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Bounded solutions for Dirichlet problems with degenerate
coercivity and a quadratic gradient term

Lucio Boccardo and Andrea Dall’Aglio

Abstract. We give existence results for weak solutions of Dirichlet problems for elliptic equa-
tions having degenerate coercivity and a first order term which has quadratic growth with respect

to the gradient. The proof is based on the use of test functions having exponential growth.

1. Introduction

In this paper we will prove some existence and boundedness results for boundary
value problems of the form

—div(a(z,u)Vu) + v = H(z,u,Vu) + f(z) in Q,

1.1
=0 on 0%, (1.1)

whose simplest example is

vu 7) +u = h(z)|Vul* + f(z) inQ,

‘d”(m(m) m (1.2)

u=0 on 012,

where A(x) is a measurable function on Q such that 0 < A < A(x) < p (A, p € Ry),
v is a positive constant, h is a measurable bounded function on 2 which may change
sign and f € L*™°(Q).

Here €2 is a bounded, open subset of RN, N > 2. We now give the assumptions
for problem (1.1):

a(z,s): QxR —-R
is measurable with respect to x for every s € R (1.3)

and continuous with respect to s for almost every x € €,
and satisfies

o
—— <a(z,s) < degenerate coercivity), 1.4
T S o) <8 (des Y) (1.9
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for «, 67 v e R+7

H(z,5,¢): QxRxRY 5 R
is measurable with respect to x for every (s,£) € R x RV (1.5)

and continuous with respect to (s,&) for almost every x € Q,
such that, for some R > 0,
[H (,5,6)| < RIE. (1.6)
As far as the datum f is concerned, we will always assume that
f(x) € L*°(Q). (1.7)

This class of problems presents some features and difficulties which we are now
going to describe briefly.

The first one is the fact that, due to hypothesis (1.4), the coefficient a(z, u)
of the principal part may go to zero when w goes to +oo. This means that
the differential operator A(v) = —div(a(x,v)Vwv), though well defined between
Wy () and its dual, is not coercive on W, (Q): for instance, if we take v, (z) =
T,,(|z]*=N/2 — 1) in the unit ball B; € RN (N > 3), then

\V4 2
||UnH 1,2 — oo, bUt / A S C fOI' every vy > O
Wi () 5 (L+0a)

This implies that the classical methods used to prove the existence of a solution
of the simple problem

1.8
u =0 on 0%, (18)

{—div(a(x,u)Vu) = f(z) inQ,
cannot be applied, even if the datum f is very regular. In the papers [5] and [4]
the boundary value problem (1.8) was studied for v € (0, 1], obtaining existence
results for weak solutions of (1.8), which have different regularity according to the
integrability of the right-hand side f.
The operator A(v) = —div(a(z,v)Vv) satisfies a condition similar to operators
with nonstandard growth conditions, or p-¢ growth conditions (see [13]), since, in
the case v =1 and a(x,v) = 1/(1 + v), it is possible to prove that

Vol?
c(|vol —1)§<A(v),v>:/ 1+|| <|Vol?, Voe Wg?(Q), (1.9)
N-1 Q U| 2

where C is a positive constant depending on N> 2 and |©|. The second inequal-
ity in (1.9) is trivial; the first one can be proved using Hoélder’s and Sobolev’s
inequalities.
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The other relevant feature of problem (1.1) is the presence of a first-order term
which has quadratic growth with respect to the gradient. Elliptic equations of the
form

—div(a(z,u)Vu) = h(z,u)|Vul* + f(z) (1.10)

occur in several contexts, for instance in Calculus of Variations: the Euler—Lagrange
equations of integral functionals of the form

Tl = [ Bawvek = [ fa)

are of this type. Moreover similar problems appear as the Hamilton—Jacobi—
Bellman equations in stochastic control. Finally, equations with quadratic gradi-
ent terms modelize stationary solutions for rough surfaces which grow by particle
deposition (see [12]).

