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Abstract

In this paper we study the Dirichlet problem

—Apu = olulP2u+w inQ,

[ u=20 on 082,
where o and w are nonnegative Borel measures, and A ,u =V - (Vu [Vu|P=2) is
the p-Laplacian. Here 2 C R” is either a bounded domain, or the entire space. Our
main estimates concern optimal pointwise bounds of solutions in terms of two local
Wolff’s potentials, under minimal regularity assumed on o and w. In addition, anal-
ogous results for equations modeled by the k-Hessian in place of the p-Laplacian
will be discussed.

1. Introduction

In this paper we develop an approach to studying the local and global point-
wise behaviour of solutions to equations with natural growth terms, under min-
imal regularity assumptions. Let 2 C R” be an open set, with n = 2, and let
1 < p < n. The model problem under consideration is the following Dirichlet
problem

—Apuzaup_l+a) in ,
u>0 in Q, (1.1)
u=0 on d€2.

Throughout this paper we will assume that the potential o is a locally finite
nonnegative measure, and the inhomogeneous term w is a finite nonnegative mea-
sure. Here A yu = V-(|Vu |P=2 Vu) is the p-Laplacian operator. Since our aim is to
study (1.1) in a low regularity setting, in all our results the p-Laplacian operator can
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be replaced by a general second order quasilinear operator with standard structural
assumptions, for instance the ./-Laplacian operator (see for example [22]).

The equation (1.1) is a very natural perturbation of the p-Laplacian operator,
and the local behaviour of solutions to equations of the type (1.1) is a heavily
studied topic, beginning with the classic works of SERRIN [44], TRUDINGER [46],
and LADYZHENSKAYA and URAL'TSEVA [32], where suitable L9 assumptions are
imposed on o and w. The purpose of this article is to study the pointwise behav-
iour of solutions to (1.1), including the cases where the potential and data are too
rough to fall within the studies previously cited. In particular, classical tools such
as Harnack’s inequality are no longer valid in general for positive solutions of (1.1).

In recent papers [2] and [19] it is pointed out that the existence problem for
(1.1) is non-trivial for general measure right-hand side w, even under the assump-
tion that o € L9(R2) for ¢ > n/p. In these papers, the existence problem for (1.1)
for measure data w is solved under the assumption that o € LY(R2) forq > n/p
with small norm. If one avoids the phenomenon of interaction between o and w,
then a simple analysis (see Remark 6.1 of [2]) shows that this L9 class of potentials
o is optimal on the Lebesgue scale in order to solve the equation (1.1) for all finite
measures .

Here we investigate solutions of (1.1) taking into account the interaction
between the two terms o and w. The problem turns out to be less robust than
the super-critical case studied earlier in [39-41], where the ou?~! term in (1.1)
is replaced by ou? with ¢ > p — 1. The equations with natural growth terms
g = p — 1 have all the hallmarks of the end-point case where more subtle methods
of analysis are in order. For example, in what follows we will make extensive use
of John-Nirenberg type BMO estimates in weighted spaces where the underlying
measure is non-doubling.

As a result of our study, existence results are extended to more general classes
of measures o which could be singular with respect to Lebesgue measure. More
salient is that our approach reveals pointwise behaviour of solutions. The latter
reduces questions of finer regularity of solutions u# of (1.1) to merely checking
norm mapping properties of certain nonlinear integral operators. By now this is a
well developed approach to deducing fine properties of nonlinear equations, see for
example [4,11,12,34,35,40,41] and references therein.

The results of this paper are bound to be complicated due to the two-weight
nature of the problem (the interaction between o and w). To compensate for this,
we provide several examples of classes of both o and w where our main theorems
can be applied and where the pointwise expressions we obtain for solutions of (1.1)
simplify.

1.1. Two Special Cases

In order to motivate our main results, we will consider two extremal choices of
right-hand side w. For this purpose, we will first discuss the problem in the entire
space R”, in which case the Dirichlet problem (1.1) reads



Local and Global Behaviour of Solutions to Nonlinear Equations 629

[—Apu:auf’_l—l-a) in R", (12)

infxeRn u(x) =0.

In our previous work [25], we studied an important special case of (1.1), namely,
the fundamental solution:

—Apu=ouP™' 48, inR", and inf u(x) =0. (1.3)
Xe n

Here 8y, is the Dirac delta measure with pole at xo. By producing sharp global
pointwise bounds for solutions (see (1.5) below), we showed that the problem
is controlled by two local potentials: the local nonlinear Wolff’s potential and a
local fractional linear potential (defined in (2.7) and (2.6) respectively). These two
potentials will play a prominent role in what follows.

Furthermore, it was shown that a necessary condition for the existence of a
positive supersolution (in any reasonable sense), that is, the integral inequality:

—Apu 2 ouP~'in R",
is that the potential o should satisfy a capacity condition:
o(E) £ C(0o) cap ,(E) for all compact sets E C R", (1.4)

with C(o) = 1. Here cap,, is the standard p-capacity relative to R" (see (2.5)
below). It is known that in many nonlinear elliptic problems with measure data
working with this capacity is very natural, see for example [10]. With this in mind,
a primary result of [25] can be summarized as follows:

There exists a positive constant C = C(n, p) such that if o satisfies (1.4) with
C(0) < C, then there exists a solution of (1.3) such that:

pn =2l o (Bx, 1))\ /P dr
u(x, xp) ~ clx — x| -1 exp c/ (—) —
0 rn—pr r

pa—
.exp(c/ ' Md—r) (1.5)
0 r—p r

Here and elsewhere in the paper, the symbol ~ denotes a bilateral pointwise
bound, so that the constant ¢ = c(n, p) > 0 in (1.5) may differ on each side of
the bound. In other words, u(x) & cf (x)e$™¥), if there exist constants ¢q, c2 > 0
which depend only on # and p such that

1 f e Su(x) < oo f (e,
where u, f, g are nonnegative functions. Our principal aim is to extend this result

to when §,, is replaced by a general measure w. We will see that this generalisation
is by no means straightforward.
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The bound (1.5) leads to a natural candidate for a global pointwise bound for
solutions of (1.2) for general w. Indeed, one might expect to be able to find a solution
of (1.2) with the bilateral estimate:

/00 [ 1 ( / (G(B(x, s)))‘/(f’” ds)
u(x) ~c exp| c R i =
0 yn—p 0 sh—p s

r 1/(p—1)
/ exp (c/ Md_s) da)(z)] d_r (1.6)
B(x,r) 0 snmP s r

There is substantial evidence to support (1.6). The reader can check that it coincides
with (1.5) when @ = §y,. Second, it would recover the pointwise bounds already
found very recently in the linear case p = 2 in [16,17]. However, in general (1.6)
turns out to be false.

In order to see that (1.6) fails in general, we introduce another class of examples,
of interest in their own right. Let us consider solutions u of

[—Al,uzau”_linR", (1.7

infxeR” u=1.

This equation has been heavily studied (in both the entire space and in domains) in
the case p = 2, where it is related to the so-called gauge, or the Feyman-Kac func-
tional, see for example [8,17]. We will see that for the purposes of the pointwise
bounds in this paper, this equation is essentially equivalent to the problem:

I—Apuzou'”_l—l—oinR", (1.8)

inf_xeR" u = 0,

which s of the form (1.1). Both equations (1.7) and (1.8) will be studied in Section 7,
where it will be shown that there exists a constant C = C (n, p) such that if o sat-
isfies (1.4) with C (o) < C, then there exists a solution u of (1.8) such that

00 1/(p—1)
u(x) ~ [eXp(c/ (M) d—r)— 1]. (1.9)
0 r—p r

The main observation regarding the bound (1.9) is that the linear potential
I, (do’) does not appear at all. Consequently, if 1 < p < 2, one can find examples
of o so that quantity appearing in (1.6) is identically infinite (when @ = o), but
also such that the quantity in (1.9) is uniformly bounded.! It follows that the bound
(1.6) is not sharp in general.

1 One way to do this is to pick a set E C B(0, 1) so that the Riesz capacity capy ,(E) >0,
but cap,, 5 > (E) = 0: this is possible if and only if 1 < p < 2, see Theorem 5.5.1 of [3].
Then choose ¢ to be the capacitary measure associated with E. By the dual definition of
capacity (Theorem 2.5.2 of [3]) the result follows.
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From the bound (1.9), along with a simple summation by parts argument, one
is led to another potential bound for solutions of (1.2):

o " (o(B(x,s)\"/?V ds
u(x) &"/ n—p exXp C/ (n—p) —
0 r 0 S S

/ ( /r (O_(B(Z,s)))l/(p—l) ds) ]1/(17—1) dar

. expf ¢ —_— — Jdo(z) —.

B(x,r) 0 sn=P s r

(1.10)

The bound (1.10) coincides (up to multiplicative constants) with (1.9)if w = o.
However, when w = §,,, (1.10) clearly does not match (1.5).

1.2. An Example Theorem

It turns out that a combination of the two bounds (1.6) and (1.10) yields optimal
pointwise estimates for solutions of (1.2). As the discussion above shows, such a
result should depend on whether 1 < p < 2 or p = 2. Analogous results will
be proved in a bounded domain 2. These results will be stated in Section 2. For
the purpose of this introduction we content ourselves with a statement of our main
result in the case p = 2 and Q = R™:

Theorem 1.1. Let p = 2. Suppose that there exists a solution of (1.2). Then there
exists a constant ¢ > 0, depending on n and p, such that

00 r 1/(p—1)
wwze [ L ( / (M) _)
0 rh—r 0 sh—p s

, (p—1)
/ exp (c/ Md—s) dw(z)i| rooa
B(x,r) o s"P s r

Conversely, there exists a positive constant C(n, p, ¢) > 0 such that if o satisfies
(1.4) with C(0) < C, then there is a solution of (1.2) such that

00 r 1/(p—1)
u(x) < cl/ |: 1_ exp(c/ (_a(B()_c,s))) d_s)
0 r=p 0 sh—p K
( "(o(B(z,s)) =1 g5 V= dr
/ exp c/ (—_ ) = )do () -
B(x,r) 0 sh=P s r

(1.12)

for a positive constant c; = c1(n, p,c) > 0, provided the right-hand side of the
preceding inequality is finite at a single point x € R" (for some choice of ¢ > 0).

Remark 1.2. (Concerning the optimality of (1.11) and (1.12)) For certain choices
of w, either (1.11) or (1.12) are sharp. This was discussed in the previous paragraph;
indeed, the display (1.11) is sharp if @ = 8y, and (1.12) is sharp if v = 0.
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There are many classes of w and o which satisfy the theorem above. In Remark
1.3 below we consider a simple condition on o which ensures the existence of a
solution u for any measure w with corresponding pointwise bound. This condition
in particular covers the work of [2] cited above.

In Section 8, we consider examples of conditions on w so that one can deduce
the existence of a solution for any potential o satisfying the condition (1.4) with a
small constant. In particular we will focus on three cases:

1. if wis a weak Ay-weight (this includes ‘power weight’ right-hand sides),
2. if wliesin LY for some g > 1,
3. if w lies in a suitable Morrey space.

In these three cases, we will see that the bound (1.12) simplifies.

Remark 1.3. From Theorem 1.1, it follows that there exists a constant C =
C(n, p) > 0 such that if p > 2 and

% o (B(x, )\ /(-Dd
/ (M) U < ¢ forall x € R, (1.13)
0

r=p r

then there exists a positive constant ¢ = c¢(n, p) > 0, along with a solution u of
(1.2) such that

0 1/(p—1) S 1/(p—1
L () o [ (B
0 r 0

c rn—r r—p r

The reader should note that the condition (1.13) is satisfied whenever o € LY (R")
for ¢ > n/p (with small LY norm), and so the theorems presented in this paper
recover the relevant results of [2] mentioned above. An analogous statement holds
in the case 1 < p < 2, and also when R” is replaced by a bounded domain 2, as
we will see in Section 2.

The preceding remarks explain that in a certain sense, the bounds of this paper
are optimal. However, the following question remains:

Problem 1.4. Find a matching bilateral pointwise bound for solutions of (1.1)
which is sharp for each measure w.

Answering this question would be tantamount to inverting the nonlinear oper-
ator —A,u —ou? ~! pointwise. Such a bound must necessarily have a much more
nonlinear dependence on w.

The bounds (1.11) and (1.12) are proved by studying certain local function
spaces whose underlying measure is o, the measure appearing in the lower order
termin (1.1). The proof of the lower bound (1.11) relies on a localisation procedure,
see Section 5.1 below. The lower bounds are then proved in Proposition 5.1.

Our approach to proving the existence of a solution to (1.1) with the corre-
sponding global upper bound (1.12) goes via the construction of solutions to cer-
tain nonlinear integral inequalities, see Section 4 below. It has already been seen in
[25] that such integral inequalities are intimately linked with solutions of (1.1). It
is these constructions which are the deepest portion of this paper. With this integral
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supersolution in hand, we complete the proofs of our main results with an iterative
argument, which is carried out in Section 6.

In Section 7, we study the equation (1.8), along with its counterpart in a bounded
domain. Our interest here is primarily to assert the bounds alluded to in display
(1.9) above and the surrounding discussion. It will be convenient to utilize a well
known substitution (see for example [1,2,23,26,36] and Proposition 7.2 below), to
study the closely related quasilinear Riccati type equation:

(1.14)

—Apv=(p—-DIVv|P+0 inQ,
v=20 on 0L2.

