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Summary

This PhD dissertation deals with qualitative questions from the theory of elliptic Partial
Differential Equations (PDE) and integro-differential equations. We are primarily inter-
ested in a distinguished class of solutions satisfying appropriate minimality conditions.

The first part of the thesis provides a regularity theory for stable solutions to semilinear
problems involving variable coefficients. Here, stability refers to the nonnegativity of the
principal eigenvalue of the linearized equation. For variational problems, this amounts to
the nonnegativity of the second variation, a necessary condition for minimality. Our main
achievement is to show the boundedness of stable solutions in C*! domains in the optimal
range of dimensions n < 9. This result is new even for the Laplacian, for which a C?
assumption on the domain was needed.

The second part furnishes natural sufficient conditions for the minimality of critical
points in a general nonlocal framework. Namely, we construct a calibration for nonlocal
energy functionals, under the assumption that the critical point is embedded in a family
of sub/supersolutions whose graphs produce a foliation. As a consequence, we deduce that
the solution is a minimizer with respect to competitors taking values in the foliated region.
Our result extends, for the first time, the classical Weierstrass extremal field theory in
the Calculus of Variations to a nonlocal setting. To find a calibration for the most basic
fractional functional, the Gagliardo-Sobolev seminorm, was an important open problem
that we have solved.
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Introduction

Our quantitative description of reality rests upon a collection of universal principles, ex-
pressed in mathematical language, from which all phenomena may be deduced. Such
principles or laws often manifest in the form of equations, which are in turn satisfied by
functions accounting for the state of the system under consideration.

Depending on the nature of the phenomenon being studied, different types of equations
are of interest. Classically, Partial Differential Equations (PDE) have been successfully
applied to model diverse phenomena arising from short-range interactions. These equations
involve relations between partial derivatives of the solution. To compute such derivatives
at a point, it is only necessary to know the function in a vicinity of the point in question,
reflecting the local nature of PDEs. More recently, integro-differential equations have
gained an increasing notoriety in applications. Such equations capture the effect of long-
range interactions by integrating differences of the solution in the whole space. Notice that
this operation takes into account the value of the solution everywhere and not just at a
point. Thanks to this feature, they effectively model nonlocal phenomena.

Within these two broad categories of equations, elliptic ones hold a distinct position.
This family of equations can be thought of as describing equilibrium configurations of evo-
lution processes. As a closed system evolves in time, it reaches a steady state characterized
by such an elliptic problem. These equations are typically nonlinear and solutions are by
no means uniquely determined. In fact, the natural boundary (or exterior) value problems
associated to such equations may admit multiple solutions or even infinitely many of them.
Nevertheless, there is a special class of solutions comprising most physical situations of
interest, the so called stable solutions. They are distinguished by the fulfillment of certain
minimality conditions with respect to the problem in question (as we explain later). For
instance, local minimizers of energy functionals are stable solutions of the Euler-Lagrange
equations. In a sense, these solutions correspond to the observables of Nature, since they
do not disappear under small perturbations of the parameters (hence their name “stable”).

In this thesis, we are interested in various qualitative aspects of stable solutions to
both PDEs and integro-differential equations. We focus primarily on the regularity and
minimality properties of these solutions, which play crucial roles in many applications.
Next, we briefly comment on our contributions to these fields.

First, we investigate the regularity of stable solutions to nonlinear elliptic PDEs. This
turns out to be delicate question which usually depends on the dimension of the space,
even for apparently simple semilinear problems. Our principal result shows the bounded-
ness (and hence smoothness) of stable solutions to semilinear equations with variable coef-
ficients, up to the optimal dimension 9. Such a result was only known for the Laplacian in
C? domains. As a consequence of our analysis, we are able to weaken the regularity of the
domain to a C'! assumption, which is natural in the elliptic estimates for non-divergence
form operators.

Secondly, we study sufficient conditions for minimality (and hence stability) of solutions



to equations associated to nonlinear elliptic functionals. Before our work, a theory of
sufficient conditions was only available for local equations, in the form of the classical
Weierstrass extremal field theory. There, the basic result states that if a solution can be
embedded in a family of critical points (i.e., solutions) whose graphs produce a foliation,
then it must be a minimizer with respect to competitors taking values in the foliated
region. Our main result provides the analogue of this theorem in the general nonlocal
framework. Namely, under the foliation assumption, we construct a calibration for nonlocal
functionals. This calibration is a null-Lagrangian satisfying certain additional properties
which lead directly to the minimality of the solution. In particular, our construction gives a
calibration for the simplest nonlocal functional (the fractional Gagliardo-Sobolev seminorm
corresponding to the fractional Laplacian) which was not known to exist prior to this work.
In the following, we further elaborate on the notions that we just mentioned.

Stable solutions

As mentioned above, we are interested in solutions that describe stable configurations. To
better explain this concept, we consider the steady state reaction-diffusion equation

— Au= f(u) in €, (1)

where 2 C R" is a bounded domain and f: R — R is a smooth function. Later, we will
further assume f to be nonnegative, nondecreasing, and convex.