Existence, regularity and uniqueness (also nonuniqueness) results for elliptic
equations with quadratic first-order terms have been widely studied in the last
decades (for instance [6, 7, 1]). In particular, equations of the form (1.10) have
been studied in [11, 10, 15, 14], where it is shown that in order to have existence
of a solution, there must be a condition of “smallness” on the datum f or some
relation between the functions a(z,u) and h(z,u).

As pointed out in some articles (see for instance [6, 8, 3]), the presence of a
zero-order term u in the left-hand side of (1.1) has a regularizing effect, which
may allow to relax these conditions. In particular, adapting the approach of [6]
(see also [7]), we are able to prove the following result for problem (1.1).

Theorem 1.1. Under the assumptions (1.3)~(1.7), there exists a bounded weak
solution of the Dirichlet problem (1.1), that is, a function u € W () N L>® ()
such that

/a(x,u)Vqu—i—/uv: H(x,u,Vu)v—F/fv
Q Q Q Q

for every v € Wy *(Q) N L®(Q).

Subsequently we extend the results to a wider class of boundary value problems,
of the form

{—div(a(m, w)Vu) + b(z,u) = H(z,u, Vu) + f(z), in Q,

(1.11)
u =0, on 01},

where the functions a(z, s), b(z, s) and H(x, s, &) satisfy (1.3), (1.5) (and a similar
one for b) and the following general growth assumptions, for a.e. z € Q, for every
(5,€) € R x RV:

1.12
with « : [0, +00) — (0, +00) continuous and decreasing, (1.12)

{0<M8)<M%$<56R7

{WWJK)SMMHw» (1.13)

with § : [0, +00) — [0, 400) continuous and increasing,
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{b(m, s)sign(s) = ¢(|s[), with ¢ : [0, +00) — [0, +-00) (1.14)

continuous and increasing such that lim ¢(t) = +o00.
t——+oo

These assumptions may include operators having extremely degenerate coercivity,

for example —div(%)7 and first order terms which may have any growth with
respect to u. Moreover, the term b(x, u), whose presence is essential for our results,
may also have a very slow growth with respect to u (for instance b(u) = log(1 +

|u|)sign(u). Under these hypotheses we prove the following result:

Theorem 1.2. Under the assumptions (1.12)—(1.14) and (1.7), there exists a
bounded weak solution of problem (1.11), that is, a function u € Wy>(2) N L>(RQ)

such that
/a(:c,u)Vqu+/b(:E,u)v:/H(x,u,Vu)er/fv
Q Q Q Q

for every v e Wy (Q) N L>®(Q).

In the following section, we will prove Theorem 1.1. The next brief section is
devoted to some extensions. The last part of this paper is devoted to the proof of
Theorem 1.2.

2. Proof of Theorem 1.1
In this section, we assume (1.3)—(1.7) and we define
Tk (s) = max{—k, min{k, s}}.

For n € N, we consider the following Dirichlet problem

H(x,up, Vuy) )

—di ,Tn n \Y% n n —
iv(a(z, Tn(un))Vu,) +u 1+ 1|vu,|? (2.1)

u, € Wy () N L®(Q),
that is, V v € Wg2(2) N L>® (),
H(z,uy,, Vuy,)

a(x, Ty (un))Vu, Vo + / Up U = v+ [ fo. (2.2)
/Q Q o 1+ 2|Vu,[? Q
Note that, by condition (1.13),

|H (2, wp,, Vuy,)| ) 9

W < Rmin {n, [Vu;|}. (2.3)

For any fixed n, the existence is a consequence of the fact that the function
a(x,T,(s)) is bounded from below by a positive constant. Since the right-hand
side of (2.1) is bounded by nR+|| f|| , existence of a weak solution of (2.1) follows

from an application of Schauder’s fixed point theorem.
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Lemma 2.1. The sequence {uy} is bounded in L>(2).
Proof. For k > 0, we take v =[g(Jun|) — g(k)]+sign(uy,) in (2.2), where
R(1+t)Y 11
g(t) = e aly+D) (24)

obtaining, by (2.3),

/{|un>k} |V””|2<m — Rg(Junl) +Rg(l<:))

