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1 Introduction
We are interested in the Dirichlet problem

u EVOVM(.Q),

(1.1)
Lu=f, feW'()
where §2 is an unbounded open subset of R”, n > 2, and L is a linear uniformly elliptic
second order differential operator with discontinuous coefficients in divergence form

N 9 0
L:—Za—x](dl/a—xl +d]> +;b,a—xl +C. (12)

ij=1

If £2 is bounded, this problem is classical in literature and has been deeply analyzed tak-
ing into account various kinds of hypotheses on the coefficients (for more details see, for
instance, [1-6]).

Considering unbounded domains, as far as we know, the first work on this subject goes
back to [7], where Bottaro and Marina provide, for n > 3, an existence and uniqueness
result for the solution of problem (1.1) assuming that

a; €L®(R), ij=1,...,n, (1.3)
b,d; e L"(2), i=1,...,n, ce L"(2) +L®(2), (1.4)
c=) (d)y=p, peR,. (L5)

i=1

In this order of ideas, various generalizations have been performed still maintaining hy-

potheses (1.3) and (1.5) but weakening the condition (1.4). Indeed in [8], where the case
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n > 2 is considered, b;, d; and c are supposed to satisfy assumptions as those in (1.4), but
just locally. Successively in [9], for n > 3, further improvements have been carried on since
b;, d; and c are in suitable Morrey-type spaces with lower summabilities.

In [7-9] we also find the bound

lullwrz@) < Cllf llw-12(0), (1.6)

where the dependence of the constant C on the data of the problem is fully determined.

More recently, in [10], supposing that the coefficients of lower-order terms are as in
[9] for n > 3 and as in [8] for n = 2, we showed that, for a sufficiently regular set §2, and
if f € L2(£2) N L°(£2), then there exists a constant C, whose dependence is completely
described, such that

lullr @) < Clif e ) (1.7)

for any bounded solution « of (1.1) and for every p €]2, +oo[.
Here, in the same framework but replacing the classical hypothesis of sign (1.5) by the

less common one

n

c=y (b zm neR, (L8)

i=1

we establish two kinds of results for the solution of (1.1). First of all, we provide an exis-
tence and uniqueness theorem, then, taking into account an additional assumption on the
regularity of the boundary of §2, we prove the analogue of (1.7).

Let us briefly survey the way these results are achieved. In Section 2, we introduce the
tools needed in the sequel. The definitions and some features of the Morrey-type spaces
are given and some functions u, related somehow to the solution of the problem and
to the coefficients of the operator, are described, together with some specific properties.
Section 3 is devoted to the solvability of problem (1.1). We start proving, by means of the
above mentioned functions u;, the estimate in (1.6) that leads also to the uniqueness at
once. Then, in view of well-known results of the operator theory, we get the existence
verifying that L is a Fredholm operator with zero index. In the last section, we prove the
claimed L”-estimate. This is done by means of a technical lemma, exploiting again the
functions u,, which allows us to conclude.

Considering the case p = 2, we notice that, as a consequence of (1.6), the bound (1.7) is
true under both sign hypotheses even supposing no regularity on the boundary of £2.

We believe that the two estimates (1.7), obtained under the different sign assumptions,
combined together should permit to prove, by means of a duality argument, that (1.7)
holds true actually for any p € ]1, +oo[, considering one of the hypotheses (1.5) or (1.8) at
a time.

For further studies of the Dirichlet problem for linear elliptic second order differential
equations with discontinuous coefficients in divergence form in unbounded domains we
refer the reader also to [11-13].
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2 Tools

This section is devoted to the definitions and to some fundamental properties of the
Morrey-type spaces where the coefficients of lower-order terms of our operator belong,
and of some functions u; related to the solution of the problem and to all the coefficients
of the operator (see the proofs of Theorem 3.1 and Lemma 4.1 for more details on this
aspect) that are indispensable tools in the sequel.

Given an unbounded open subset £2 of R”, n > 2, we denote by X'(£2) the o -algebra of
all Lebesgue measurable subsets of §2. For any E € X(£2), xg is its characteristic function
and E(x,r) is the intersection E N B(x,r) (x € R”, r € R,), where B(x,r) is the open ball
centered in x and with radius 7.