There have been many recent papers devoted to studying such equations under
a variety of assumptions on o and v, see for example [1,2,14,20,36,42,43] and
references therein. In the process of asserting (1.9), we obtain the existence of
solutions of (1.14) with pointwise bounds for general measures o (Theorem 7.5
below). We thereby obtain an extension to quasilinear operators of the work
of HanssonN et al. [21], which complements the results in the aforementioned
papers.

1.3. Plan of the Paper

The organization of the paper is as follows. In Section 2 we precisely state our
main results. Sections 3—6 are then devoted to proving our main results: Section 3
introduces the required notation and background; Section 4 is then concerned with
the construction of supersolutions to integral equations. In Section 5, we obtain
lower bounds to solutions of (1.1). The proofs are then concluded in Section 6,
where the constructions of Section 4 are used to prove the existence of solutions of
(1.1) with corresponding bounds.

The final sections of the paper deal with applications and auxiliary results. A
study of solutions of the equation (1.7), along with their relationship to the equation
(1.14) with natural growth in the gradient is carried out in Section 7. Section 8 is
then devoted to special cases where our theorems are applicable. Finally, in Section
9, we consider fully nonlinear analogues of the Dirichlet problem (1.1) for Hes-
sian equations with natural growth terms. There are two appendices which contain
auxiliary results. In Appendix A we give an estimate for tails of Wolff’s potentials,
and in Appendix B, a duality theorem for discrete Littlewood—Paley spaces.

2. Main Results

In this section we state our results. We will use two notions of solution to study
(1.1); the local notion of p-superharmonicity and the stronger global notion of
solutions in the renormalizad sense, see Section 3.2 below for a brief discussion.

Let us first state the capacity condition on o that will appear throughout the
paper. For an open set 2 C R”, if u is a positive p-superharmonic solution of the
inequality

—Apu = ou’"lin Q, (2.1
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then, o obeys the following capacity condition:
oc(E)SC capp(E, 2) for any compact set E C €2, 2.2)

with C = 1. This was proved as Lemma 4.3 in [25].2 Here cap, is the standard
p-capacity associated to the Sobolev space W7 (Q):

capp(E, Q) :inf{||Vf||I’ip : fZ1onE, fe Cgo(Q)}. (2.3)

Since any solution of (1.1) trivially satisfies (2.1), it follows that o satisfies (2.2)
whenever there exists a solution of (1.1). Therefore, without loss of generality we
impose that o satisfies (2.2) throughout the paper.

To prove the existence of solutions of (1.1) with corresponding upper bounds,
we introduce a stronger condition, namely that

o(E) < C(o)cap,(E) for all compact sets E C R", (2.4)

for a positive constant C (o) > 0. Here cap,(E) = cap,(E, R") is the p-capacity
in the entire space, that is

cap,(E) =inf {IVfI, : f21onE, feCPRM}. 2.5)

It is immediate that cap,(E) < cap, (E, 2), whenever E C Q C R”. It is well

known that (as a result of the Sobolev inequality) if o € L™ (R™), then o satisfies
(2.4). However, much more general o are admissible for (2.4), possibly singular
with respect to Lebesgue measure. Note further that (2.2) and (2.4) coincide when
© = R”, and so our results are sharpest in the entire space.

In order to be concise, we will use standard notation for the local potentials. The
fractional linear Riesz potential I, (do'), and the nonlinear Wolff potential W}rgﬁs (do)
are defined by

I, (do) (x) = / r%% and 26)
0
, 7o (B, ) /6D dr
ﬁ,s(d(f)(x) _/O (I”T) e 2.7

respectively, where 0 < r < 00,0 <o <n,0 < B8 <n/s,and 1 < s < oo. If
r = oo then the superscript r in the notations above will be dropped.

In the quasilinear case for equations of the p-Laplacian type weseta = p, B =
land s = p.Recall that Theorem 1.1 from the introduction concerned the equation
(1.1) when 2 = R” in the case 2 < p < n, so we will next state our result when
Q=R'and 1 < p < 2.

2 In [25], two proofs of the necessity of (2.2) are given.
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Theorem 2.1. Let 1| < p < 2, and suppose that u is a solution of (1.2) in the
p-superharmonic sense, then o satisfies (2.4). In addition there is a constant ¢ =
c(n, p) > 0 such that for all x € R",

1
oo [ Wi (do)(x) -1
e Ly r dr
u(x) zc/ n—_/ Wi, @I@ g4 (7) —. (2.8)
0 ri=p B(x,r) r

On the other hand, under the assumption that the right-hand side of (2.9) is finite
for some x € R" and ¢ > 0, there is a positive constant Cy = Co(n, p,c) > 0,
such that if o satisfies (2.4) with constant C(o) < Cy, then there exists a solution
u of (1.2). Furthermore, there is a positive constant c1 = c1(n, p, c¢) such that the
constructed solution u satisfies

1
oo [ W (do)(x) =1
e b r dr
u(x) <ei / S / N0, ) ¥ @9
0 riep B(x.,r) r

forall x € R™.

The discussion in the introduction shows that bounds in Theorem 2.1 are again
optimal (see Remark 1.2). In particular, display (2.9) is sharp if w = §,, and (2.8)
issharpifw = o.

As in Remark 1.3, it follows that if | < p < 2, and there exists a constant
C > 0 such that:

— S C forallx € R",
rn—p r

/°° o(B(x,r)) dr
0

then there exists a positive constant ¢ = c(n, p) > 0 and a p-superharmonic
solution of (1.2) such that

S 1/(p—1) ) 1/(p—1)
l/ (w(B(x,r))) P dr < () gC/ (a)(B(x,r))) P d_”
0 r 0

c r—p r—p r

The corresponding statement continues to hold in bounded domains. For examples
of well known classes of w where our theorems apply, see Section 8.

Remark 2.2. The condition used in the existence result above, that (2.9) is finite at
a single point x € R”, is equivalent to the same expression (2.9) being finite almost
everywhere in R”. In fact, either statement follows from the following weaker zail
estimate: there exists xo € R" and R > 0 such that:

/°° [ 1 ( /r (G(B(xo,s)\B(xo, R)))l/(”_l) ds)
exp| ¢ —
R rh—p 0 sh—p s
, 1/(p—1)
/ exp (c/ (M) ﬁ) dw(z)i| d_r < o0. (2.10)
B(xq,r) 0 snh=p s r

We discuss this further in Section 4.2. The analogous result is true when p = 2,
and also in the case of bounded domains treated below.
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Let us now turn to our main results for the equation (1.1) in bounded domains
Q2. Define d(x) = inf yejq |x — y/, to be the distance to the boundary of €2, and let
dg, be the diameter of €2.

Theorem 2.3. (Lowerbounds) Let 1 < p < n. Suppose that u is a p-superharmon-
ic solution of (1.1) in a bounded domain 2. Then there is a constant ¢ = c(n, p) >
0, such that for all x € Q

(1) if1 < p <2 then:

1

40 7 W (do)(x) : !
u(x) ze / Y / Mg ) L@
= Jo r—p B(x,r) d

(i) if2 £ p < n then:

1
dx) W] (do)(x) -1
ux) 2 c / B (. / TR g4 (7) ﬂ_ (2.12)
0 r=r B(x.r) r

This theorem, along with the lower bounds in our previous stated results in the
entire space, follow from Proposition 5.1 below. Let us now turn to the existence
of solutions with corresponding global upper bounds.

Theorem 2.4. (Existence and upper bounds) Let 1 < p < n. Suppose that

— 1 < p £ 2 and (2.13) below is finite for some x € Q and ¢ > 0, or
— 2 £ p < nand (2.14) below is finite for some x € Q and ¢ > 0.

Then there is a positive constant Co = Co(n, p, c¢) such that if o satisfies (1.4) with
C (o) < Cy, then there exists a renormalized solution u of (1.1) in Q2 satisfying the
following pointwise estimate for x € Q:

(i) ifl <p=2

2dg ecwf,p(mda)(x) - = qr
u(x) < Cl/ n——/ eHelOdoi) ) —,
0 ri=r B(x,r)NQ r

2.13)

(i) if2<p<n:

1

2dg ecwf,p(xnda)(x) . T 4y
u(x) < Cl/ n——/ e W i@y ) ) —.
0 ri=r B(x,rNQ r

(2.14)

Here ¢y = ¢1(c,n, p) > 0.
These theorems remain to be optimal by looking at the special cases where
@ = 8y, or w = 0, as in our theorems stated in the entire space.
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3. Preliminaries

3.1. Notation

For an open set €2, and a measure ¢ defined on 2, we let L”(2,do) (or
L{;c(Q, do)) be the space of functions integrable (or locally integrable) to the pth
power with respect to the measure o. When o is Lebesgue measure, we instead
write LP () (or LI ().

For a measure defined on R”, the mixed norm space L? (¢4, do) is defined as
the space of sequences of functions { fp}pc 2 such that:

pla 1/p

||f||LP(zq,da)= / Zlfg(x)lq do (x) <oco. (3.1
Q@ Qe2

Here 2 is the lattice of dyadic cubes in R”, see Section 3.4.

We define the Sobolev space W7 (Q) (respectively Wl:)’cp (£2)) to be the space
of functions u such that u € L?(2) and |Vu| € L?(L2) (respectively u € Lf:)C(Q)
and |Vu| € Li ().

Throughout this paper we use the display A < B, to mean A < CB, with C
a positive constant depending on the relevant allowed parameters of the particular
theorem or lemma being proved. For a 0 measurable set E, we will often denote by
|E|s = o (E), the o measure of E. Finally, for a dyadic cube P € 2 (see Section
3.4), the display:

Z reads as “the sum over all dyadic cubes Q which are contained in P”.
Qcp

3.2. Notions of Solution

Let 1« be a nonnegative measure defined on a (possibly unbounded) domain €2,
and extend u to be 0 outside €2 so that the resulting measure is defined on R”. In
this section we introduce two of the notions of solution for quasilinear equations
with measure data, that is, the Dirichlet problem:

—Ay,u = in,

[ u :pO on 0%2. (3.2)

It is well known, see for example [27], that there are several notions of solution

independently developed to study (3.2). We will briefly discuss two of them: renor-
malized solutions and p-superharmonic solutions.

Superharmonic solutions. We say thatu : Q — (—o0, oo] is p-superharmon-
ic if u is a lower semicontinuous function, not identically infinite in any component
of , and satisfying the following comparison principle: whenever D CC €2 and
h € C(D) is p-harmonic in D, with & < w on dD, then h < u in D.

Itis well known (see, for instance [22]), that for each p-superharmonic function
in  we can associate a measure p[u] on Q2. We then say that —A,u = p in Q
in the p-superharmonic sense, if u is p-superharmonic in €2, and u[u] = w in the
sense of distributions. In particular:
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Definition 3.1. We define u = 0 to be a solution of —A,u = ouP™' + w in the

p-superharmonic sense if u € Ll’;;l(Q, do) and du[u] = u?~'do + dw.

Renormalized solutions. When working in a bounded domain €2, the more
refined notion of renormalized solutions, introduced by P. L. Lions and F. Murat,
is often most convenient, see [10] for a comprehensive introduction. Given a finite
nonnegative measure (i, it is well known that we can decompose it as u = o+ ts,
where w0 is absolutely continuous with respect to cap,,, and wy is singular with
respect to cap,. We say that u is a renormalized solution of (3.2) if

To(u) €Wy P (Q), forall k > 0; u e LY~ Va52(Q);

0 (3.3)
and Vu e LPDi1:(Q).

In addition, for all Lipschitz functions 7 € W1°°(R) such that its derivative /" has
compact support we have

/ [Vul? h' (u)pdx +/ IVulP~2 Vu - Véh(u)dx = / h(u)epdug
Q Q w
+h(00)/ pdg, 349
Q

whenever ¢ € W7 () N L>®(Q) with r > n, and so that h(u)¢ € Wol’p(Q). Here
h(oco) = lim;_, o A(t). In particular:

Definition 3.2. A function u satisfying (3.3) is a renormalized solution of (1.1) if
ue Ll’f);l(Q, do), and for any & as above:

/ [Vul? h' (u)¢pdx +/ |VulP =2 Vu - Véh(u)dx = / lu|”2uh(u)pdo
Q Q Q
+/ h(u)pdio +h(oo)/9q§d,us, (3.5

whenever ¢ € W (Q) N L*®(Q) with r > n, and so that h(u)¢ € W(}’P(Q).

The class of renormalized solutions is narrower than p-superharmonic solu-
tions. The wider class of test functions prevents the existence of solutions which
are influenced by a measure supported on the boundary of the domain, as in some
well known counterexamples for uniqueness of p-superharmonic functions (see
[27]). This additional property yields a global potential estimate. Recall the defi-
nition of the Wolff potential from (2.7) with 8 = 1 and s = p.

Theorem 3.3. (Potential estimates) Let (& be a nonnegative finite measure in SQ.

There exists a positive constant C1 = Cy(n, p) such that the following two state-

ments hold:

a) Suppose B(x,2r) C K, and suppose that u satisfies — A pu = in B(x, 2r) in
the p-superharmonic sense, then:

1
u(x) 2 C—lwﬁ,p(du)(X)- (3.6)
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b) Suppose in addition that 2 is a bounded domain, and suppose that u is a renor-
malized solution of (3.2), then there is a positive constant C; = C1(n, p) such
that:

L e
WIS S ue £ AWIE @ @), 37
1

Proof. Part a) and the lower bound of part b) in Theorem 3.3 are due to
KILPELAINEN and MALY [29]. The upper bound is a global version of a local
estimate of KILPELAINEN and MALY [30] obtained in [40]. O

3.3. Consequences of the Capacity Condition

Let o be a measure defined on R”. In what follows we will need several conse-
quences of the capacity condition (2.4), that is, that there exists a constant C (¢) > 0
such that

o(E) £ C(o)cap,,(E) for all compact sets £ C R”.