There are several equivalent ways to define the stability of a solution to (1)), as explained
below. Some of these definitions are variational in nature, reflecting a minimality property
of u with respect to some functional. Others are intrinsic to the linearization of and
can be generalized to other, non-variational situations. In the first part of the thesis, we
will be particularly interested in this second case.

A first definition is based on the variational structure of . Notice that equation (|1
is the first variation of the energy functiona]ﬂ

et = [ {30ur - P} dx o)

where F'is a primitive of the nonlinearity f. Computing the second variation at u

2

d_(EQgLF(u + 85)

= [ {1wer - rweya. )

where £ € C°(Q2), we have the following:

e=

Definition 1. A solution u of is stable if the second variation (3) of & p at u is
nonnegative. Equivalently, the solution u is stable if

/ fl(u)edr < / |VEPPdr forall € € CSO(Q) (4)
0 Q

'Here, we call functionals “energies” following elliptic PDE terminology. In other contexts, to avoid
ambiguity, it might be more appropriate to refer to them as action functionals instead.

2The subindex 1 is in contrast to the fractional parameters s € (0,1) appearing later in the text. As
mentioned below, £ ¢ can be recovered as the formal limit of a family of nonlocal functionals & r as s 1 1.

3In the literature, solutions satisfying such a nonnegativity assumption have also been called semistable,
while the term stable is reserved for the strict inequality. Instead, we will employ the terms stable and
strictly stable, respectively.




Notice here that the test functions & vanish at the boundary 02 and hence the competi-
tors u + €€ have the same boundary condition as u. It follows that stability is a necessary
condition for u to be a minimizer with respect to small perturbations. However, being
stable is not sufficient for minimality. For instance, if f is superlinear and u vanishes on
062, then, taking rescalings A\u as competitors, it is easy to check that & r is unbounded
from below. In this case, the functional does not admit global minimizers but it may have
stable solutions; see |11}24,144]64]. Moreover, stability does not even guarantee the local
minimality of the solution, as we will see in the next paragraphs.

It is useful to note that the second variation can always be written as the quadratic
form associated to the linearized equation. More precisely, integrating by parts we have

d2

@Slvp(u + Ef)

e=0

- / (J.&)Edz  for all € € C(Q), (5)
Q

where J, is the linearization of at u, namely,

JuE = d% (A(u b))+ flu+ e§)>

T AL f(we

The operator J, is also known as the Jacobi operator in the literature. We point out that
the representation holds for the second variation of general functionals, not only for
the ones associated to semilinear equations.

With at hand, we can give another definition of stability. Let p;[J,, 2] denote the
principal (smallest) eigenvalue of .J,, in Q with respect to homogeneous Dirichlet conditions.
Here and throughout the text, we use the sign convention J,§& = —p & for the eigenvalues
of J,. By the variational characterization of u;[.J,, ], we have

. —fQ(Juf)fd:B
JU7Q = f .
R L N AT T

Hence, we see that Definition [I| above is equivalent to the following:

Definition 2. A solution u of is stable if the principal eigenvalue of the linearized
operator J, is nonnegative, that is, if [/, 2] > 0.

Let us come back to the minimality properties of stable solutions. Given u a stable
solution of , we consider a principal eigenfunction ¢, of J, in €2. Namely, ¢, satisfies

—Jupr = [ Ju, Qg1 in Q
01 =0 on 0f).

If p1[Jy, 2] = 0 then, assuming f to be strictly convex, it is not hard to see that the
competitor u+e¢; has less energy than u. This shows that u need not be a local minimizer,
as we claimed above. On the other hand, if p;[J,, 2] > 0, then it can be shown that u is
a minimizer with respect to competitors in a small tubular neighborhood around itselfﬁ
When pq[J,, Q] > 0, we say that u is a strictly stable solution. It is worth mentioning
that this last condition is equivalent to the operator J, satisfying the maximum principle;
see [9).

“More precisely, we have & p(u+v) > &, p(u) for all v € C}(Q) with [|v]| =) <€, for a small € > 0.

3



Definition [2| offers a crucial advantage over the first one, since it applies to more general
problems. The key point is that the principal eigenvalue can be defined for any linear
operator, not necessarily a variational one. In particular, it allows us to consider stable
solutions of equations involving non self-adjoint operators. Thus, in the first part of the
thesis, our main focus will be in stable solutions to semilinear equations of the form

—Lu= f(u) inQ, (7)
where L is a linear second order elliptic operator with variable coefficients

This class of operators constitutes a natural generalization of the Laplacian. First of
all, while A models the simplest (homogeneous, isotropic) diffusion process, the operator L
in can be used to describe more complex phenomena, such as an arbitrary diffusion in
the presence of advection (i.e., a flow). Studying equations of the type is thus crucial in
real-world applications where multiple physical phenomena act at the same time. Secondly,
under a general change of coordinates, the Laplacian transforms into an operator of the
form . Such transformations are relevant, for instance, when investigating the boundary
regularity of solutions, since the curved boundary can be flattened out by a change of
variables. This way, it suffices to study equations involving an operator L in a flat domain.