=0

[ (= A1) (ol — 06 <.
{lun|>k}

Since the first integral is positive, taking k = || f||

, the above inequality implies
oo

funl < £ (25)

O

, a(z, Th(un)) = a(z,uy), therefore u, €
o

Corollary 2.2. For every n > ||f||
Wy () N L®() is a weak solution of the Dirichlet problem

H ns n
—div(a(x,u,)Vuy) + u, = m + f(=),

that is, ¥ v € Wy *(Q) N L=(Q),

H
/a’(m7un)vun VU+/ Up UV = (.’E Un,Vun /fv
Q

Q o 1+ L[Vun> n|2
Lemma 2.3. The sequence {u,} is bounded in Wy>(€2).
Proof. Note that, by (2.5),

« «

(1 + H.f”oo)’Y s (1 + |un|)'y < a(xfun) <p.

Then, for every C! odd increasing function ¢(s): R — R, the choice v = q(u,,) i
(2.6) yields

@
1 fn vu2/Un<R/Vu2 U + / .
(1+|f||oo)7/ﬂl nl*¢'(un) < B | [VunPa(funl) +a(I£1 ) [ 171
In particular, choosing

q(t) = (M —1)sign(t), (2.7)
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with Aa > R(1+ || f]| )7, we obtain
o0

a 2\ |t 27 A un| _
T Jy T < R 9P -1+ atl1 ) f 1

and therefore
R [ 190l <ar1) [ 171
Q <" Ja
O

As a consequence of the previous lemma and (2.5), passing to a subsequence
if necessary, we may assume that the sequence {u,} converges to a function u €
Wy2(€2) N L>°(92) weakly in Wy?(Q) and a. e.

Lemma 2.4. The sequence {u,} converges strongly to u in Wy ().

Proof. Here, following [6, 7], we use ¢(u,, —u) as test function, where ¢(t) is defined
asin (2.7) and A > 2R(1 4+ ||f]] )”. Then

/Qa(x, Un ) Vun [V, — Vulq (u, —u) + /Q Uy, q(Uy — )

< R/Q|Vun|2|q<un—u>|+/9|f||q(un ),

that is, since |Vu,|? < 2|Vu, — Vu|? + 2|Vul|?,

e r—— 2/ _ B
(1+Hf|| /'V“" Vul"q (un “H/Qunq(un u)
§2R/Q|Vu"7vu|2|q(“nfu)‘+2R/Q|Vu|2|q(unfu)|
n = Wi U ) Vu[Vu, — Vulg (u, — u),
+/Q‘f||Q(u u) /Qa(x un)Vu[Vu ulq (un — )

which implies

((Hﬁ?n)V - 23) / [V, — Vul?

< /unq< o +2R/|Vu| g(2tn — ) (2.8)
+ [ fllatun =)l = [ aeu)VulVu, = Vulg G, ).

Using the a.e. convergence and boundedness of u,, and the weak-L? convergence
of Vu,, it is now easy to show that for n — oo all the integrals of the right-hand
side of (2.8) go to zero. O
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Corollary 2.5. The properties (1.5), (1.6) and the strong convergence of the
sequence {un,} to u in Wol’Q(Q) imply the strong convergence of the sequence

H(z,uy,, Vuy,) ‘
VTR } b e v in L)

Conclusion of the proof of Theorem 1.1. Using the properties of the sequence
{un} proved above (in particular, in the previous corollary), it is possible to pass
to the limit in every term of (2.6) in order to prove the statement. O

3. Extensions

In the following two subsections, we present some developments, possible thanks
to the properties of our method.