The following result is a well-known theorem, due to work of Maz’ya, D. Adams
and B. Dahlberg, which recasts the capacity condition as a multiplier condition:

Theorem 3.4. ([33]) Suppose that a nonnegative measure satisfies (2.4) with con-
stant C (o), then the following inequality holds:

P
/ |h|Pdo £ C(0) (Ll) / |Vh|Pdx, forallh € Cg°(R"). (3.8)
n P R~

Let us next note that there exists a positive constant ¢, ,, depending on z and p, so
that if o satisfies (2.4), then for each ball B(x, r) C R"

a(B(x,r)) = C(0)cn,pr" P, (3.9)
Display (3.9) is a special case of (2.2). It follows from the elementary fact:
cap,(B(x,r)) = cap,(B(0, 1)) - r"~ 7.

In what follows we will need several technical lemmas from [25]. We first quote
Corollary 4.11 in [25], which is a John-Nirenberg type result:

Lemma 3.5. Suppose that o satisfies (2.4). Then whenever 8 - C(c) < 1, there is
a constant C (n, p) > 0 such that:

C ’
/ e WL UEdD M) g5 (y) < ﬂa(E), for all compact sets E C R".

E 1—-C(o)B
(3.10)

The second result shows that the Hausdorff measure condition (3.9) gives us con-
trol over the tail of the Wolff potential. We present the proof in Appendix A
below, in slightly more generality, since the proof was deferred from our previous
paper [25].
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Lemma 3.6. Let o be satisfy the ball condition (3.9). Then there is a positive
constant C = C(n, p, C(0)) > 0, so that for all x € R" and y € B(x,t),t > 0,

it follows:
o[ (oBx.M\PT (cB(y.rn\rT|dr
G N =

Our second result using the ball estimate is a weighted exponential integrability
result from the [24]. The class of weights is the so-called weak Ao, class, which
we define now:

<c. @3.11)

Definition 3.7. A nonnegative function w is a weak Ay, weight, if there are
constants C, > 0 and & > 0 such that, for all balls B, and measurable subsets

E C B:

|EL (|E|)9

—— <C — ) . (3.12)
12Bl, = " \QI

Theorem 3.8. ([24]) Let w be a weak A~ weight, and suppose o is a measure such
that (3.9) holds. Then for any 0 < q < 00, there exist finite positive constants
C,c > 0 depending on n, p, C(0), q; along with the constants 6 and C, from
(3.12), so that:

00 q
1 /exp[c/ (M) d_S]deC, (3.13)
12Blo» J2B 0 sn=p s

for all balls B C R".

3.4. Dyadic Carleson Embedding Theorem

In this section we briefly discuss the dyadic Carleson measure theorem, which
we employ several times. First, recall that a cube Q in R” is a dyadic cube (we
will write Q € 2), if Q can be written Q = [2%m, 2K1m)" for some k, m € 7.
We denote by £(Q) the sidelength of the cube Q. The reader should note that if P
and Q are two dyadic cubes with non-empty intersection, then either 9 C P, or
P CO.

It is known, see [25] Lemma 4.7, that condition (2.4) is equivalent to the exis-
tence of a constant C > 0, so that o satisfies the discrete Carleson measure condi-
tion:

Z colQIF £C |P|, forall P e 2. (3.14)
Qcp

Here, and throughout this paper, the sequence ¢ is defined:

co = L(Q)rT. (3.15)

Furthermore, there exists a constant A = A(n, p) > 0 such that: C/A<C(o) <
AC, with C(o) as in (2.4). The dyadic Carleson embedding theorem (see, for
example, [7,37]), is then:
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Theorem 3.9. Suppose that o satisfies (3.14) with constant C > 0. Then, for any

s > 1,
/fda
0

> cplol

0c2
for every f € L¥(do).

K B s s
<C(—=5) Il (16

1
100

3.5. Dyadic Shifting Lemma

Here we describe a tool to transfer results for dyadic potential operators to their
continuous analogues. This technique goes back to the seminal papers [13,18].
Define 2, to be the shifted dyadic latticeby t € R”,thatis @, = { O+t : Q € 2}.

Lemma 3.10. Let ¢ and v be two functions mapping measurable sets into non-
negative measurable functions, so that whenever A C B are two measurable sets,
and x € R", it follows that ¢ (A)(x) < ¢(B)(x), and ¥ (A)(x) < ¥ (B)(x).

Then, there exists jo = jo(n) € N, and C = C(n, p) > 0, such that for all
k e€Z, and x € R":

ok 1/(p=1)
[ (B2 [y i) Y

rnep B(x,r)

1
1

C b
= ‘ d dr.
= [B(0, 2840y B(0,2k+jo)x€Q%eg[CQ‘ (‘p(Qt)(x)/Q[w(Qt)(Z) CU(Z))

£(Q) 2kt

This lemma has the same proof as the standard dyadic shift argument, for instance
see [6, p. 399]. We will use this result with v and ¢ having certain exponential
weights which will clearly satisfy the hypothesis of the Lemma.

4. A Nonlinear Integral Obstacle Problem

In this section we will construct solutions to certain nonlinear integral inequal-
ities. This is the principal analytic argument in our existence theorems with corre-
sponding upper bounds.

Let o be a nonnegative measure satisfying:

o(E) £ C(o) cap,(E), for all compact sets E C R", 4.1)

where the capacity cap , (E) is defined as in (2.5). Here the constant C (') is reserved
to be the least constant such that (4.1) holds.
Consider the nonlinear integral operator .7, acting on nonnegative functions

f=0, feLll”'(R", do) by

loc

T(f)(x) = Wi ,(fP~do)(x)

<1 . 1/(p=1) dr
= / ( P / fP (2)do (z)) —. (4.2)
0 rn=p B(x,r) r
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This section is devoted to the following problem: for a finite positive measure

w, find a positive function v such that v € Lf;;l (do) such that

[ v(x) = Wi ,(@)(x) and, @3

there exists C > 0 such that 7 (v) = C(v — Wy ,(w)).

Solutions of (4.3) are solutions of a nonlinear obstacle problem for the integral oper-
ator .7, with obstacle W, (w). Given a solution of (4.3), a simple weak continuity
argument shows the existence of solutions to (1.1), as we will show in Section 6.

We will present a solution of (4.3) under the assumption that C (o) is small
enough. The function v, as well as the argument to prove (4.3), will differ in the
cases I < p <2,and p = 2. Consider the function v, defined by

00 [ oBW1p (X5 d0) (X) Ve=b .
= | e M Coa
0 ri=p B(x,r) r

where the potential Vp(, ) differsinthecase 1 < p <2and p = 2:

i (G(B(y,r/Zj)ﬂB(x,r)))l/(p1) ifp=2

= (r/27 =7
\Y% =1’ . 4.5
DD =S o (Bl r/27) 0 B ) | >
Z Si=p , ifl < p<2.
=)
Using (3.9), the following inequalities hold
Wi, (xBa,ndo)(y) +1 if p 2 2,
\Y < L.p * . 4.6
pen ) S [I;,<XB(x,r>do)<y) 1 ifl<p<a 0

As a result of (4.6), v is less than a constant multiple of the right-hand side of the
bound in either (2.13) or (2.14), depending on the value of p. Our primary result is
the following:

Theorem 4.1. Suppose that there exists B > 0 such that v is finite almost every-
where. Then there is a constant Co = Co(n, p) > 0, such thatif BC (o) < Cy, then
v is a solution of (4.3).

We will show in Section 4.2 below that v < oo almost everywhere for some
B > 0if and only if it is finite at a single point.

The particular (and slightly cumbersome) structure of V in (4.5) is in order to
obtain a clean iteration argument. One should keep in mind in what follows that the
exponent § in the exponential weights appearing in (4.4) have to remain constant
in the iteration.

Proof of Theorem 4.1. To begin the proof, write

Wi, P do) (%) < Tou + Lin,
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where Iy and [i, are defined by

o 1 00 eﬂwl,p(XB(y.x)dU)(y)
= [ St
o o \"7P )G |Jr shop

o 1/(p—1)
Uip—n ds 17 ds
wpi) );] da(y)) =~ @.7)
and
00 1 r eﬁwl,p(XB(y,s)do')(y)
= 5 Lo U (5
0 =P Jpu,r |Jo sn=p
o 1/(p—1)
1(p—1) ds | ¥ s
wpin) )7] da(y)) . 4.8)
here:
IB(y.s) = / V109D dw (). (4.9)
B(y,s)

To prove Theorem 4.1, it clearly suffices to prove that there exists Cop > 0 such that
if BC (o) < Cp, then the subsequent two inequalities hold:

Towt Sv— Wi p(w) and, (4.10)

Iin Sv—Wi p(w). 4.11)

We will first prove the inequality (4.10). This inequality is responsible for the build-
up of the tails of the potentials, it is relatively simple and the proof is valid for all
1 < p < n. The difficulty thus lies in inequality (4.11). By inspection, (4.11) will
immediately follow from the inequality:

p—1

/ /r AW (X5(3.d0) () V= 4
- 1By, —t o
B(x,r) | Jo sn—p 09) s
S UB(x,Ar) — @(B(x, Ar)), (4.12)

for a constant A > 0 depending on n and p (in our arguments A will be at most 4).
Here pp(x,r is as in (4.9).

In particular, once (4.10) is proved, the problem of finding a solution of (4.3)
is reduced to a local integral estimate. We will prove that (4.10) and (4.11) in the
following series of lemmas. O

Lemma 4.2. There exists Co = Co(n, p) > 0, so that if C(c) < Cy, then (4.10)
holds.
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Proof. For y € B(x,r) withs > r,itis clear that B(x, 2s) D B(y, s). Therefore

< oo 1 0 eﬂwl‘p(XB(x,Zs)d”)(y)
Touwt =
ot _/0 rn=p /B(x,r) [ sn=p
_ 1/(p—1)
-1 ds |77 170 g
LB(x.25)) " do(y) 5

Let us re-write this in the following way

, </oo 1 1/(P*])Illdr
out = o —p ;

with 111 = I11(x, r) defined by

1 1/(p—1)
00 f BWi.p (B(x.240) () e=b .17

111= : =1 4

/B(“) /r P K B(x,25) " o(y)

To estimate /71, note that for any y € B(x, r), an application of Lemma 3.6 yields

exp(BW1,p (XB(x,25d0) (M) < Cexp(BW1,p (XB(x,2d0) (1))

© (o (B(x,t) N B, 2s)\ /P dr (4.13)
- exp ﬁ/ ( P ) T .

Substituting display (4.13) into /I and integrating through, we estimate

111</ /’LB(X 23) /3/ (O(B(X,I)QB()C’ZS)) 1/(;771)g ]/(p_l)E
) ' th—pr p -

. (1)
, ( / eﬁ(p—nwl.p(XB(X,zr)daxy)da(y)) . 4.14)
B(x,2r)

Next, by the exponential integrability lemma (Lemma 3.5), we assert that there is
a constant Cy such that if 5C (o) < Cop, then

1/(p—1) 1/(p=1
1115/ [umm (ﬁ/ (a(B(x,nner(x,zs))) drﬂ ds
r th—p t s

~0(B(x,2r))1/('"_1). 4.15)

Substituting the estimate (4.15) for 771 into the definition of /., we obtain
b [T (aBG 2\ %
out ~5 0 T ; (W
_ 1/(p—1)
/00 o (B(x, 1) N B, 20\ D dr YN ds dr
cexp| B d iy
r tn-p t s r

(4.16)
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From which an application of Fubini’s theorem yields the inequality

o< © UB(x25)\ V/(P—D S (o (B(x,2r)) 1/(p—1)
out ~5 0 ( sh—>p ) o —r"—P

oo 1/(p—1)
A S R F e
r s r

(4.17)

On the other hand, employing (4.1) in the form of (3.9), it follows

00 1/(p—1)
CXP(ﬁ/(p— 1>/ ("(B(x”mB(x’zs”) %)écm,p,cw),ﬂ).

th—>p

(4.18)

Note that here the constant is independent of r. Changing variables, and applying
(4.18) in (4.17), we derive the following inequality for Zoy:

b [ (BB )P [ (0 (B r) /=1
out ~> 0 (F) o T
8/( 1)/5 o(B(x,1) V=D q¢ \ dr ds
- ex - — 7 ==
P b r th=r t rs
The required result will now follow from integration by parts. Indeed, note that
S (oBx. )\ [T (B0 dr) dr
o n—p exp| B/(p—1) : TR i
S (o (B(x, )\ dr
< -1 _— —)-1;.
S lexp(ﬁ/(l? )/0 ( —p ;

Combining our estimates, we obtain the following conclusion

I </°° (MB(x,s))l/(l’—l)
out ~o -
0

sh—p

00 1/(p=1)
-[eXP [ﬂ/(p -/ (“(B(X’I)TB(”C’S))) g] - 1] =
0 th-p t )

Finally, note that since pp(x,r) = @(B(x, r)), the inequality (4.10) follows. O

4.1. The Proof of (4.12)

From the discussion after display (4.11), Theorem 4.1 will be proved once we
show that we can choose Cy > 0 depending on n and p, such that if BC(c) < C,
then (4.12) holds for all balls B(x, r). We first prove (4.12) when 1 < p < 2:
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Lemma 4.3. Let 1 < p < 2. There exists Co = Co(n, p) > 0suchthatif BC (o) <
Co, with C(0) as in (4.1), then there is a constant C = C(n, p) > 0 such that for
all B(x,r)

v 1 1/(p-1) P!
/ / PWip (B (1) ( — / eﬁVB(y.z))(Z)dw(Z)) do (y)
B, | Jo )