Notice that the linearization of at u corresponds to the Jacobi operator

Ju= L+ f'(u) = a;(2)0;; + bi(x)0; + f'(u(x)),

where we are still using the same notation as above. To give a more precise definition of
stability for the equation ([7)), it will be worth recalling some fundamental properties of
linear elliptic operators such as J,.

The classic work of Berestycki, Nirenberg, and Varadhan [9] provides a theory of prin-
cipal eigenvalues for elliptic operators with bounded coefficients. There, one assumes that
the coefficient matrix A(z) = (a;;(z)) is uniformly elliptic, that is, satisfying

colp® < aii(x)pip; < Colp|*  for all p € R, (9)
for some positive constants ¢y and Cy, as well as the regularity assumptions

a; € C°(Q), b € L™(Q), (10)
f'(w) € L*(Q)f] (11)

In [9], the authors gave the following definition for the principal eigenvalue of an oper-

ator J, satisfying @D, , and :
g, Q) :=sup{p eR: Jp >0 € W2™() satisfying J,@ + pe < 0 in Q}. (12)

Moreover, without any regularity assumption on 2, they prove the existence of a principal
eigenfunction ¢; in L=(Q) N W2P(Q), for all p < oo, satisfying (6) above, where the

loc
boundary condition must be appropriately interpretedﬁ

°In applications, assuming f to be locally Lipschitz, the boundedness of the zero order coefficient f’(u)
will follow from the boundedness of the solution w.

6Q0ne first constructs a solution to —Lug = 1 in Q by approximation, solving the Dirichlet problem with
zero boundary conditions in smooth domains that exhaust 2 and taking a converging subsequence. We
say that ¢1 = 0 on 909 if, whenever ug(zy) — 0 for some z; € 2 converging to 9€, then ¢1(zr) — 0.

4



It is not hard to see that the variational definition of j; is equivalent to . Essentially,
11 is a threshold for the existence of positive supersolutions, the principal eigenfunction
being the “last” one. From this characterization follows another definition of stability:

Definition 3. A solution u of (7)) is stable if there is a function ¢ € W2 (Q) such that

Jup <0 in Q)
>0 in Q.

By , a solution that is stable in the sense of Deﬁnitionis also stable for Definition .
For the converse, it suffices to take ¢ equal to ¢, the principal eigenfunction of J, above.

Although we will never use it, it is interesting to note that the function ¢ in Definition [3]
can also be taken such that the inequality becomes an equality, i.e., with J,o = 0 in €.
Indeed, if pq[Jy,, Q] > 0, then J, satisfies the maximum principle and we can solve the
boundary value problem J,p = 0 in 2, ¢ = ¢ on Jf for a positive constant ¢ > 0; see [9].
Otherwise, if p1[J,, Q] = 0, then we simply take the principal eigenfunction.

Regularity of stable solutions

Having introduced the notion of stability in the previous section, we now turn toward the
main focus of the first part of this work: the regularity of stable solutions. Given a bounded
domain  C R™ and a nonlinearity f € C'(R), we consider the boundary value problem

—Lu= f(u) in$)
{ u=>0 on 0, (13)

where L is the linear operator introduced in above. We always assume that L satisfies
the uniform ellipticity condition (9) and the regularity assumptions (L0]).

Since involves a semilinear equation, the question of regularity reduces to showing
the boundedness of solutions. Indeed, if u is in L>°(Q2), then f(u) is bounded and by L?
estimates we deduce that u is in VVlif(Q), for all p < co. The latter estimate holds up to
the boundary in domains of class C*! and under the additional assumption that

Qi € Co(ﬁ), (14)

which allows us to apply the LP estimates in [63, Theorem 9.14]. For further smoothness
properties of the solution, more assumptions on the coefficients and the domain are needed.

If we do not restrict the class of solutions, then the regularity will depend on the growth
of the nonlinearity. For the Laplacian L = A and assuming f to grow like a power

[f(w)] < O+ |ul™),

n42
n—2
solution of is bounded. By an energy solution, we mean a weak solution in W;?(Q),
the natural energy space for the functional & p to be well defined. This boundedness
result can be easily proved by the iterated LP estimates of Crandall and Rabinowitz [44].
Moreover, using the Brezis-Kato trick [13], the same conclusion continues to hold for critical
nonlinearities. However, when n > 3, the singular solution

if m is subcritical with respect to Sobolev exponent, i.e., m < =: mg, then every energy

Un(@) i= (m = 1) (Ja| =7 ~ 1)

5



is an energy solution in the supercritical range m > mg. Notice that U, solves in
Q= By with f(u) = A\ym(1+ ﬁu)m, where A, ,, 1= 2(n — Tz—m)