For g € [1,+0o[ and A € [0, x[, the space of Morrey type M?*(£2) is the set of all the
functions g in L7 (£2) such that

loc

lgllpary = sup T lgllia@e) < +00,
7€]0,1]
xXER

endowed with the norm above defined. Moreover, MZ"\(.Q) denotes the closure of C°(§2)
in M?%*(£2). These functional spaces generalize the classical notion of Morrey spaces to
the case of unbounded domains and were introduced in [9] (we refer also to [14] where
further characteristics are considered).

For the reader’s convenience, in the next lemma we recall some results of [15] and [8, 9]

concerning the multiplication operator
u GVOVLZ(.Q) — gueL*(2), (2.1)
where the function g belongs to suitable spaces of Morrey type.

Lemma 2.1 Ifg € M9 ($2), withq>2 and A =0 ifn =2, and g €12,n] and ). =n —q if
n > 2, then the operator in (2.1) is bounded and there exists a constant ¢ € R, such that

lgull (@) < cligllyar o) lullwrzey  Yu W *(2), (2.2)

with ¢ = ¢(n, q).
Moreover, ifg € MZ’A(.Q), then the operator in (2.1) is also compact.

Now, let us deal with the above mentioned functions u;. They were employed for the
first time in [7] and were studied in the framework of Morrey-type spaces in [9].
For /1 > k > 0, we define the functions of the real variable ¢

t—k ift>k,
Groo(t) =40 if —k<t<k, (2.3)
t+k ift<—k,

and

Giin(t) = Groo(£) = Ghoo (). (2.4)


http://www.boundaryvalueproblems.com/content/2012/1/67

Monsurrd and Transirico Boundary Value Problems 2012, 2012:67
http://www.boundaryvalueproblems.com/content/2012/1/67

Lemma 2.2 Let g € MZ"\(Q), u eVOVL2(Q) and ¢ € R,. Then there exist r € N and

ki,....,k, e R, with0 =k, <k,_1 <--- < ki < kg = +00, such that set

us = G, (), s=1,...,r,

o
one has ui, ..., u, eW"(2) and

lus| < lul, s=1,...,r,

ux,-(us)xj = (us)x,’(us)xjr §= 1,...,}", l;] = 1,...,1’1,

uths), = (s + - + u)(Us)y,, s=1,...,r0=1,...

||gXSupp(u3)x||Mqr}~(Q) <¢& §= 1,...,}",

r<c,

with ¢ = c(¢,q, |18l a2 (@)) Positive constant.

(2.5)

(2.6)
(2.7)
(2.8)
(2.9)
(2.10)
(2.11)

(2.12)

Proof The proofs of the properties (2.6), (2.7), (2.9), (2.11) and (2.12) can be found in [9].

Inequality (2.8) is an immediate consequence of (2.7).

Considering (2.10), observe that in the case s =1 it is a trivial consequence of (2.6).
Thus let us fix s € N and such that 2 < s <r. As already proved in [16] and in [7], in the

case of unbounded domains, one has

(Gksks—l(u))xi = G}%k&1 (Wuy, aeinf,i=1,...,n

This, together with (2.3) and (2.4), gives

supp(s)x; € {x € 2 st kg < |ul < ko1, ty, 7!0},

i=1,...,n.
On the other hand, by definition,

supp uy S {x € 2 s.t.|ul > kh}, h=1,...,r.
Combining (2.14) and (2.13), we conclude that

supp uy, N supp(u)y, = 9,
h=1,...,s—1,i=1,...,n. Hence by (2.6) we get (2.10).

3 Existence and uniqueness result

Let §2 be an unbounded open subset of R”, n > 2.