<c / (eﬁVszw(Z) — 1) dw(z). (4.19)
B(x,2r)

Proof. Without loss of generality, let @ = 0 and 0 = 0 on R"\ B(x, 2r). Then,
note that by definition

o]

Va@x.2n(2) = Z

j=0

o (B(z,2r/27))

@7 (4.20)

We will display the local potential in (4.19) as a sum and then use a sequence space
imbedding. Indeed, the left-hand side of (4.19) is less than a constant multiple of

ad r\p—n
/ 3 W g 40)0) [(_)
B |20 2J

1/(p-n) P!
/ eﬁVB(y.r/zj)(Z)dw(Z)} do (y). 4.21)
B(y.r/2/)

Since 1 < p < 2, it follows that || - |[;1 < || - ||p-1. Hence the previous display is
less than

o
/ Ze(ﬁ—1)ﬁwl,p(Xg(y,r/zj)da)()’) (L)p n
B | 15 2

' / V002D de (2) | do (). (4.22)
B(y,r/2))

By Fubini’s theorem, and since B(z, 2r/2/) > B(y,r/2/) for z € B(y, r/2/), the
display (4.22) is dominated by

e¢]

/ (L_)I’_"/ eﬁwlvP(XB(y,r/Z.i)dd)(y)dU(y)eBVB(z,Zr/Z.f)(Z)dw(z)'
Bx20) o 2/ B(z,r/2))

Appealing to the exponential integrability lemma (Lemma 3.5), there exists Cp > 0
such that if BC (o) < Cy, this last line is less than a constant multiple of

oo _ ) .
/ > ()" " [parpih| Ve Do, @)
B2 = 2/ o
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Indeed, in order to apply Lemma 3.5 to obtain (4.23), we observe:

/ eﬂwl,p(XB():_r/zj)dg)()’)do_(y) g / eﬁwl,p(XB(z.r/zj*I)dg)(y)do_(y),
B(z,r/2)) B(z,r/2771)

from which a direct application of the exponential integrability lemma yields (4.23).
The proof will be completed by summation by parts. To this end, note that the
display (4.23) is equal to

X rn\ PN , < o (B(z, 2r/2%))
z j E — =/
/B(X‘Zr) — (2/’) ‘B(Z’zr/z )‘0 e — (2r/2kyn—p 40,
j=0 k=i
4.24)

Recall the following elementary summation by parts result (see for example [15]):
Suppose that {1} ; is a nonnegative sequence such that 0 < A; < 1, then

o0
> et <2 (ezi’io Ao 1). (4.25)
j=0

Note that (4.25) can be applied in (4.24) provided Cy < 1, and hence the lemma
follows by recalling the definition of Vg, 2, from (4.20). O

We shall now move onto p > 2, which requires a more involved argument
based on Theorem 3.9. Recall the definition of the local potential Vg, ,y from
4.5).

Lemma 4.4. Let2 < p < n. There exists Co = Co(n, p), suchthatif BC (o) < Co,
then there is a constant C = C(n, p) > 0 such that

! 1

2 Lyl
/ / eﬂWl,p(XB(y,r)(y)) ( — / eﬁVB(y,t)(Z)dw(Z)) Pt do (y)
B(x,26 [ Jo P JB(y.n)

< C/ (eﬂVB(x.2k+1)(Z) — 1) dw(z), (4.26)
B(x,21‘+1)

for all balls B(x, 2%), with k € Z.

Proof. Without loss of generality, suppose 0 = 0 and @ = 0 on R"\ B(x, 2k*1).
By the dyadic shifting lemma (Lemma 3.10), if £ = k + k¢, with kg > 0 depending
on n, the left-hand side of (4.26) is less than a constant multiple of

/ [%/ S cgefWirto o
B(x.26 1 2% JB0.2) g
veQ:,0:€2;

Q) <2i%o

1/(p=1) p-!
( / eﬁVQr<Z>dw(z)) dt] do (y), (4.27)

here cg is asin (3.15), and jy depends only on n.
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Since p > 2, it follows from Jensen’s inequality that (4.27) is less than

! / [ / [ BW1p (X0, do)(y)
_ cpe 1Lp (X0, Yy
20 Jpo.2ty LBk Z

y€0:1,01€2;
£(Q) 22/ H0

1/(p—1) yr-1
( / eﬂVQz<Z>dw(z)) ] j|da(y)dt. (4.28)

It suffices to be able to estimate the inner integral in (4.28) (the expression in square
brackets), for a fixed ¢, with constant independent on t. We will therefore assume
t = 0. As a result, it suffices to prove the estimate

1/(p—1) p—1
/ |: > cgefMirtxedn ) (/ eﬂVQ(Z)dw(z)) dt} do (y)
B(x,2k) 0]

yeQ
Q) <2k+io

<c / (eﬁvmx,zk-*-')(Z) _ 1) do(2). (4.29)
B(x,2k+1)

We first claim that the left-hand side of (4.29) is less than or equal a constant
multiple of

I= 2 colol/vV / VD dw(2). (4.30)
Qe2 Q
Q)2+

To prove the claim we will use the Carleson measure theorem. First, let 1o =
Jo efVe®@dw(z), then (4.29) is equal to

p—1
[ ]S commsmngria] s
B(x,25) oy

(=2
Letg = (p—1) = (p — 1)/(p —2). Applying duality in LP~!(do), the left-hand
side of (4.29) is in turn equal to

p—1
sup ( > <o /Q |g<y>|ef’lev<XQd">0’>da(y)xg(”‘”) . (431

llgllza @o)=1 0e2
(@) <2k+io

Fix such an admissible g = 0; then it follows from Holder’s inequality that the
quantity in the supremum appearing in display (4.31) is less than

p=l 2

’ 1 p—2 P
1 ( > CQ|Q|£(|Q| /Q |g(y>|eﬁW11P<XQd”><”do(y)) ) :
(e

Qe2
Q=2+
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with 7 as in (4.30). To prove the claim, it therefore remains to prove the inequality

p—1

, 1 =2
Z CQ|Q|§ (|Q| /Q|g(y)|e/3W1,p(XQd(r)(y)do-(y))

Qc2
£(Q)<X2ktio

/|g|L2do for any g € L~/ (do). (4.32)

To this end, let ¢ > 0 such that (p — 2)(1 + ) < p — 1, and apply Holder’s

inequality:
p—1
(p—2)(1+e)
( / |g(y>|eﬁwlP<XQd“><”do(y)) ( / |g(y>|1+8da(y>)
101, 101y

. ( 1 / elgﬂﬂwl.p()(gdo')(y)do_(y))@z)(lm '
101, Jo

Now, note that, if lgi BC (o) < Cp, we may apply Lemma 3.5 to obtain the estimate

(p—De
( 1 /el?ﬁWLp(){Qda)(Y)da(y)) (=2t <cC.
10ls

As a result, the left-hand side of (4.32) is therefore less than a constant multiple of

_p-1
2. CQ|Q|§/(|Q| / |g<y>|1+8da<y>)”"”“”’,

Qe2
£(Q) <2k

p—1

Since (p_g)ﬁ > 1, applying the Carleson measure theorem (Theorem 3.9), with

s = #_(LS) , the conclusion follows that (4.32) holds. Hence the claim is proved.

When specialised to a cube Q, the condition (4.1) is 0(Q) < C(o)e(Q)" 7
(this follows analogously to the condition (3.9)). Hence, for z € Q with £(Q) <
2k+Jo  that there is a constant C = C (n, p, C(o)) > 0, so that

o) j k+1yyy L/ (p=D
Vo £ > (G(QQB(Z’Z )N Blx, 2 ))) +C.

2J(n—p)

j=—00

Recall thato = 0on R\ B(x, 25*1). Applying Fubini’s theorem, along with the the
inequality for Vg (z) obtained above, we deduce that (4.30) is less than a constant
multiple of

1/(p—
/ > e ‘Q N B(x. 2"“)‘
B(x,2"'+') ze0

LQ)=2+o
£(0Q) i k+1 1/(p—1)
a(Q N B(z,2/) N B(x, 251y
exp | B 2 ( ST ) dw(z). (4.33)

j=—00
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By the summation by parts result (4.25), valid under the assumption that 8C (o) < 1,
it follows that the integrand in (4.33) is less than a constant multiple of

k+jo+J1 i k41 1/(p—1)
exp (B D (U(B(Z’zj).mB(x’z ))) — 1. (434

2Jj(n—p)

j=—00

Indeed? each cube Q such that £(Q) = 2/, with z € Q, is contained in a ball
B(z,2/%/1), where jj is a dimensional constant. Thus, the integrand in (4.33) is
less than a constant multiple of:

]1 o
2 Z 2l(n7p)

{=—00

k+]0+]1 (|B(Z, 25) N B(x, 2k+1)|a )1/(17—1)

2Jj(n—p)

k+1 1/(p—1)
exp [ 8 Z (O’(B(Z 21N B(x,2 ))) ’

j=—00
from which we may apply (4.25) to conclude (4.34). Here we have used the defi-
nition of ¢ from (3.15).

Recalling the definition of V g, 5k+1), we have asserted that there exists a con-

stant C = C(n, p, C(o)) > 0 such that (4.29) holds. This concludes the proof of
the lemma, and with it Theorem 4.1. O

4.2. On the Finiteness of (4.4)

In this subsection we discuss the finiteness of the construction (4.4). Recall the
definition of V from (4.5). In particular, we prove that the finiteness of the tail of v
at a single point yields almost every finiteness:

Lemma 4.5. Suppose that, for some xy € R" and R > 0:

o] eﬁwf,p(dd)(xo) 1/(p—-1d
/ (—— / Vinndo() S = Car <00, (435)
R r=r B(xo.r) r

There exists a constant C = C(n, p) > 0 such that if C(0) < C, then the function
v defined in (4.4) is finite almost everywhere.

This lemma proves the assertion made in Remark 2.2.

Proof. It suffices to prove that there exists C (o) > 0 such that:

/ pinr=D )y < oo.
B(xo,R)
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To this end, first note that

fBW1 p(do)(x) ﬂV 1/(p—1) dr
s 560 doo (2) < dx
B(xo.R) rr B(x,r) r

ﬂW p(do)(x0) 1/(p=1) dr
/ / / eﬂVB(x(),Zr) dw(z) il
B(x0,R) B(x,2r) r
exp (B[ W], (do) () = W] ,(do)(xo) |) dx
Let us now fix x € B(xg, R). For any r > R, an application of Lemma 3.6 yields
Wi, (o) (x) = W], (do) (x0)]
< COn B, C0)) + [WE (@) (x0) + WE (@) ()] (4.36)

With (4.35) in mind, we therefore estimate

(do)(x) 1/(p—1) ar
/ / / Vit do(2) —dx
B(xo,R) B(x,r) r

< Cu / explAWE  (do) (1)]dx < Cai.
B(x0.R)

The last inequality follows from the exponential integrability result, Theorem 3.8
(which is valid provided C (o) < C(n, p) for some positive constant C > 0).

To handle the remaining part of the integral of v, let us first suppose p = 2. It
remains to show that

AW, (o)) 1/tp=1
P BV dr
ePVBendw(z) —dx < Cuit. (4.37)
B(x0,R) o e r

First, by Fubini’s theorem and Holder’s inequality, the left-hand side of display
(4.37) is less than a constant multiple (depending on R) of

R/ ) V-1 4
/ ( / eﬂwl-l’(d”)(x)/ eﬂVB(X”)da)(z)dx) Loss)
o \""77 JBxo.R) B(x,r) r

Let us now examine the integrand in (4.38). Applying Fubini’s theorem, we estimate

/ eﬂwrl_l,(dﬂ')(x) / eﬁvB("-’)da)(z)dx
B(x0,R) B(x,r)

§/ eﬁVB(Xolm/ PWir W g xde (z). (4.39)
B(x0,2R) B(z.r)

On the other hand, on account of Theorem 3.8,

/ eﬂW?p(dO')(x)dx é / eﬁwl,P(XB(Z,4f)dg)(X)dx S rn'
B(z,r) B(z,4r)
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Applying these two observations into (4.38), we deduce that the left-hand side of
(4.37) is less than a constant multiple (depending on R, 8, n, p and C (o)) of

R 1/(p—1)
/ ( = / e V”“‘O*mdw@) 3
o \""77  JB(x.2R) r

1/(p=1)
< RpP/(p=1 (/ eﬁVB(x,zR)dw(Z)) )
B(x0,2R)

This last display is finite as a result of (4.35), as required.
The case when 1 < p < 2 is similar so we will brief. We instead consider

-1
00 [ BWI, (o)) V=D P

s — ePVeundw(z) — dx. (4.40)

B(xo,R) | /R r=p B(x.r) r

Since 1 < p < 2, the previous display is less than

oo BW| (do)(x)
[ b
B(xo,R) JR rit=p B(x,r) r

From this point, we use Fubini and Theorem 3.8 as in the case p = 2 to deduce
that display (4.40) is finite. From these estimates the lemma follows. O

5. Lower Bounds: The Proofs of (1.12), (2.9), (2.11) and (2.12)

In this section we derive lower bounds for solutions of (1.1). For a ball
B(x0,5R) C 2, will be concerned with positive solutions u of

—Apu = ou’" '+ win B(xp, 5R), in the p-superharmonic sense. (5.1)
In particular, we will prove the following proposition:

Proposition 5.1. Let Q2 be an open set. Suppose B(xo, SR) C 2, and suppose that
u is a positive solution of (5.1). Then there is a constant ¢ = c(n, p) > 0, such that

(i) ifl < p <2, then

R ecwg_p(a)(xo) . 1/(p—1) dr
OET / i / WO 4y (2) 52
0 rer B(xo.r) r

(i) if2 < p < n, then

R [ oW ,(0)(x0) . 1/(p—1) d
u(xo) 2 ¢ / S / T @@ g4 (7) 53
0 b B(xo.r) r

Note that the lower bounds for solutions of (1.1) appearing in Theorems 1.1, 2.1,
along with Theorem 2.3, follow from this proposition. We begin with a some obser-
vations regarding the localisation of integral operators:
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5.1. Localisation of Operators

Let us fix xg € 2, and let R > 0 be such that B(xg, SR) C 2. Suppose that u
is a positive solution of

—Apu 2 ou?~"in B(xo, 5R), in the p-superharmonic sense. (5.4)

Then by the potential estimate, Theorem 3.3, it follows that for all x € B(xg, R):

2R 4 /(=1 4,
u(x) 2 C / ( — / upl(z)da(z)) —. (5.5)
0 =P JBx.r) r

First, let us restrict the integration o to B(xg, R); since this will only decrease the
right-hand side,

R /(=1 g,
—1
u(x)iC/ ( — / u? (z)do(z)) —. (5.6
0 r"=P JBx,r)NB(xo,R) r

Now, still under the assumption that x € B(xg, R), we note that if » = 2R, then
B(x,r) N B(xg, R) = B(xp, R). Hence we may extend the integration in (5.6),
that is:

o0 1
u(x)gc/ ( — / uP~1(z)do (2)
0 =P JB(x,r)NB(xo,R)

Note here the constant C has changed, but is still a positive constant depending on
n and p. Let us now define ¢ by

)1/(p—1) dr

dG = XB(xo,R)dO, (5.7)

and a nonlinear integral operator ./

- V(=1 g,
N (f)x) = A5 (f)(x) =/0 ( /B( )f”_l(Z)dﬁ(y)) - 68

rh—p

The iterates of .4 are denoted by A/ (f) = A (AN T1(f)).
Using the definition of (5.7), it follows that, for all x € B(xo, R)

ulx) = CH (u)(x). (5.9

Now, suppose that u is a positive solution of (5.1). By the interior potential esti-
mate, Theorem 3.3, it again follows that there exists a constant C = C(n, p) > 0
such that that for all x € B(xg, R)

ux) 2 CA (u)(x) + CWy pa(x), (5.10)
where @ is a restriction of w:
dd = XB(xy,R)dw. (5.11)

Mimicking the discussion in Section 5.1 of [25], we iterate (5.10) to obtain the
following lemma:
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Lemma 5.2. Suppose u is a positive solution of (5.1). Let xo € 2 such that
B(x0,5R) C . Then, with A and ® as in (5.8) and (5.11) respectively, there
is a constant C = C(n, p) > 0 such that

a) Ifl < p <2

u(x) = CZCJ.JVJ(WLP(Z))()C), for all x € B(xp, R). (5.12)
j=0

b) If2 < p < n, then forany q > 1,

o0
2— . .
u(x) = C(q) ZJ'(‘IT—p')CL/Vf(WLp&))(x), forall x € B(xg, R), (5.13)
j=0
where C(q) = C(q,n, p) > 0.

Proposition 5.1 will follow from careful estimation of the sums in Lemma 5.2.
In order to estimate the sums, we use the array of tools described in Section 3.3.
First we note the localized measure ¢ satisfies the strong capacity condition (2.4),
indeed

Lemma 5.3. Under the assumption that u is a solution of (5.4), the measure &
satisfies the strong capacity condition (2.4). More precisely, there is a constant
C = C(n, p) > 0 such that:

6(E) = Ccap,(E) for all compact sets E C R".

Proof. Let E be a compact set. From Lemma 4.3 of [25] (see (2.2) above), since
u is a solution of (5.4), we have the following estimate

&(E) = o(E N B(xo, R)) < cap,(E N B(xo, R), B(x, 5R)).

However, by the separation of E N B(xg, R) and B(xg, SR), and since 1 < p < n,
we have that (as a consequence of the Sobolev inequality)

cap,,(E N B(xo, R), B(xo, 5R)) < c(n, p)cap,,(E N B(xg.R)).
The lemma follows. 0O

From Lemma 5.3 it follows that & is a Carleson measure, which we state as a
lemma.

Lemma 5.4. Suppose that u is a positive solution of the inequality u = A (u),
with A as in (5.8). Then the measure &, defined in (5.7), is a discrete Carleson
measure, that is, there is a positive constant C = C(n, p) such that for each dyadic
cube P € 2 and every compact set E C R",

> colQNE SCIPNE. (5.14)

ocp
Qe2

Here cg is the sequence defined in (3.15).
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Proof. From Lemma 5.3, it follows that & satisfies (2.4). Therefore, as described
before display (3.14), it follows that (5.14) holds. O

A useful corollary of Lemma 5.4, together with Lemma B.1 from Appendix B,
is the following.

Corollary 5.5. Let 1 < p < 2, and let {Lg}geo be any nonnegative sequence

indexed over the dyadic cubes. Suppose that ¢ satisfies (5.14); then there is a
constant C = C(n, p) such that:

p—1
/ > oegig? "t dsmz2C Y colol " Vag  (515)
P\ xe0. 0cP QcP

for each dyadic cube P € 2.

Proof. This corollary follows from Lemma B.1 in Appendix B. Letting s =

1/(p — 1) and relabelling, the lemma boils down to the observation that that
2—p

Ho = CZQ_p|Q|§Tl is admissible for (B.2) in Lemma B.1. But this is precisely
the statement (5.14). O

Having completed our discussion on localisation, we turn to proving Proposi-
tion 5.1. First up is alemma regarding the estimation of the ‘tails’ of sums appearing
in Lemma 5.2.

5.2. A Tail Estimate for1 < p <n

The following Lemma can be proved by mimicking the proof of Lemma 5.4
in [25].

Lemma 5.6. Let 1 < p < n. There is a constant ¢ = c(n, p) > 0 such that for
eachm 2 1, and every x € B(xg, R):

m o0 r ~ 1/([77]) m
W@ z ( [ (2teurny g) o
m:Jo 0 tmn=p P

.- (=)
/ (M) dsdr. (5.16)
0

sn—p s r

5.3. The Proof of Proposition 5.1 in Case p 2 2

Let us begin with the case when p = 2, and we introduce an auxiliary function
B!(6), defined byx

i o 1\ pn
B'(6)@) =D (57)"

J=0

B(z, t/Zj)‘~ (5.17)

Lemma 5.7. Let p 2 2, then there is a constant C = C(n, p) > 0 such that for
allm € N U {0}, and any x € B(xg, R) andr > 0,
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> . (p-n) P!
/ { (5 e o) ] a5 (y)
Bx2r) |Jo \! B(y.1)

> ¢ /B @) @i, (5.18)

m+1
here B (6) is as in (5.17).

Proof. First note that the left-hand side of (5.18) is greater than a constant multi-
ple of

p—1

i (r T 1/(p—1) 50 5.19)
A(x)zr) ( 2] B(y’ZLj)) 7, ’

J=0

where
)‘B(y,L.) = / (Bg(é))m(Z)dd)(Z)
2/ B(y. $;)NB(x.r)

Since p — 1 = 1, it follows that display (5.19) is greater than

/ >() / (BY ()" (2)dé(2)dé ().
B2n T2 B(y, Z)NB(x.r)

By Fubini’s theorem, the previous display is, in turn, equal to

/B(N) /i::) (%)p_n o ({y € B(x,2r):yeB (z, 2%)}) (Bﬁ(a))m (2)dd(z).

(5.20)

But, for z € B(x,r) and ¢ < r, it follows that B(z, t) C B(x, 2r). Applying this
observation in (5.20) yields

/B(x,,) ZO (%)pﬂl& (B (Z’ Zr—,)) (Bﬁ(c?))m (@da(z). (521

Let us now recall the following elementary summation by parts inequality. Let
{X;}; be a nonnegative sequence, and let m = 1, then

m m—1
1 o0 o0 o0
—~ Sl =D 4D M ) (5.22)
Jj=0 j=0  \j=k

Applying (5.22) in (5.21) the lemma follows. O

To complete the proof of Proposition 5.1 when p = 2, recall the formal Neu-
mann series expansions in Lemma 5.2. Applying Lemma 5.6 into Lemma 5.2 results
in a constant ¢ > 0 such that
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o0 r ~ B , 2 1/(p—])d
u(xp) EC/O exp(c/o (%—;/))) Tt)

1/(p—=1)
8 (M) dr (5.23)

r"—p r

On the other hand, from Lemma 5.7 it follows that there exists a constant C =
C(n, p) > 0 with

x 7 V(=D 4,
N (W p(@)(x0) = Cm/ ( n,p/ (Br((})Z))mdd)(Z)) —,
0 r B(xo,r) r

hence Lemma 5.2 yields a constant ¢ > 0 such that

o 1 B (5)(2) 4 ~ 1/(p—1) dr
u(xo) Z ¢ e da(z) —. (5.24)
0 B(xo,r) r

r—p

Averaging (5.23) and (5.24) with the inequality of arithmetic and geometric means,
we assert that there is a positive constant ¢ > 0 such that

u(xp) 2 c/ooex c/r (—6(B(x0’ t/z)))l/(p_l) ﬂ ( 1
0= 0 P 0 th—p t r—p

- V(=1 g,
: / B <“><Z>d5)(z)) —. (5.25)
B(xo,7) r

But, using (3.9), it is easy to see that, for any z € B(xp, R):

B'(5)(2) 2 I,(d5)(2) — 1.

Hence (5.3) follows from (5.25) and recalling the definition of &.

5.4. The Proof of Proposition 5.1 when 1 < p <2

We now move onto the case when 1 < p < 2. Let jp be as in Lemma 3.10,
then we have the following lemma:

Lemma 5.8. Let 1 < p < 2, then there is a constant C = C(n, p) > 0 such that
forallm € NU {0}, and x € B(xg, R)

/ / ( / (ZcQ|QmB(y,s>|;/(”‘”) @)
B(x,r) JO B(y,s) €0
1/(p*1)ds p—1
'dc?)(z)) ;} d& ()

Q2
C 1) m+1
colQN B, r" ) (z)dd(z).  (5.26)
m+1/B(x’r)(z€ZQ: ¢ o

Qc2

1
sh—p

v
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Proof. First note that, for any ball B(y, Zj), there is a dyadic cube Q such that
y € 0,0 C B(y,2/), and £(Q) = 2/7/0, Thus, the left-hand side of (5.26) is
greater than a constant multiple of

1
z 1 m = p—1
P! da(z ) ] 46
/B(x,r) [ CP(/PmB(x,r) (ZZ colQNPl; ) (z)da(z) 5(y)

yeP eQ
Pec2 QcP

(5.27)

where the constant depends on 7, p and jo. By appealing to duality, in the form of
Corollary 5.5, we see that (5.27) is greater than a constant multiple of

> cp PN B, r)|}/“’—1>/ ( > cglon B(x,r>|g;‘) (2)da(2).

Peo PNB(x,r) €0
QcCP

An application of Fubini’s theorem, followed by the summation by parts inequality
(5.22) proves the lemma. O

Let us now complete the proof of Proposition 5.1. Note that Lemmas 5.6 and 5.8
combine with Lemma 5.2, as in Section 5.3, to show that there is a positive constant
¢ > 0, with

won ze [ ex c/’(w)‘/@—ud_t (.
R b 0 tn—p | e

Yo—1) 1/(P*1)dr
: / exp (C > col@N Blxo, ;" )d@(z)) —
B(xq,r) €0
Qe2
(5.28)

It remains to use a shifting argument to recover (5.2).

The bound (5.28) continues to hold'if we shift the dyadic lattice for any ¢ € R”.
Averaging over all shifts 7 € B(0, 25t70)_ it follows

C 2 " (6 (B(xo, t/2)\ Y7V dr 1
ux) 2 ———— expf ¢ - 7 —
2n(k+jo) B(0.26+0) Jo 0 th—p t yn—p

Up—1) 1/(p_1)dr
/ exp (c Z cg, 10 N B(xo, )5 P )dd)(z)) —dr.
B(xo,r) r

€0,
Q€2
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By Jensen’s inequality, the right-hand side of the previous display is greater than

/Zk / &(B(xo, t/2)\ "V dr 1 / 1
X C B — €X C—7—
0 P 0 th-p t r—p B(xo,r) p 2n(k+]0)

-1y 1/(P—1)dr
/ A z co, 1Q: N B(xo, 1)} p dt)dd)(z)) —. (5.29)
B(0,2K+0) r

€0,
Q€9

Next, using Lemma 3.10 in (5.29), it follows that there exists a constant ¢ = c(n, p)
such that

? " (6 1/(p—1)
wwoze p( [ (2t g)
0 0 tn=p "
1/(p—1)
( 1_ / ~exp(c/ Mdr)d ()) dr (530
yh—pr B(xo.r) 0 yn—r p

But now note that for any z € B(xp, R), and any k > log, R + 1, one can estimate:

O'(B(Z r)) dr a(B(z r)) dr
/o 2 )/ o

o r

Thus, letting k — oo, we obtain the required bound (5.2). This completes the proof
of Proposition 5.1.