3.1. Q-condition

In this subsection, instead of (1.7) we assume that there exists a constant Q) > 0
such that

[f(@)] < Qalz), aeLY(Q), (3.1)
and we consider the Dirichlet problems
{un € Wh2(Q) N L (Q) :

. (3.2)
—div(a(z, Ty (un))Vuy) + a(z) uy = H(x, upn, Vuy) + f(2);

that is, V v € Wy2() N L=(Q),

/Qa(x,Tn( ))VunVU+/ unv—/Hx Uy Vg U—|—/f . (3.3)

In [2] the existence of a solution w, to problem (3.3) is proven; moreover it is
shown, despite the assumption f € L'(Q), that

[unll <@
oo

and the above estimate does not depend on the principal part.

Thus, for u,, solution of (3.2), we are in the same position of Lemma 2.1; then,
it is possible to prove the following existence result concerning bounded weak
solutions despite the very poor assumption f € L1(£2), thanks to (3.1).

Theorem 3.1. Under the assumptions (1.3)—(1.6) and (3.1), there exists a bounded
weak solution of

ue Wy (Q)NLX(Q) : —div(a(z,u)Vu) + a(z)u = H(z,u, Vu) + f(z)
that is, ¥ v € Wy *(Q) N L=(Q),

/Q(zu)vuvu+/ uvf/quVuqu/fv

with |ul| < Q, where Q is the constant appearing in (3.1).
oo
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3.2. Function H(z,s,£) unbounded with respect to s

If we assume (instead of (1.5))
|H(z,5.6)| < R(1+]s))* €%, (3-4)

where A\ € R, we need to modify the real function ¢(t) in (2.4) by changing
with v + A.

4. Proof of Theorem 1.2

We assume here the hypotheses (1.12)—(1.14) and (1.7). We consider the problem

{un e W) : (1)
—div(a(z, Ty (un))Vuy) + by (2, up) = T (H (2, up, Vug)) + f,

where
by (1, 5) min{b(z, s),ns} for s >0
n\L;S) =
max{b(x,s), —ns} for s <O0.

Note that, if we set ¢, (¢t) = min{p(¢),nt} for t > 0, then

bn (2, 5) sign(s) > ¢n(|s]) = ¢1(]s]).

Existence of a solution u, of problem (4.1), that is, of a function u,, € Wy*(2) N
L*>(€) such that

/Q a(x, Tn(un))Vu, Vo + /

Q

bn(x,un)v:/QTn(H(x,un,Vun))v+/Qf(m)v,

(4.2)
for every v € Wy ?(Q2)NL>(Q), follows again from Schauder’s fixed point theorem.
We now define

B(t)—/oti((z))dcr for t > 0.

For k£ > 0 to be chosen below, we take
v= (eB(lu"D — eB(k))+sign(un)

in (4.2). Using the assumptions on the functions appearing in the equation, we
obtain

/ O(fun eV [V, |2 +/ en(unl) (B1HnD — eBH))
{lun|>k} {un|>k}

< / 5(|un|)<63(|un\) _ eB(k))|vun|2 +/ |f|(eB(\un\) . eB(k)) 7
{lun|>k} {lun|>k}
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and therefore

el B (T
{lun|>k}

+ / (enllunl) = £ ) (eB0nh — BWI) <,
{|un|>k o0

Since the first integral is nonnegative, by taking k = k,, such that ¢, (k) = | f]|

we obtain

lunll_ < oz (UF1). (43)

In particular, since @,(s) > ¢i1(s), this implies a uniform L*°-estimate for the
sequence {uy, }:

huall_ < @ (1F1)- (4.4)

From now on, the proof is very similar to the one is presented in the previous
section, since the functions u,, are weak solutions of the equation

—diV(a(l’, un)Vun) + bn(fE, un) = Tn(H(:E7 Un s Vuﬂ)) + f’

where

a(z,un) > o(er (IFIl )y | Tu(H (2,1, Vun))| < 8(e1 (1] )Vl

Note that from the estimate (4.3) it follows that the limit solution u satisfies

lull_ < o711 ).
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