We are interested in a regularity theory for stable solutions that applies to all non-
linearities, independently of their growth. For instance, the stability of U,, amounts to

m
m—1

2
An,m/ —dxg/ |VE2dr for all € € C°(By). (15)
B B

el

(n-2)°
< 4

By Hardy’s inequality with best constant, this is equivalent to —=5 A, < and hence,

in the supercritical range m > my, it can be checked that U, is stable for m > L% V\T}%

This last condition on the exponent is equivalent to the inequality

/ 1 1
n>24+44/1+——+4(1+—— . (16)
m—1 m—1

As a consequence, we deduce the existence of singular stable energy solutions for n > 10.
In fact, letting m — oo above, the solutions U,, converge to the logarithm

U(x) := —2log |z|, (17)

which solves with L = A and the exponential nonlinearity f(u) = 2(n — 2)e*, in the
weak sense. This singular solution is always in the energy space and is stable for n > 10
(for instance, by taking the limit in above).

When 5 < m < mj, the function U, is no longer in the energy space. Nevertheless, it
still lies in a weaker Sobolev space and satisfies f(U,,) € L'(By), which is enough to show
that U, solves in a weak sense. What is more surprising is the fact that U, satisfies
the stability condition in the smaller range 5 < m < %; see [14]. This
last example suggests that a satisfactory regularity theory, if any, can only be expected for
stable solutions in the energy class. Furthermore, even in that case, the smoothness of these
solutions must depend on the dimension n of the domain. As we have seen, singularities
may appear for n > 10, and it is therefore natural to ask whether this is the only case.

The Gelfand problem

Before discussing the optimality of dimension 10, we comment on a physical motivation
for considering exponential nonlinearities (which led to this dimensional threshold). Such
reaction terms arise naturally in combustion theory, this being the main inspiration for the
first regularity results.

In the 1930’s, Frank-Kamenetskii suggested the use of reaction-diffusion equations to
model thermal combustion phenomena. The temperature of the combustible mixture is
assumed to satisfy such an equation, with a reaction governed by the Arrhenius Law.
Under the simplifying assumption that the fuel consumption time is much larger than the
ignition time, the term coming from the Arrhenius Law can be well approximated by an
exponential. In this theory, the solvability of the steady-state equation is used to determine
whether an explosion will happen. Namely, the nonexistence of solutions is interpreted as
the occurrence of an explosion, while the existence, for instance, of stable solutions would
mean that the temperature evolves towards a stationary profile.

More precisely, let u denote a suitably normalized temperature of the combustible
mixture. Suppose that the mixture is contained in a cylindrical vessel of cross-section
) ¢ R", with u vanishing on the boundary (meaning that the walls of the vessel are at

6



constant temperature). Then, after a sufficiently long time, u solves the Gelfand problem

—Lu=MAg(u) inQ
u>0 in (18)
u=20 on 0f)

with L = A and g(u) = e*, where A > 0 is a nondimensional parameter quantifying
the relative strength of the reaction with respect to the diffusion. According to Frank-
Kamenetskii, solutions to ([18)) are not expected to exist for sufficiently large \; see [57].

In the sixties, Barenblatt [60] introduced problem (18 in the mathematical literature,
initiating the rigorous study of explosion phenomenal’| One natural way of constructing
solutions to is by applying the implicit function theorem at v = 0, A = 0, solving for
u in terms of A and continuing this branch of solutions. Since the linearized operator at
the trivial solution is the Laplacian, by continuity, the first portion of the branch consists
of stable solutions. Another way of obtaining this same branch is by monotone iteration
starting at © = 0. Here, one constructs barriers for the problem to ensure that the
iteration converges. Furthermore, this procedure shows that solutions are not only stable
but also minimal, in the sense that they are the smallest positive supersolutions of .

Thanks to the robustness of these methods, they can also be applied to more general
nonlinearities than exponential or power-type ones. To reproduce the behavior expected
by Frank-Kamenetskii, it is natural to consider g: [0, +00) — R satisfying

g(0) > 0, ¢ nondecreasing, convex, and superlinear at + oo, (19)

where the last condition means that

lim M = 400.
u—+o0o U

Under assumptions , the fundamental existence theory for can be summarized in
the following proposition, which has appeared in various forms in the literature:

Proposition 4 ([8,11,38,43]). Let Q@ C R™ be a bounded domain and let L be an operator
of the form (§)) with coefficients satisfying (9) and in Q. Assume that g € C*(R)
satisfies (19). Then, there exists a constant \* € (0, +00) such that:

(i) For each \ € (0, \*) there is a unique minimal strong solution uy € L™(Q)NW2 ()
of . In particular, uy is stable and we have uy < uy in Q0 for X < X.

(ii) For A > \* there are no strong solutions of in L®(Q) N W2M(Q).

oC

Assume moreover that 0 is CY' and that the coefficients of L are smooth up to the bound-
aryf| Then:

(iii) For A = X\* there exists a unique L'-weak solution u* of , in the following sense:
u* € LYQ), g(u*)dist(-,00) € LY (), and, letting LT denote the adjoint of L,

- [wrtcar=x [ )

for all test functions ¢ € W*™(Q) such that LT¢ € L>(Q) and (|sq = 0. Moreover,
u* can be obtained as the pointwise limit uy T u* as A T \*.