6. Existence of Solutions to (1.1)

In this section, we conclude the proofs of our main results. We will consider
the case when 2 is a bounded domain, that is, Theorem 2.4. The case 2 = R”
(Theorems 1.1 and 2.1) is similar, using the weak continuity of the p-Laplacian
operator from [48]. Indeed, see [25], Section 7 for the argument in the case w = §y,.
There is no problem in generalizing the argument found there to the more general
measure, and so we will omit the details here.

Proof of Theorem 2.4. Let w be a finite nonnegative measure in €2, and suppose
that, for some ¢ > 0, the right-hand side of either (2.13) or (2.14) is finite for some
x € Q. By Lemma 4.5, we have that the function v defined in (4.4) is finite almost
everywhere with 8 = c¢. We wish to apply Theorem 4.1, to assert the existence of a
positive constant Co = Co(n, p, B) > 0 such that if C(o) < Cp, then there exists
v (finite almost everywhere), satisfying

v(x) = KWi ,(v""'do)(x) + KW ,(dw)(x), 6.1)
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2—p
here K = max(1, ZTJI)CI, with C1 as in Tlgeorem 3.3. To this end, note from Th~e—
orem 4.1 that there exists such a constant Cp > 0 such that provided C(c) < Cop
there exists C» > 0 such that

Wi, o) (x) + C2W p(dw)(x) £ Cro(x).

. C .
Letting Co = —0, we arrive at (6.1).
Co K

We are now in a position to begin the iterative argument. Let us first define ug

to be a renormalized solution of

—Apup =w in <2,
uo =0 on 092.

Then, note that by Theorem 3.3 and (6.1), it follows that that ug < v.
We now inductively produce a sequence {u;} ;> such that:

- u; e LP7H(Q, do),

- uj_uj_lforalljzl,

- wuj <vforall j 21, and

— each u; is a renormalized solution of:

NIV

_ L p—1 .
Aput =ou;_, +w in 2, 6.2)
uj =20 on 092.
To see this, suppose uy, ..., uj_1 have been constructed. Then, let u ; be a solution

of (6.2), such that u; = uj_;. The existence of such a function u; is ensured by
Lemma 6.9 of [40]. By Theorem 3.3 and (6.1), it follows that:

uj(x) £ KWy, (?”|do)(x) + KWy p(@)(x)
KW (0P 1do)(x) + KW p(w)(x)
v(x), (6.3)

A IA

as required. Note that v € LP~1(Q, do) by construction since €2 is a bounded
domain.

Since the sequence {u ;} i>0 is increasing, there exists a function u# such that
uj converges to u. We wish to conclude that u is a renormalized solution of (1.1).
This will follow as in the stability result of [10] once as we have proved that
VTi(uj) — VTi(u) in LP(L2), for any k > 0. Here Ty (u) = min(u, k), is the
truncation operator. However, since {u ;}; form an increasing sequence this is not
difficult to prove. Indeed, let us fix k > 0; then it is well known [10] that if
vj = Ti(uj), v = Ti(u), thenvj, v € Wg”’(sz), and v; — v weakly in W!-P(Q).
In addition, the truncates are supersolutions, that is:

/ |WJ~|”‘2W, -V 20, whenever ¥ € W(}*"(sz) NL%®(Q), and ¥ = 0.
Q
(6.4)
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Under these assumptions, it is known that v; — v strongly in WO1 "P(Q), see for
example the proof of Theorem 3.75 from [22]. Thus, we conclude, as in [10], that
u is a renormalized solution of:

—Apuzaup_l +w inQ,
u=20 on 0€2, 6.5)
and u < v. The proof of the existence of solutions, along with the estimates (2.13)
and (2.14) is complete. This completes the proof. O

7. On the Equations (1.7) and (1.14)

In this section, we make a short study of the equation (1.7) along with the related
equation (1.14). Here we will also assert the pointwise bound (1.9) for (1.8) stated
in the introduction, which plays an important role in our two weight problem. The
results here are of interest in their own right, as we indicated in the introduction.

Our first goal here is to note the equivalence between (1.8) and (1.7). Indeed,
suppose u is a solution of (1.8). Denoting v = u + 1 it follows that

min(2*77, Dov?™! £ —A,v £ max(2*7”, Hov” "' in R, (7.1)

and clearly inf,cr» u(x) = 0. Note the same relationship holds in the converse
direction, too. As a result, the bound (1.9) for solutions of (1.8) will follow from
Proposition 7.1 below. Let us in general consider:

—Apu = ocuP™l inQ,
u=1 on 0%2. 7.2)
So that equation (7.2) reads as (1.7) if 2 = R". Recall the capacity condition (2.4)
and the constant C (o) along with it.

Proposition 7.1. (i) Let Q = R". Suppose that o satisfies (2.4) for all compact
sets E C R". Then there exists a constant Co = Co(n, p) > 0, such that if

C (o) < Cy, then there exists a solution u € Wli)’cp R™) of (71.2) along with a
constant ¢ > 0 such that

1 [ (o(BGx,r NP dr
exp | — I — —
c/o ( rn=p ) r

00 1/(p—1)
< u(x) < exp [c / (M) d—r} L3
0 r

ri—p

(i1) Let Q2 be a bounded domain. Suppose that o satisfies (2.4) for all compact
sets E C R". Then there exists a constant Co = Co(n, p) > 0, such that if
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C (o) < Cy, then there exists a solution u € WHP(Q) of (7.2), along with a
constant ¢ > 0 such that:

1472 (o (B, r) PV dr
R o o
c Jo r r

2d V(-1
< u(x) < exp [c/ ’ (M) dr—r} (7.4)
0

r—p

Here d(x) is the distance to the boundary on 2. To prove the lower bounds in (7.3)
and (7.4), it will be convenient to go through an auxiliary equation:

—_ —(p — p i
{ Apu=(p—1|Vulf +0, ing, (7.5)

u=20 on 0L2.
The connection between (7.2) and (7.5) is the content of the following result.

Proposition 7.2. Let Q be a connected open set. Let u* be a measure singular
with respect to capacity, and suppose o is absolutely continuous with respect to
capacity. Suppose that u € LZ;I(Q, do) is a p-superharmonic solution of

(7.6)

—Apu = ouP~' + 1 inQ,
u>0 in Q.

Thenv =logu € Wllo’cp (R2), and v satisfies (7.5) in the sense of distributions.

The proof of Proposition 7.2 below makes use of a recent result of KILPELAINEN
et al. [28]. This replaces our original argument based on techniques of DAL Maso
and MALUSA [9]. Similar results have recently been proved in [2].

Proof of Proposition 7.2. Since u is p-superharmonic, from Theorem 3.2 of [28]
it follows that u is a local renormalized solution. By definition, this means that for
each¢ € C°(Q) and h € W12°(R) with derivative 4’ having compact support,
we have

/|W|P*2W-V(h(u)¢)dx=/ h(u)pu? 'do +/ hu)pdp®. (1.7)
Q Q Q

Assume ¢ > 0. For k > 0, let h(u) = Ty (1) =P, with T (s) = min(k, s). Then

|VulP~1Vu Vodr = (5 — 1) |Vu|p¢d +/¢ uP~! q
—_— x=(p— X —do
o Ti(u)r~! onu<ky u’ o Tx(u)p~!
¢ s
[ T o

We now need a few standard properties of p-superharmonic functions. First, since
w® is singular with respect to capacity, we have that ©* ({u < k}) =0 forallk > 0
(see for example Lemma 2.9 of [28]). Therefore

0] ‘ 1 / i
— L duf = — du’ Oask .
/QTk(u)l’—l o = Q¢ n — Qask - oo
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Next, recall that (see for example Chapter 7 of [22]) that v = log(u) € WIL’C” ().
Therefore, from Lebesgue’s dominated convergence theorem:

[Vul?
¢dx — [ |Vv|Phdx as k — oo,
onu<ky u? Q

and, also

VulP~'Vu
||—1 -Vodx — / [Vv|P 2V - Vgdx as k — 0.
o i)~ Q

From a final application of the monotone convergence on the term involving the
measure o, we deduce from letting k — oo in (7.8) that v is a weak solution of
(7.5). O

Using Proposition 7.2, we readily conclude the lower bounds in Proposition
7.1. Indeed, both follow from the following local lemma:

Lemma 7.3. Let 2 be an open set, and suppose that u is a p-superharmonic solu-
tion of (7.2). Then, there exists a constant ¢ = c(n, p) > 0:

d(x)/2 1/(p—1
u(x) = exp |:c/ (M) ﬂ:| , forallx € Q. (7.9)
0 r

r—p

Proof. By Proposition 7.2, v = logu solves (7.5) in the weak sense. This clearly
implies that v solves —A,v 2 o in the p-superharmonic sense in 2. Applying
Theorem 3.7, it follows there is a constant ¢ = c(n, p) > 0 such that

ies)
v(x) 2 ¢W, 2 (do)(x) forallx € Q.
Recalling that v = log u, the proposition follows. 0O

Turning now to the existence of solutions along with the upper bounds in Prop-
osition 7.1, the primary ingredient is the following lemma. The proof also serves
as a prototype of the kind of supersolutions developed in Section 4.

Lemma 7.4. Suppose that o is a nonnegative measure satisfying (2.4), and define
v(x) by

< (o(B(x,r)\"/" " dr
v(x) = exp ,8/0 (—) — = exp [BW1,p(do)(x)]. (7.10)

rn=p

For any B > 0, there exists Co = Co(n, p) > 0 such that if C(o) < Cy, then there
exists a constant C = C(n, p) > 0 such that

Wl,p(vp_ldo)(x) S Clux) —1). (7.11)

Furthermore, infcprn v = 1.
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Proof of Lemma 7.4. Writing out Wl,p(vp_lda)(x), and applying Lemma 3.6,
we derive

W, P~ do)(x)

1
o0 1 ® (o (B(x,1)\ 7T dt
5/0 |:rn_pexp((l?—l)ﬂ/r ( pr ) 7)
T (o (B(y, 1)\ dr e g
e -ve [ (—,,) o) &
B(x,r) 0 t ! r

(7.12)

On the other hand, as a result of the exponential integrability lemma (Lemma 3.10),
there exists a positive constant Co = Co(n, p) > 0, so that, provided BC(c) < Cyp

r B(y, +=1d
[ ew ((p g [ (7800 t) do () S o (B(x, 20).
B(x,r) 0

th—p

Note that also, using the estimate on balls (3.9), it follows that there exists a positive
constant C = C(n, p, B, C(0)), so that
<C.
l‘

7 (o(B(y, D)
exp ﬂ pro
Substituting these two estimates into (7.12):
l 1

1 (o (B(x,2r))\ r- o(B(x,t))\r—1 dt \ dr
Wit < [F(EG55) e (’3 () )
S/ (G(B(x r)))ll Xp(ﬁ/ (0(B(x r))) )dr
0 r"—p th—p t r

S () =),
the last inequality in the sequence follows from integration by parts. The statement
that inf ,crr v(x) = 1 follows from

inf Wy ,(do)(x) =0,
xeR”

the latter assertion may be verified in a similar manner to the argument around
display (6.20) of [25]. This concludes the proof of the lemma. O

Note that, for any measure o supported on €2, it follows
Wi (o) (x) S Wi (do)(x), forall x € Q,

where the implied constant in the inequality depends only on n and p. Let us now
complete the proof of Proposition 7.1:
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Proof of the existence part of Proposition 7.1. Part (i). Recall the definition of
v(x) from (7.10). By virtue of Lemma 7.4, we may choose C (o) small enough so
that:

CiW1 P ) + 1 £ v(x), (7.13)

with Cj as in Theorem 3.3. We claim that one can choose C (o), depending on only
n and p, so that both:
vell (R"), andv e L (R", do). (7.14)

loc

These two properties follow from applications of Theorem 3.8 and Lemma 3.5,
respectively. Let us construct a sequence (u ;) j such that ug = 1 and
—Apuj =oul”| inR",
uj S v, uj e WP ®RY, (7.15)
infrrnu; = 1.

Suppose that ug, ...u;_1 have been constructed. Then let B, = B(0, 2%) and
denote by uﬁ the unique solution of

¢ _ . p-l. I/ Lp
—Apuj =ou;_; in By, u; — 1 € Wy (Byg).

The existence of uf follows from monotone operator theory (see Proposition 5.1

in Chapter 2 of [45]), since cruf:ll € W_l’l’/(Bg) by hypothesis and Theorem
3.4. Note that uf. < v, as follows from Theorem 3.3 together with the assumption
uj—1 < v and display (7.13).

The sequence (uﬁ.) ¢ forms an increasing sequence by the classical comparison
principle, and therefore using Theorem 1.17 of [29] in combination with the weak
continuity of the p-Laplacian (see [48]), we can find a p-superharmonic function
u j such that u‘j — uj almost everywhere and

—Apuj = aulel in 2'(R").

Furthermore 1 < u; < v, so infgnu; = 1. To see that u; € WIL’C” (R™), note that
if ¢ € C°(By):

/ VujlPgPr < / uijuf¢Pdo + p / Vui P~ | VglgP da.
Q ’ Q J J Q J J

Using Young’s inequality on the right-hand side along with blunt estimates, we
obtain

/ \Vul|PpP 5/ v”|V¢|”dx+/ v’ ¢pPdo < . (7.16)
Q Q Q

The finiteness follows from (7.14). Using weak compactness along with the almost

everywhere convergence, it follows that u ; € Wli)’cp (R™). The sequence (7.15) has
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been constructed. Appealing once again to Theorem 1.17 of [29] with the weak
continuity of quasi-linear operators, we deduce the existence of a solution u of:

—Apu = ou? " in R".