(2.13)

(2.14)

Page 4 of 12
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We are interested in the study of the following Dirichlet problem in £2:

u EVOVLZ £2),
() (3.1)
Lu=f, feW'*%),
where L is a second order linear differential operator in divergence form
n n
a d ad
L=-) —\aj—+d;j|+) bi—+¢ 3.2
Z ij ((ll} dx; 1) Z ’axi C (3.2)
ij=1 i=1
satisfying the following hypotheses on the leading coefficients:
a; € L*(82), ij=1,...,n,
< ()
>0: Y azE = vlE? aeinf2,VE R !
ij=1
Considering the coefficients of lower-order terms, we suppose that
bl',dl‘ EMZt')L(Q), dl'—bl‘ EMgt’}L(Q), i=1,...,m,
c e M"(R2),
(h2)

witht>landA=0ifn=2,
withte€]l,n/2land A =n-2tif n> 2,

n

c— Z(bi)xi >, W =constant> 0,
i=1 (h3)

in the sense of distributions on 2.

We associate to L the bilinear form

a(u,v) = / (Z(“ii”xi + dju)vx/ + <Z biuy, + cu) v> dx, (3.3)
I?)

ij=1 i=1
P2
u,vew - (£2).
As a consequence of Lemma 2.1, a is continuous on W?(£2)x W2(£2); and therefore,

the operator L :VOVLZ(.Q) — W~L2(2) is continuous too.

Theorem 3.1 Under hypotheses (hy)-(hs), problem (3.1) is uniquely solvable and its solu-
tion u satisfies the estimate

lullwrze) < Clif llw-12¢2), (3.4)
where C is a constant depending on n, t, v, u, |d; — billpperoy i=1,..., 1.

Proof We start proving estimate (3.4) that yields also to the uniqueness of the solution
at once. Successively, in view of classical results concerning operator theory, to get the
existence, it will be enough to verify that L is a Fredholm operator with zero index.

Page 5 of 12
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Let u;, for s =1,...,7, be the functions of Lemma 2.2 corresponding to a solution u of
(3.1),tog = Y%, |d; — b;| and to a positive real number ¢ that will be specified in the sequel.
By a well-known characterization of the space W~12(£2), we have

f=fo=> (e fi€LX(2),k=0,...,n.

i=1

Thus, if we take u; as a test function in the variational formulation of problem (3.1), by
simple calculations and (2.9) and (2.10), we obtain

/Qfousdx+;/gﬂ(us)xidx

= ﬂ(”; us)
[ n n
= / Z“t‘i”xi (Ms)x, + Z(diu(us)xi + biux,.us) + cuus:| dx
2] =1 i=1

[ n n n
= / Zﬂijuxi (us)xj + Z bi(uus)xi +cus + Z(dl - bi)u(us)xii| dx
2 i=1 i=1

Lij=1

[ n n
= / Zaij(us)xi(us)xj + Zbi(uus)xi + Culs
$2 i=1

Lij=1
+ i(di -b) (i uh> (MS)xi] dx.
i=1 h=s

Hypotheses (/1) and (/3) together with (2.7) give then
/fous dx + Z/ﬁ(us)xi dx > v/ (us)i dx + ,u/ (us)? dx
fo) o /e o) fo)
- [ Sl 3 i il
£ h=s i=1

(3.5)

On the other hand, by the Hélder inequality, the embedding results contained in Lem-
ma 2.1 and using hypothesis (/4,) and (2.11), one has that there exists a constant ¢y € R,
such that

[ 3l 3 - b
52 =g i=1

dx

r
< Z ” |Mh |ngupp(ug)x HLZ(Q) ” (Ms)x ||L2(.Q)
h=s

.
<co Z 22 1 w.2(2) 1€ Xsupp(us)s | ar2er (@) 145l w2 2)
h=s
r

<ecollusllwrzig) Y lunllwrzg),
h=s
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with ¢y = ¢g(n, £).
Hence, set

o = min{v, u},

by (3.5) we get

n
polls3pnz oy < ol lssllzziay + ) Il [ (),
i=1

12(2)

r

+ecollusllwray Y lunllwize).
h=s

Ko

5= we have
1]

Thus, choosing ¢ =

1 1«
i) < - Wz + 5 > lunllwrze
0
h=s

fors=1,...,r.
If we rewrite the last inequality for s = » and we estimate | u,||y12(g), then for s = r -1
and we estimate | u,_1|ly12(;) and so on, we get by substituting that

r—s+1

sl w2y < If lw-12¢2),

0

fors=1,...,r.
Therefore, taking into account (2.6), we conclude that

r
2
lullwrzi) < D lullwiziey < (27 =1)—=Ilf lw-12(0).
ol Ho
This, together with (2.12), ends the proof of the bound in (3.4).
Now, as it was already mentioned, it only remains to show that the operator