"Barenblatt’s work appeared in the volume [60| edited by Gelfand, and the latter’s name became
associated with the explosion problem.
8We will give more precise regularity assumptions in Chapter [3{ below.
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Recall here that, under minimal regularity assumptions on the coefficients (condi-
tion above), the best solutions to that we can expect are strong solutions in
L=(Q) N W2P(Q). By this we mean that they solve the equation almost everywhere in
Q) and satisfy the boundary condition in an appropriate sense (see footnote @ In C™!
domains and under the additional assumption (14)), bounded solutions are in W?2?(Q), for
all p < oo (and hence in CH*(Q) for all 0 < a < 1).

Proposition 4| underlines the important role played by stable solutions in the Gelfand
problem. Namely, for A € (0, \*) there is a distinguished stable solution u,, which is
bounded (and hence smooth if the domain and the coefficients of L are smooth), while for
A > A* there are no solutions (not even in a weak sense, as shown in [12]). As we approach
the extremal parameter \*, the stable solutions u, converge to a function v* in L', which
solves in a weak sense. This is the extremal solution and it is also the unique solution
of for A = A\*, as proved by Martel [73].

A priori, the extremal solution u* is only in L' and, therefore, it is natural to ask
whether it is bounded. In the seventies, Joseph and Lundgren [64] considered the Gelfand
problem in the unit ball for exponential and power nonlinearities, with L = A. Since
positive solutions are radially symmetric in this case, the problem reduces to an ODE.
Using phase plane techniques, they showed that the stable branch (and hence u*) is always
bounded when n < 9, while it can be unbounded for n > 10. In fact, for n > 10, the
logarithm U* given by above is the extremal solution for g(u) = e“.ﬂ

As noted by Crandall and Rabinowitz [44], the boundedness of u* in general domains
could be deduced from L a priori estimates for the stable solutions {uy}o<r<x+. In the
seminal work [44], they obtained such a bound for exponential and power-type nonlinear-
ities in the optimal range n < 9. Their result applies to variational problems involving
operators in divergence form with bounded coefficients. Using appropriate test functions
in the variational stability inequality, for exponential and power nonlinearities they showed
that |[ux||ze@) < C for n <9 and A € (0, \*), where the constant C' is independent of A.
Taking the limit as A — A\*, it follows that u* is bounded in this case.

Optimal dimension for the Laplacian

After the work of Crandall and Rabinowitz, no singular stable solutions were found in low
dimensions, which led to the conjecture that they must all be bounded in this case. In the
nineties, Brezis |11] asked whether dimension 10 could also be optimal for more general
nonlinearities, emphasizing the class satisfying the natural assumptions . Along similar
lines, Brezis and Vazquez |14] noticed that the known examples of extremal solutions were
always in the energy space, independently of the dimension. Consequently, they wondered
if such a phenomenon could hold for general nonlinearities as above.

Both of these questions motivated a series of papers trying to establish a priori estimates
that could apply to all stable solutions, at least in low dimensions and for the model case
L = A. All these attempts over the course of a quarter of a century culminated in the
recent work of Cabré, Figalli, Ros-Oton, and Serra in [24], where the two questions were
answered affirmatively for the Laplacian in general C® regular domains. Next, we comment
on the previous works leading to this last result, emphasizing the test functions used in
the stability condition (4)).

9This fact follows directly from a useful characterization of singular extremal solutions due to Brezis
and Vazquez [14]. Namely, if a stable energy solution is unbounded, then it is necessarily the extremal
solution.



e The first positive result for the Laplacian in smooth domains was obtained by Nedev
in [78]. By choosing test functions of the form £ = h(u) in (4)), with h depending on
the nonlinearity g, he obtained a priori estimates for the minimal solutions u,. As a
consequence, he was able to show that u* € L>®(Q) for n < 3 and u* € W,*(Q) for
n < 5. Under the additional assumption that €2 is convex, he proved that the last
inclusion holds in every dimension [79].

e Cabré and Capella [21] treated the radial case (2 = By, L = A) for general nonlin-
earities. They were able to reach the optimal dimension in this case, showing that
u* € L®(By) for n < 9 and u* € WZ*(By) for all n. Inspired by the work of Simons
on minimal surfaces [90], they considered a test function of the form & = cn in the
stability inequality, where ¢ depends on the solution and 7 is a cut-off. This choice

leads to the inequality
/(JuC) e’ < / [V,
Q Q

and the goal is then to choose c in a way such that .J,c no longer depends on the
nonlinearity. Writing u, = - Vu and r = |z|, they considered ¢ = ru, and
n = (r~*—2%), for the exponent o < 1+ +/n— 1. This choice allowed them to
control a weighted norm of u,, which then yields pointwise bounds for the solution.
When n < 9, they obtained an L*™ estimate valid for all stable energy solutions
of and for all C! nonlinearities f, not only those satisfying . Their result
gave credibility to the conjecture that 10 was indeed the lowest dimension where
singularities could arise.