Furthermore 1 < u < vandsoinfrs u = 1. It remains to show that u € Wli)’cp (R™),
but this follows immediately from (7.16) and weak compactness. Recalling the def-
inition of v from (7.10), the proposition follows.

The proof of part (ii) is easier. Indeed, first note that under the present assump-
tions in o, it follows from Theorem 3.4 and Holder’s inequality thato € W=7 ().
Let up = 1. Appealing to monotone operator theory (see for example [45]), we
inductively find a sequence {u;} such that

-1

R p
Aty = ot (7.17)
uj—1ewi (.

Arguing inductively as in part (i), we can further suppose that #; < v for all j. In
addition, we may suppose v € L?(2) N L” (€2, do), again as in part (i) (recall
is bounded).

Furthermore, the sequence (1) ; is increasing. Hence, testing u; — 1 in (7.17)
and using Minkowski’s inequality, we derive

1/p I/p 1/p
(/ |Vuj|pdx) < (/ (uj — l)pda) +o(@!/P < (/ vpda) .
Q Q Q

(7.18)

From (7.18), we find that there exists u € W1P(Q), so that u; — u weakly in
WLP(Q). Since u ;j 1s an increasing sequence of supsersolutions, it is standard (see
for example [22]) that u; — u strongly in WP ()3 It readily follows that u is a
solution of (7.2). Furthermore u S v. 0O

Since it may be of interest, we collect the results proved for the equation (7.5)
into a single result:

Theorem 7.5. Let 2 be a bounded domain, or Q2 = R”".

a) Suppose thatu € Wllg’cp (R2), is a positive weak solution of (7.5). Then o satisfies
(2.2), with constant C = 1, and furthermore

u(x) = Wi (do)(x), forall x € Q.

b) Conversely, suppose that o satisfies (2.4), then there exists Co = Co(n, p) > 0
Lp
(€2)
C

0

such that if C(o) < Cy, then there is a positive weak solution of u € W,
of (71.5), such that:

u(x) < W%fl;f(da)(x), forall x € Q.

3 This has already been seen in Section 6.
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Furthermore, if Q is bounded, then u can be chosen to lie in the class Wé P(Q).

Proof. The proof of (a) follows immediately from Lemma 4.2 of [25], and
Theorem 3.3 above. On the other hand, part (b) is an immediate corollary of Prop-
ositions 7.1 and 7.2. O

8. Examples

In this section we will discuss conditions on w so that our theorems guarantee
the existence of a solution to (1.1).

8.1. LY Data

Our first example concerns the case when w € L?(S2) for some ¢ > 1. Here
we will let 2 be a bounded domain. We will always extend measures and functions
by zero outside of €2 so they are defined on R”.

Proposition 8.1. Let 1 < p < n, and let Q2 be a bounded domain. Furthermore,
let w € L1(R2) for g > 1, and suppose that o satisfies (2.4). Then, there exists
Co = C(o, q) such that if C(0) < Cy then there is a positive constant ¢ > 0,
depending on n and p, together with a renormalized solution u of (1.1) such that

do /1 V=1 g, 74
u(x) < Cn, p,q, Q) / ( — / aﬂ(z)dz) =
0 =P S, r
¢ (% (o(B(x,r)\/?D ar
q Jo r r

Furthermore, for all r <

thatu € L"(R2).

, one can choose Cy to in addition depend on r so
n—p

Proof. Our first aim is to show that the quantities appearing in (2.14) and (2.13)
are finite almost everywhere for a choice of ¢ > 0. To this end, let us momentarily
fix x € Q, and denote by T:

I,(xB(x,ndo)(2) ifl <p<2,
T _ ] (s, i
(@) [Wl,p(XB(x,r)dU)(Z) if p>2.

This allows us to deal with both cases | < p < 2 and p = 2 simultaneously. Note
by Holder’s inequality

) 1/q' 1/q
/ eCTr(")(Z)de( / ech’<”><Z>dx) ( / wqu) . (82
B(x,r) — \UB@,r) B(x,r)

Since we are assuming that o satisfies (2.4), it follows that the hypotheses of
Theorem 3.8 are valid (in the case of Lebesgue measure). Therefore there exists
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c1 = ci(n, p) > 0 such that provided cq’ < ¢y, there is a constant C = C(n, p, q)

such that
. , 1/q
/ T @@y < Cn, p, q)r™'? (/ wqu) . (8.3)
B(x,r) B(x,r)

Let us now form the right-hand sides appearing in (2.14) and (2.13):

dg [ ocWi ,(x2)(x) /(=D
/ e / T @@ gy a (8.4)
0 r=p B(x.r) r

Substituting (8.3) into (8.4) and appealing to Holder’s inequality a second time, we
derive that (8.4) is less than a constant multiple of

/dg eWipt@ - Vel g

z hall

0 rn=r r
1/q

do [ ocWi (X)) Y=l o
/ - / wldz — (8.5)
0 r=p B(x,r) r

Since (8.5) is bounded by a constant multiple of the right-hand side of (8.1), it

follows that both (2.14) and (2.13) are finite almost everywhere for a choice of

¢ > 0. Hence by Theorem 2.4, there exists a solution « of (1.1) so that (8.1) holds.
To see the regularity property, note that, for any w € L4, we have

do [ V=D g,
/ ( / a)q(z)dz) — e L°(Q), foralls <n/(n— p).
0 B(x,r) r

r"—p

1/’

This is a standard regularity property of the nonlinear potential (and remains true
if w? is replace by a finite measure). For any r < gn/n — p, choose s so that

r n
<5< .
q n—p

We see by applying Holder’s inequality in (8.1):

do [ Vo= g\ 17
/ udx £C / / ( — / w? (Z)dZ) — ] dx
Q a\Jo r"=P JBx.r) r

1—s.

U ( 5q /dﬂ (G(B(x,r)))l/(p_l) dr) ]“’q
. exp| ¢ — )dx .
Q s—=qJo rn-p r

(8.6)

From Theorem 3.8 together with a covering of 2 by balls, we can pick ¢ > 0 (or
C (o) > 0) such that

d. 1/(p—1)
/exp(c 54 / (M) d—r)dx<C(sz),
o s—q.Jo rnp r

the proposition follows. O
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8.2. Weak-A o Data

The second class we consider is when w is a weak- A, weight. We recall that
a nonnegative function w is a weak Ao, weight if there are constants C,, > 0 and
6 > 0 such that, for all balls B, and measurable subsets E C B

£, (11) -
2B, — “\i1Ql) ° '

All locally integrable power weights w = |x|? for ¢ > —n are included in this
class, and these form an important subclass of right-hand sides for the equation
(1.1). In this subclass, the pointwise bound presented in our main theorems col-
lapses to a much simpler expression. The point here is that we continue to obtain a
sharp bilateral pointwise bound for such w, in contrast to the LY case considered
above.

Proposition 8.2. Ler @ = R" and 1 < p < n. Suppose that o satisfies (2.4), and
suppose that w is a weak A, weight. There exist constants cy, c2, Co > 0, depend-
ing onn, p,0 and Cy, so that if C(c) < Cy, then there exists a p-superharmonic
solution of (1.1) such that

00 [ oC1Wi ,(do)(x) 1/(p—1) dr
c ———w (B, r —
(e -

00 [ (2Wi ,(do)(x) V=l o
Su(x) Cz/ —————w(B(x,r)) — (8.8)
0 r

rn—p

Proof of Proposition 8.2. In light of Theorems 1.1 and 2.1, the lower bound in
display (8.8) is clear, so we only need to show the upper bound. To this end we
need to assert the existence of a constant ¢ > 0 such that the bounds (1.12) and (2.9)
are finite, and are bounded above by the expression appearing in the right-hand side
(8.8). By inspection, this will follow if we show (with ¢ = min(1, 1/(p — 1))):

r q
/ exp [c/ (M) d—s]da)(z)§Ca)(B(x,4r)). (8.9)
B(x,r) 0 st—p s

Provided C(o) or ¢ > 0 are small enough, display (8.9) follows directly from
Theorem 3.8. 0O

8.3. Morrey Space Data

Our third example of w is when it lies in a suitable Morrey space. We will again
discuss the case when €2 is a bounded domain. The precise condition we use is the
following: there exists ¢ > 0 and a constant C(w) > 0 such that

o(B(x, 1)) £ C(w)r" P* for all balls B(x, r) C R". (8.10)

Note that this condition is not contained in the L? space condition, since no higher
integrability is assumed. With this condition, the following holds:
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Proposition 8.3. Let Q2 be a bounded domain. Suppose that w satisfies (8.10), and
that o satisfies (2.4). Then, there exists Cy = C(n, p, C(w)) suchthatif C(o) < Cy
then there is a positive constant ¢ > 0, depending on n, p and C(w), together with
a renormalized solution u of (1.1) such that

d 1/(p—1)
u(x) £ C(C(w), 2, n, p)exp |:c/ Q (M) i_r:| ) (8.11)
0

r—p

The proposition follows in a fashion very similar to Proposition 8.1 above,
once we have asserted a suitable integrability result. We therefore will prove the
following lemma, and leave the remainder of the argument to the reader:

Lemma 8.4. Suppose that o satisfies the weak ball estimate (3.9) with constant
C(o) > 0, and that w satisfies (8.10), then there exists a constant ¢ > 0, depend-
ing onn, p, C(c) and C(w) so that, for any ball B(x, r):

r B 1/(p—1) d 1
/ exp (c/ M) Ddw < Zpm=rte. (8.12)
B(x,r) 0 r

rn—pr c

Proof. The proof we sketch is an adaptation of the dyadic shifting argument from
[25], see the argument from Lemma 4.8 through Corollary 4.11. We reduce matters
to a dyadic version. Recall the definition of the dyadic Wolff potential from (4.12)
of [25]. From the argument of Lemma 4.9 of [25], in particular (4.19), it follows
that in order to prove (8.12) it suffices to prove that
e
e(oyrr ceOre0;

= /
B(x,r)
> (IQm N B(x, r)la)”(”_” o
2€0mCOm—-1 tQm)"P
< An, p, C(w), C(0))(B(n, p)C(w)C(0))"r"~P+e, (8.13)

e T W o

c0e? Q)P

where all sums are taken over dyadic cubes, see Section 3.4 above for notation. Let
o be the measure 6 (E) = o (E N B(x,r)) and ®(E) = w(E N B(x, r)). Note that
any ball B(x, r) is contained in the union of at most 2" dyadic cubes {P/} j=1,..01
of radius < r. The argument to show (8.13) splits into two cases, depending on
whether 1 < p £ 2or p > 2.

First suppose that 1 < p < 2, then note that, for any dyadic cube P € 2, it
follows

Z( 1015 )”“"“
R w(QNB(x,r))
S\t

- 2-p)/(p—1)
=/ > (L“‘_) Q@B (514
POBG) oo p Loy, Loy,
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Using the property on o, we bound the right-hand side of (8.14) by

i ©(QNBG.r)  _ By,
c@ /pnm,»zz toy—r 90 S C@C@rIPler,  8.15)

eQcCpP

where we have estimated the sum in the integrand in the following way: for each
z € B(x,r),z € P/ for some j, with P/ the dyadic covering of B(x, r) as above.
Then

o(QNB(x,r))
;PW_ Z‘...+ .2
Z€ zeQCP/J pP/cQcPp

C@) D UQF +w(B(x,r) > Q"™

zeQCPJ 0oPi
< C(@) (P + r"PreC()e(PHP™™ < 8. (8.16)

[IA

Applying (8.14) into the left-hand side of (8.13), it follows that

15ce ey (M)”"’" (w)”@”

n—p -
012 £(01) o) 0(02)
> (IleﬂBcnrna)U@—le |
N m—116>
Om-1COm—2 L(Qm—1)" 7P

Now, following (4.19) of [25], we conclude

2— 2—
1< B"r*C(0) 7 C(0)" o (B(x,r) S r" PHB"C(a)"Clo) 1,

for a suitable constant B = B(n, p) > 0. We conclude that (8.13) holds if p < 2.
Let us now consider the case when p = 2. This is slightly more involved. In
this case note

1015 < C(@)"/ P~ (min(e(Q), ry"=r+e) /P~ 0| P=2/=D (g.17)

Hence, if we set

10l "V
11 = Z (e—n_p) a)(QﬁB(x,r)), (8.18)
5 Q)

then, from using Holder’s inequality in (8.18):

Q2-p)/(p—1)

i n—p+e\ 1/(p—1)
11 < ClanV/ =D i (mm(Z(Q), I )
< C(w) Q%) 10| G

min(¢(Q), r)"—p+e\ /P~ /(=D
| Z|QmB(x’r)|w( “oyr )

Qcp
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Subsequently, by Fubini’s theorem

ns(f >
PNB(x,r) 2€QCP

\/POB(x,r) z Z

eQCP

p—2

(mln(E(Q), r)n—p+£ ) 1/(p=1) q
(Q)y=r ’

_L
p—1

(min(E(Q), rytprte ) b d
(Qy 7 *

n—p+e
< C@)VP V()P min(e(P), 1) 7T w(PNB(x, r)P=2/(¢D),

The implicit constants here depend on n, p and €. In the previous calculation the
integrands have been estimated in a similar manner as in (8.16) above, splitting the
sums over the small cubes and large cubes (compared with r).