L:uecW"(2) — Lue W)

is a Fredholm operator with zero index.
To this aim, set y = Y »,(d; — b;)* and denote by yu, u eW?(£2), the element of
W~12(£2) given by

yu:ve\;ﬁl'z(ﬂ)e/ yuvdx,
o)

which is well defined in view of Lemma 2.1.
Then, consider the problem

u EVOVLZ(.Q),

1 (3.6)
Lu+ 2,V =f, few ().
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Clearly, if we show that (3.6) has a unique solution, we end our proof, since in this case
the operator L can be seen as a sum between a Fredholm operator with zero index and a
compact operator; and therefore, it is a Fredholm operator with zero index itself.

Indeed, we explicitly observe that the operator

u EVOVLZ(.Q) — yue W)

is compact, since, by hypothesis (/1) and Lemma 2.1, it is obtained as a composition be-
tween the compact operator

u EVOVLZ(SZ) -y 2y e L2(2)
and the bounded one
vel*(2) - vy ve w(Q),
where y2v, v € L%(£2), is the element of W~"2(2) defined by

y1/2v:we\)071’2(.(2)—>/ yvwdx.
o)

To get the existence and uniqueness of the solution of problem (3.6), we want to make

use of Lax-Milgram Lemma. Thus let us consider the bilinear form associated to it
1 )
alu,v) + — | yuvdx, u,veWw(2). (3.7)
2v o

The continuity of the form (3.7) can be easily obtained by Lemma 2.1. Considering the

coercivity, for every u € von’z(.Q), in view of hypotheses (4;) and (/3), one has

a(u,u) = / Zaljuxiux[ dx+/ Z(bi(uz)x_ +cu2) dx
2 2 =1 l

ij=1

+ / > (i - bo)uuy, dx
£2a
= vl gy + gy + [ D (e b,
2 a
On the other hand, Holder and Young inequalities give that

n n
v 1 2
[ S b= il = S+ 50 SN b0l
i=1 i=1

and therefore,
1 2 Jx > mi v 2
a(u,u)+g Qyu %2 ming o, 4 Il 120y

This concludes the proof of Theorem 3.1. O
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4 An aprioriboundin L?
Here we want to prove, for a sufficiently regular datum f, a L”-a priori estimate, p > 2, for
a bounded solution of problem (3.1).

To this aim, we require a further assumption on the boundary of £2:

2 has the uniform C'-regularity property. (h4)

Moreover, a technical lemma below is needed. We note that the proof of Lemma 4.1
follows the idea of the one of the estimate (3.4). However, in this case, there are some
specific arguments that need to be explicitly treated.

Let u be the functions of Lemma 2.2 corresponding to a fixed u GLOVLZ(.Q) NL*>®($2), to
g =i, |d;— b;] and to a positive real number ¢ to be specified in the proof of Lemma 4.1.
The following result holds true:

Lemma 4.1 Let a be the bilinear form in (3.3). Under hypotheses (h1)-(has), there exists a
constant C € R, such that

/|us|p’2((us)§+uf)dx§CZa(u,th"’zuh), s=1,...,r,Yp €]2,+o0], (4.1)
f2 h=s

where C depends on s, r, v, .

Proof Letu, g, ¢ and uy, for s =1,...,r, be as above specified. Since u € L*(£2), by defini-

tion of u; and by Lemma 2.2, the functions GVOVI’Z(.Q) N L*°(§2). Therefore, in view of

hypothesis (44), Lemma 3.2 in [17] applies giving that |u|P~2u GVOVLZ(Q) for any p > 2.
Thus, we can take |u,|P~2u, as a test function in (3.3), obtaining by (2.9) that

n n
(s s) = / [Zaauxi(luslﬂus)x,. bl w),,
£ i=1

ij=1

+ c|ug|P 2 ugu + Z(d,- - bi)u(|u5|1’_2us)xi:| dx

i=1

= /_Q |:(p - 1)|u5|p72 Zﬂij(”s)xi(us)x/

ij=1

n
-2 -2
+ Zbi(mslp ”S”)xi + clus P usu
i=1

+ (=Dl 2y (di - bl-xus)x,} dx.