e Cabré |16] proved the boundedness of u* up to n < 4 in convex domains. Using
stability, he first controlled stable energy solutions in an arbitrary domain by their
L norm close to the boundary. Assuming the convexity of the domain, the method
of moving planes then yields an estimate of this last quantity in terms of the L! norm
of the solution. To obtain the first estimate, he again considered a test function of
the form £ = cn in the stability inequality, letting

c=1|Vu| and n=nh(u)

for an appropriate h. This choice had already appeared in the works of Sternberg and
Zumbrun on phase transitions [91,92] and leads to control certain geometric quantities
associated to the level sets of the solution, such as their curvature. Combined with
the Sobolev inequality of Michael, Simon, and Allard [2,76] on level sets, the stability
of u yields the L* estimate for n < 4.

Later, Villegas [95] extended this boundedness result to all smooth domains, combin-
ing ideas of Nedev 78] and of Cabré [16]. Moreover, he showed that u* is in W, *(Q)
for n < 6.

e Cabré and Ros-Oton [27] showed that u* is bounded for n < 7 in convex do-
mains of double revolution (invariant under rotations of the first m and last n —m
variables). Here, by symmetry, the solution depends only on the radial variables
s =i+ 422 and t = \/22_  +---+22. Similar to the radial case treated
in [21], they considered test functions £ = cn, letting ¢ = suy; and n = s~ first
(where ( is a cut-off), and then ¢ = tu; and n = t#(, for exponents in the range
a<l+yvm-—1and f<1++n—m—1. Asin [16], this yields an L> estimate
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in terms of the solution close to the boundary, which can be further bounded in
convex domains. Without this convexity assumption, they were able to show that
ut € W, ?(Q) for n < 6, later improved by Villegas in [95] (as commented above).

As mentioned above, the conjectures of Brezis and Brezis-Vazquez for the Laplacian
were eventually solved by Cabré, Figalli, Ros-Oton, and Serra in [24], where they showed
that u* € L®(Q) for n < 9 and u* € W,*(Q) for all n, in domains of class C®. In that
paper, the authors consider several of the test functions that we have already mentioned
and they also introduce new ideas to complete the proof. Their strategy is to upgrade the
proof of |21] for the radial case, which already yields an optimal result, to make it work in
general domains.

The main result in [21] consists of two types of universal a priori estimates for bounded
stable solutions. Namely, an energy estimate, valid in all dimensions, and a Holder estimate
in the optimal range n < 9, all in terms of the L' norm of the solution. We briefly discuss
their proof, which is based on obtaining local interior and boundary analogues of these
estimates.

The interior estimates in [24] apply to classical stable solutions of in the unit
ball Q = By (without boundary conditions), and only need the nonnegativity of f. For
the energy estimate, they choose a Sternberg-Zumbrun type test function in the stability
inequality, letting & = cn with ¢ = |Vu| and where 7 is a cut-off. Applying the divergence
theorem, they are then able to control the Dirichlet energy on level surfaces, and by the
coarea formula the higher integrability of the gradient follows. In contrast, the interior
Holder estimate uses a variant of the test function for the radial case in [21]. Letting

c(z) =z -Vu(r) and n(z)= |x|2_Tn§

for a cut-off ¢, when n < 9, the stability condition leads to a control of the weighted

scale-invariant quantity || B, u?r?™™ with p < 1/2, by the Dirichlet energy in the annulus

By, \ B,. It remains to bound the full gradient in terms of the radial derivative, since
the previous estimate would then lead to the algebraic decay of the weighted integral, and
hence to a C* bound. To show this, they argue by compactness, using that there are no
nonconstant homogeneous superharmonic functions in an annulus.

On the other hand, the boundary estimates in C? domains require that f be nonneg-
ative, nondecreasing, and convex. The test functions are variants of the ones used in the
interior estimates, obtained by modifying ¢ so that it vanishes on the curved boundary 0.
Once again, the crucial point is controlling the full derivative by the radial one. Here, the
superharmonicity no longer suffices to have such a property, and one must further use that
u is a stable solution to a semilinear equation. The authors of [24] are only able to show
this in flat domains, by compactness, which requires a subtle closedness result for stable
solutions with convex nonlinearities. To obtain the Holder estimate in curved domains,
they apply a blow-up procedure, and the problem reduces to proving a Liouville theorem
in half-spaces. This result follows from the stability inequality with ¢ = x - Vu combined
with the estimate for u, in half-balls.