One can then iterate this calculation to estimate

1S (C(p,n, )" (C@CloN™ P0r H T (B, 1) P=2/0=D
< (C(p,n, &)™ (C(w)C (o)™ P=Dpn=rte,

In conclusion, we have asserted that (8.13) holds, and therefore the lemma is proved.
O

9. A Fully Nonlinear Analogue: The k-Hessian

In this section we briefly describe how one can obtain a k-Hessian analogue of
our primary results. Let 1 < k < n/2, then we will be interested in the problem:

) — k : n
[Fk( u) =ou* +w® inR", ©.1

infycrn u(x) = 0.

Here, Fy is the k-Hessian operator (see [5]), defined for smooth functions u by

Feuy= D> iy

léil <-~~<ik§n

with A1, ..., denoting the eigenvalues of the Hessian matrix D?u. We will use
the notion of k-convex functions, introduced by TRUDINGER and WANG [47] to
state our results. We say that u is k-convex in Q if u : Q — [—00, 00) is upper
semicontinuous and satisfies Fi(#) = 0 in the viscosity sense, that is for any
x € Q, Fr(q)(x) = 0 for any quadratic polynomial g so that u — g has a local finite
maximum at x. We will seek solutions # = 0 of (9.1) so that —u is k-convex. This
convention allows us to state our results in the form analogous to the quasilinear
case. Equivalently (see [47]), we may define k-convex functions by a comparison
principle: an upper semicontinuous function u : 2 — [—00, 00) is k-convex in
if for every openset D CC Q,and v € CIQOC(D) NC(D) with Fx(v) = 0in D, then

u<vondD =— u<v inD.
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The necessary condition on ¢ is now considered in terms of the k-Hessian
capacity, introduced again in [47]. The k-Hessian capacity of a compact set E is
defined by

capy(E) = sup{ur[u]l(E) : uis k-convex in R", —1 < u < 0}. (9.2)

Here pi[u] is the k-Hessian measure of u, see Theorem 9.2 below. The two local
potentials that will be relevant for our bounds will be the fractional linear potential
I}, (do) and W" (do), as defined in (2.6) and (2.7) respectively.

2kt
Theorem 9.1. Let 1 < k < n/2, and let o = 2k/(k + 1). Suppose that u 2 0 is a
solution of (9.1) such that —u is k-convex. Then o satisfies

o (E) £ C(o)capy(E) for all compact sets E C R". (9.3)

In addition, there is a constant ¢ = c(n, k) > 0 such that u satisfies

1
oo W, 41 (do)(x) . I3
W) = ¢ / (; / ec12k<da><z>dw(z)) dr. 9.4)
- rnfas r
0 B(x,r)

forall x € R".

Conversely, assuming the right-hand side of (9.5) below is finite for some x € Q
and ¢ > 0, there exists a positive constant Cy = Co(n, k,c) > 0, such that if o
satisfies (9.3), with constant C (o) < Cy, then there exists a solution u = 0 of (9.1)
such that —u is k-convex, and

1
00 echt’k_*_l(drr)()c) . 2k dr
“) é”/ e / eWarn@Odpy ) L ©5)
0 rinees B(x.r) r

forall x € R". Here ¢ = c1(n, k, c) > 0.

Let ®F (£2) be the set of k-convex functions such that « is not identically infinite
in each component of 2. The following weak continuity result is key to us.

Theorem 9.2. ([47]) Let u € ®X(2). Then there is a nonnegative Borel measure
wrlul in Q such that

— urlu]l = Fr(u) whenever u € C%(Q), and
— If {um}m is a sequence in CD"(Q) converging in L}OC(Q) to a function u, then
the sequence of measures {{Li[um]}m converges weakly to (ilul.

The measure pu[u] associated to u € ok () is called the Hessian measure of
u. Hessian measures were used by LABUTIN [31] to deduce Wolff’s potential esti-
mates for a k-convex function in terms of its Hessian measure. The following global
version of Labutin’s estimate is deduced from his result in [40]:

Theorem 9.3. ([40]) Let 1 < k < n, and suppose that u 2> 0 is such that —u €
O*(Q) and inf,crn u(x) = 0. Then, if u = uxlul, there is a positive constant K,
depending on n and k, such that:

W < < oW R".
c1 %,kﬂu(x) Suix) S %,kHM(X), X €
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Using Theorem 9.3, we see that there is a positive constant C > 0, so that any
solution u of (9.1) satisfies the following estimate:

00 1/k
u(x) = € / (% / uk(Z)dU(Z)) &
0 r B(x,r) r
o0 1/k
+C / (—w(i(fz’kr))) =z 9.6)
0 r r

By iterating (9.6), one obtains a lower bound for u in terms of a formal Neumann
series of iterated operators, cf. Lemma 5.2. The iterates can be estimated using the
techniques of Lemmas 5.6 and 5.7. One then arrives at (9.4). The calculation was
carried out in full for the fundamental solution in [25].

Regarding (9.5), one can construct a supersolution (9.6) using precisely the same
techniques as Lemma 4.4. In other words, the integral inequalities that govern the
k-Hessian have the same behaviour as the integral inequalities for the p-Laplacian
when p = 2. From the integral supersolution, we conclude using Theorem 9.2
that there exists a solution of (9.1) such that (9.5) holds. This mimics the iterative
argument of [25], and is similar in nature to the arguments spelled out in Section 6
above.

Acknowledgements. Supported in part by NSF grant DMS-0901550.

Appendix A. A Tail Estimate for Nonlinear Potentials:
Proof of Lemma 3.6

Lemma A.1. Let o be a Borel measure satisfying:
o(B(x,r)) < Cr"=%, forall balls B(x,r). (A.1)

Then there is a positive constant C = C(n, a, s, 0) > 0 such that for all x € R"
andy € B(x,t),t > 0, it follows:

[ (e(Bx,MH\=T (o(B(y,rn)\~]dr
i r"l*OtS - rnfotx 7
Proof. Without loss of generality, suppose that

<[ a(BG, D\™T  [o(B(y,r)\=T | dr

. pn—as - pn—as T > 0.

We want to rearrange the integrand so it is nonnegative. To this end, we define two
sets:

<c. (A2)

A={zeR":|x—z|Z|y—zl}, and B={zeR":|y—z] <|x —z[}.
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Then if z € B and |z — x| < r, we have that |y — z| < r, and thus B(x,7) N B C
B(y, r) N B such that

o(B(x,r)NB) £ o(B(y,r) N B), and: (A.3)

o(B(y,r)NA) So(B(x,r)NA). (A4)

Using (A.3) gives

<[ (B, D\™T  [o(B(y,r)\=T | dr
,/[ ( rn—(xs ) - ( rn—as ) T
1

s—1

</°° (U(B(x,r)ﬁA)+a(B(y,r)ﬂB))
= p pn—as

=

- (a(B(y,r)mA)+o(B(x,r)nB)):'l dr _/00 [1%1 | ]dr
t

rn —as

r r

From (A.3) and (A.4) it immediately follows that the integrand in nonnegative, that
isthat 1 = I1.

The proof now splits into two cases, when 1 < s < 2 and when s = 2. First
suppose 1 < s < 2, then note the elementary inequality: for a, b € (0, co) with
a>b,andy =1

a’ —b” < ya’Ya - b). (A.5)

Plugging I and I into (A.5) yields: 11 — 151 < L(1—I1)I5T < C(—11).
Here we have used the estimate (A.1) in the last inequality, noting that 2 — s > 0.

As a result (in case 1 < s < 2), the lemma will follow from the following
inequality

/°° o(B(x,r)NA)+o(B(y,r) N B)
t

rl’l*Olé

_U(B(y, rYNA)+o(B(x,r)NB) d_r <

pn—as r =

C. (A.6)

Let us now split o into 61 = 0 - xrRm\B(x,2r) and 02 = 0 - xp(x,2) and if we can
control the left-hand side of (A.6) with either o or o7 in place of o then we are
done.

The estimate for o7 is a straightforward application of (A.1):

X o3 (B(x,r) N A) +o2(B(y,r)NB)  02(B(y,r) N A) 4+ o2(B(x,r)N B) dr

‘ rn—as - rn—as 7
1 dl < Ca(B(x, 2t)) <c
pn—as p = (zt)n—ots =

< Co(B(x, 2;))/
t

where (A.1) has been used in this last inequality.
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We now move onto the estimate for o1. First note thatif » < r and y € B(x, 1),
then B(y,r) C B(x,2t) and so o1(B(y,r)) = 0. This allows us to extend the
integration to over the half line:

rn—oas rn—as r

/°° o1(B(x,r)NA)+o1(B(y,r) N B) _ o1(B(y,r)NA)+o1(B(x,r) N B) dl
t

1 xA(2) xA(2) xB(2) xB(2)
= — — — — —— | do1(2)
n—aos Rn |X—Z|n s Iy_z|n oS Iy_z|n [7 |X—Z|n oS
1 1 1
= n—as n—os dU(Z).
n—as JR\B(x,2t) | 1X — 2| ly —zl

Let z ¢ B(x, 2t), then whenever y € B(x, t), it is easy to see that
1
Ely—ZIélx—zI§2|y—zI. (A7)

Note the following elementary inequality. For a,b € (0, 00) with a > b, and
y 20:

a’ —b” <y@ '+ Ya -b). (A.8)

Due to (A.7) and (A.8), and since y € B(x, t), it follows

1 _ 1 <c |x — ] < t .
|x _ Z|n7w |y _ Z|n701s = |x - Z|n—<m+1 = |x _ Z|n—as+1
Combining these observations, we obtain
/ ! do(z)
s — o(z
R\B(.20) | 1X —2|"™* |y — "7

< C/ ! do (z)
Re\B(x,20) |x — 2|7 H!

o0 o0
§Ct/ G(Br(X))g<Ct/ dr
2 2

‘ pn—os r2 = . r2

C.

A

As a result, the lemma is proved in the case 1 < s < 2.
We now move onto the s = 2 case. First recall that with / and I/ as before, we

1
have I = I1, and hence [T — [[7T <{ - Il)ﬁ.This implies that

/°° (B, )\ (o(B(y.r)\7T | dr
[y ey s

< /°° (U(B(x, r)YNA)+o(B(y,r) N B)
t

rn—as

rl’l—O{S

_o(B(y,r)NA) +0(B(x,r)N B))sll dr
-
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Let ¢ > 0 small enough so that (s — 2) < min(n — as, 1). Then, by Holder’s
inequality

1 1
00 -1 00 -
/ ([_Il)flld_r §Cte(s—1 : / (]_Il)ra(.v—l)d_r s—1
. r : rl+e

_ G (/“’ (o(B(x, 1NNA)+o(B(y.rNE)
t

rn—OtS

_o(B(y,r)NA) +0(B(x,r)N B)) rg(“)d_r)s‘l

pn—as yplte

We wish to bound the right-hand side by a constant. To this end we will split the
measure o as before into o1 and o,. The following estimate for o follows easily
using (A.1):

G- (/°° (Uz(B(x,r) NA)+o02(B(y,r)NB)
t

rn*OZS

1

_02(B(y,r) N A) +02(B(x,r) N B)) rs(s_l)d_r)s—l

A

C,

pn—as rlte

We now concentrate on the o7 estimate. First we note that we may extend the
domain of integration over the whole half line and use Fubini’s theorem as in the
1 < s < 2 case to find that

) (/OO (G(B(x,r) NA)+o(B(y,r) N B)
t

rn—as

_o(B(y,)NA) +0(B(x,r)N B))rg(“)d_r)s%

pn—as yplte
< crfGED (/ !
= R\ B(x.21) |x _ Z|n—(xs—8(s—l)+8
1 =
Ty — g6 dG(Z))

=111

Now by adapting the previous argument in the s < 2 case, we have

1 1
[x — Z|n—ozs—s(s—1)+s - |y _

t
|x _ Zln—ots—s(s—l)+s+1

Z|n—ozs—a(s—1)-i-5

Hence

1
t s—1
< cEGE-D
I = Ct (/]R”\B(x 2 |x — Z|n—ots—8(s—l)-i-a-‘:—l dU(Z))

1
< oD (/oo to(B(x,r)) d_r)“ <c.
2

. pn—as—e(s—D+e+l

where in the last inequality we have used (A.1), then we are left with a convergent
integral by choice of ¢. This completes the proof in the case s = 2. O
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Appendix B. Duality in Discrete Littlewood-Paley Spaces

Lemma B.1. Fix a dyadic cube P € 2, and let s > 1. There is a constant ¢ =
c(s) > 0 such that:

1/s
1
s Srouolol = [ | X ap| dow
€ {nolocr gcp P | xeocp
Sc sup > ronolQlo, (B.1)
{V«Q}QCPQCP

where the supremum is taken over all sequences {|Lg}oc p satisfying:

1 /
sup o > uxIRl, =1 (B.2)
QcP 1¥lo pep Re2

Proof. The lower estimate is known to be a (nontrivial) consequence of the Carle-
son measure theorem, Theorem 3.9. A proof can be found in Theorem 4, part (b)
of [49], see also Theorem 3.1 of [38]. To prove the upper estimate, write

1/s E_l
/P Z )fQ do(x):Z)fQ/[ Z )f} do (x)

xeQCP QcP XERCP
s 1-1/s
=S s0l0l, / o L b
ocp 101y 2cercp MR

Let us set

1 ASQ 1/s'
Ho = / - do (x).
[Ols {ZXERCP )‘AR}

It remains to see that {1 o} is admissible for (B.2). This is a simple consequence of
Holder’s inequality and interchanging summation and integration. Indeed, for any
Q C P, and with this choice of ¢, it follows:

D HxIRl S /z 4o
RCQ,Re2 RCQ,Re2 xescp

= —d x) =10y
0 erSCP )‘.YS‘ ’

as required. O
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