exists a unique approximable solution to
problem (LI]) provided that f € LI(Q2) for some ¢ > 1 and (L8] is fulfilled, namely

/

(5.18) A(j%>am<m.

On the other hand, condition (LX) never holds, and hence the case when f € L'(Q) is not
admissible in Theorem [L] for this domain.
In the special case when

(5.19) i(s) = s, for s > 0,
with @ > 1, condition (5.I8)) is equivalent to

(5.20) a<1+§.

Equations (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 (.1 actually requires stronger assumtpions on 4(s). For instance, when
§(s) is given by (5.19), one has to demand that o < 2 — 1. This is a more restrictive condition

than (G20). !
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