Notice how the use of compactness arguments was crucial to obtain the optimal Holder
estimate in [24]. While these methods can be quite versatile, they do not provide a means
to quantify the constants that appear in the estimates. Recently, Cabré |1920] has found a
new quantitative proof for the Laplacian in half-balls. Namely, he obtains interior estimates
assuming only the nonnegativity of f, and boundary estimates in half-balls for nonnegative,
nondecreasing, and convex nonlinearities. This new quantitative proof greatly simplifies
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the previous boundary argument. The author’s approach is to control the L! norm of the
solution by the L' norm of its radial derivative directly, in a quantitative way. For the
interior estimates, the key is proving L' estimates for the Neumann problem and using
the superharmonicity of the solution to carry out a comparison argument. The boundary
estimates use the equation satisfied by the solution under rescalings, taking a derivative
with respect to the scaling parameter and applying the stability inequality.

Another natural question concerns the optimal regularity when n > 10. This has been
solved by Peng, Zhang, Zhou [81], who show that, for the Laplacian, stable energy solutions

belong to the Morrey space M™*F = (Q) with m,, = 2(:__% V:__ll__f).

Operators with variable coefficients

While the works mentioned above dealt with the Laplacian in sufficiently smooth domains,
the same optimal regularity question can be asked in more general scenarios. Some natural
extensions include substituting the Laplacian by an operator with variable coefficients, or
weakening the regularity of the domain (2 in the boundary value problem. We will obtain
an optimal regularity result for operators in non-divergence form in C*! domains, as we
explain later after first describing the previously known literature.

Concerning operators with variable coefficients, the only optimal results apply to par-
ticular nonlinearities. For (self-adjoint) operators in divergence form, Crandall and Ra-
binowitz [44] showed the boundedness up to dimension 9 for exponential and power-type
nonlinearities. This result was extended by Cowan and Ghoussoub [40] to non self-adjoint
operators of the form L = A + b;j(2)9; in smooth domains, with b; € C*°(Q). In this
setting, a variational stability inequality is no longer available and one must solely rely
on the nonnegativity of the principal eigenvalue [ J,, ©2]. To surmount this difficulty, the
authors in [40] apply a general Hardy inequality by Cowan [39] to the principal eigenfunc-
tion, resulting in an alternative integral inequality. Subsequently, the test functions of [44]
lead to the boundedness of u* in the optimal range. The Hardy inequality by Cowan uses
a Hodge-type decomposition of the vector field b(x) = (b;(xz)) , which requires it to be
smooth. We will get a more general result for bounded b;, as explained in the last section
of this Introduction.

We now discuss the regularity of the domain. Before the optimal dimension for the
Laplacian (n < 9) was reached in [24], all previous works assumed the smoothness of OS2
but did not investigate the possibility of weakening this assumption. On the other hand,
the local analysis of [24] around the boundary works precisely in C® regular domains.

To prove the Holder estimate for classical stable solutions in [24], the authors consider
a portion of the boundary that is close to flat in C® norm. Under this assumption, when
applying the blow-up procedure, the domain converges to a half-space and all error terms
in their estimates vanish. Moreover, the C? regularity assumption ensures that classical
stable solutions are in the Sobolev space W3?(Q), for all p < oco. The existence of third
weak derivatives is crucial for the estimates not to depend on the nonlinearity. Here, when
computing the linearized operator J, acting on the test functions ¢ = |Vu| and ¢ = x - Vu,
the nonlinearity cancels out, but this can only happen if v has third derivatives.

Instead of using a blow-up procedure, we will study curved boundaries by flattening
them out locally. Under such a transformation, the Laplacian becomes an operator with
variables coefficients of the form . Our finer estimates for these operators in flat domains

19Here, we say that u belongs to the Morrey space M™#(Q) if SUPyecq, p>0 [ . ) lu|™ < oo.
’ 3
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will be applicable to domains that are close to flat in C? norm. Moreover, by an approxi-
mation argument, such estimates will continue to hold in ! regular domains. This is a
natural assumption from the point of view of the regularity theory for non-divergence form
operators.

Stable solutions to other problems

The regularity of stable solutions can also be studied in other frameworks. Here, we briefly
mention some natural extensions obtained by modifying the nonlinearity or the operator
in the equation.

An important class of nonlinearities consists in functions blowing up at a point. The
Gelfand problem in this case models the behavior of MEMS devices. For a positive, in-
creasing, and convex nonlinearity f: [0,1) — (0,00) blowing up at 1, stable solutions u
are always bounded by 1, but are only regular if v < 1. Here, the optimal dimension for
the regularity of stable solutions depends on the blow-up rate of f, and is open in certain
general classes; see the monograph [53].

Quasilinear operators have also been considered in the literature. Here, the operator L
in the equation —Lu = f(u) is replaced by a quasilinear one. When L is the p-Laplacian,
the optimal dimension depends on p. Namely, explicit examples of singular stable energy
solutions (in W'?) have only been found for n > p + z%' For p > 2, Cabré, Miraglio,
and Sanchén [25] have shown that this range is optimal. When 1 < p < 2, they have also
proved the boundedness of stable solutions for n < 5p, but it is not known whether this can
be improved. Mellet and Vovelle [75] have treated the case when L is the mean curvature
operator. Here, smoothness does not follow from the boundedness of the solution (in fact,
stable solutions are always bounded) and the goal is to show that the gradient is bounded.
In [75] the authors show that, in the radial case, stable solutions are regular independently
of the dimension. Whether this result holds in general domains is an open problem.