i=1
If we set
o =min{v, u}
and

Hi(u) = |us|p72((us);2¢ + (”5)2)7 (4.2)
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by hypotheses (%;) and (/3) and in view of (2.7), one has

MO/QHS(M) dx < a(u, |us|P>us)
(4.3)

r- 1)/Qg|us|p’2lul(us)xdx.

On the other hand, by (2.6), (2.8) and (2.10), using the Holder inequality, we get that there
exists a constant ¢y € R,, such that

f il P2 (t5) e < / gl [P (), e
2 2

r
2 2-1
a0l / " 4P )
2
h=s

r

) H |us |p/271(us)x ”LZ(Q) Z ||g|uh |p/2Xsupp(us)x HLZ(.Q)’
h=s

with ¢y = ¢o(r, p).

Thus, using hypothesis (/;), by Lemma 2.1 and (2.11), we obtain

/ glul |us|p_2(us)x dx
2

r

<a H |24 |p/271(us)x ||L2(S2) 118 X supp(ss) ||M2f')~(9) Z “ |un |p/2 “ Wwi2(2) (4.4)
h=s

r
S Qe || |MS |p/2_1(us)x ||L2(.Q) Z “ |uh |}7/2 || WLZ(Q)’
h=s
with ¢; = ¢1(r, p, 1, £).

Now, we observe that explicit calculations give

172
|||uh|p/2||le (/ Hh(u)dx) , h=s,...,r. (4.5)

Hence, putting together (4.3), (4.4) and (4.5), we get

/ Hy(u)dx < Mia(u,luslp 2143)

e fsaa) "5 )

=S

with ¢; = o (r, p, 1, £).
Thus, by Young inequality,

2/ r
/ Hy() dx < (i, sl u5) + C—%< / Hs(u)dx) 3 / Hy(u) dx
2 Ho Ho 2 s ¥ 2
ia(u s P20 ) + & E/ H(u)dx + ﬁi/ Hy,(u)dx
o 0 T ue\2 ) 2n 4= Je ,

1/2

IA

Page 10 of 12
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with ¢z = ¢3(r, p, 1, £).
4 — Ko )
Choosing n = o and ¢ = oV We have

2 R
Hy(w)dx < —a(u, |us P u,) + = / Hy,(u) dx, (4.6)
./9 Mo ( ) 2,42:; 2

s=1,...,r.

If we rewrite the last inequality for s = 7, then for s = 7 — 1 and take into account the
estimate of [, H,(u)dx obtained in the previous step, and so on, we conclude our proof.
Indeed, we get

/ Hi(u) dx < Cza(u, lonl?>up),
2 h=s

with C = C(s, 7, o). (I
We are finally in position to prove the above mentioned L”-bound.

Theorem 4.2 Assume that the hypotheses (hy)-(hy) are satisfied. If f is in L*(£2) N L>(£2)
and the solution u of (3.1) is in W"*(2) N L>(£2), then

lullr2) < Clif ey  Vp €12, +00],
where C is a constant depending on n, t, p, v, i, |ld; = bl pyprroy i=1,...,n

Proof Fix p €]2,+oo][. If we consider the functions u,, s =1,...,r, corresponding to the
solution #, to g and ¢ as in Lemma 4.1, easy computations together with (2.6) give that

r
[wrarzay [y
2 s=1 2

with ¢y = ¢o(r, p).
Thus, by (4.1), one has

r r

r
/IulpdxSCOZCsZa(u,Iuhlp‘zuh)scl a(u, lus”?ug),
2

s=1 h=s s=1

with Cs = Cy(s,r,v, ) and ¢; = a1 (r, p, v, ).
Hence by (2.8) and Holder inequality, we get

,
-2
Nl <1y fg fluslPug dox
s=1

_ -1
<re [ flluptdx < reilf el b
2

This concludes the proof, in view of (2.12). O
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