Finally, another interesting scenario arises when substituting the differential operator
L by a nonlocal one. The model case here is the fractional Laplacian (—A)® (on which we
comment more in the next section below), and the regularity of stable solutions depends on
the fractional parameter s € (0, 1). For this operator, the optimal dimension is believed to
be the one given by the exponential nonlinearity in [83]. However, for general nonlinearities,
this dimension has not been reached, not even in the radial case; see [29,[85/86] and the
references therein.

Minimizers and calibrations

Up until this point we have focused on the stability of solutions, a necessary condition
for minimality. Now, we turn our attention to minimizers of energy functionals. In the
second part of this dissertation, we will be particularly interested in the theory of sufficient
conditions for nonlocal functionals. Namely, given a solution to a variational equation,
we would like to identify auxiliary conditions guaranteeing its minimality. While such a
theory has been known for a long time for classical local problems, before this work there
were almost no results in the nonlocal setting.

First, we give a brief summary of the classical theory of necessary and sufficient condi-
tions. For this part, we mostly follow the celebrated monograph of Giaquinta and Hilde-
brandt [61]. Then, we move onto nonlocal energy functionals, focusing on the fractional
Gagliardo-Sobolev seminorm.
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The classical theory of necessary and sufficient conditions

One of the greatest discoveries in Physics was the realization that the laws of nature could
be deduced from variational principles. An early example is Fermat’s principle of least time
in optics, whereby the path of a light ray traveling between two points is determined by
minimizing the traveling time. Such principles motivated the development of the Calculus
of Variations, the mathematical discipline dealing with the minimization of functionals.
A great part of the classical theory deals with general energy functionals of the form

uw) = [ GL<x,w<x>,w<x>>dx

Here, we assume that the Lagrangian function Gy, = Gy (z, A, q)_is smooth and that the
functional &,: Ap, — R acts on a class Ay, of scalar functions w: Q — R in C'(Q), defined
in some bounded domain 2 C R”.[T_Z] We say that u € Ay, is a minimizer of &, if

En(u) < &p(w)  for all w e Ap with w = u on 0f.

That is, we always consider minimizers with respect to competitors satisfying the same
Dirichlet boundary conditions.

To compute minimizers, the first step is to find necessary conditions for minimality.
This is achieved by testing the minimality condition with suitable competitors. Given
u € Ap a minimizer of &, we consider competitors of the form u + ¢ with £ € C(Q)
and where ¢ > 0 is sufficiently small so that u 4+ ¢ € A, (which is satisfied in most
applications). By minimality of u, the first variation of &, at u (i.e., the derivative of
e EL(u+ef) at € = 0) must vanish. Since & is arbitrary, after a simple computation and
integrating by parts, it follows that u satisfies the Euler-Lagrange equation

—div (0,GL(x, u, Vu)) + 0\GL(z, u, Vu) = 0.

Solutions to the Euler-Lagrange equation are called critical points or extremals of the
functional &f,.

As discussed above, another necessary condition follows from taking the second varia-
tion of &, at w, which must be nonnegative and leads to the stability of the critical point.
Choosing test functions of the form & = en(-/¢) in the stability inequality and letting e — 0
leads to Legendre’s necessary condition

8§i7quL(x, u(z), Vu(z))pip; >0  for all p € R" and z € €.
Notice that the linearized Euler-Lagrange equation at u is the Jacobi operator
Ju& = div (83’qGL(x,u, VU)VS) + {div (QiAGL(:L', u, Vu)) — 8/2\7/\GL(x,u, Vu)}f.

When w is a minimizer, it follows that the principal part of J, is nonnegative definite, that
is, J, is an elliptic operator in this case.

Until the XIX century, it was believed that extremals of elliptic energy functionals were
necessarily minimizers. Weierstrass disproved this belief by producing examples of critical

' The subindices L and N will be used throughout the work to denote “local” and “nonlocal” objects,
respectively.

12Here it is worth mentioning that, historically, vector valued functions of one variable were also crucial
in the development of the Calculus of Variations. Minimization problems in that case leads to the study
of systems of ODEs, while in this thesis we focus on scalar PDEs.
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points which did not minimize the corresponding functional. The claim is only true for
convex Lagrangians, that is, such that the joint function (A,q) — Gy(z, A, q) is convex.
However, this convexity assumption is too restrictive in most applications, where only
ellipticity is available. These observations motivate the search for sufficient conditions.
Jacobi developed a theory of sufficient conditions for weak minimizers, namely, local
minimizers in a C'* neighborhood. More precisely, u € Ay, is a weak minimizer of &, if

EL(u) < ELu+E) forall € € CX(Q) with ¢]lenm < =,

for some small € > 0. Arguing as above, we have that weak minimizers satisfy Legendre’s
condition. Under a uniform ellipticity assumption on J, (the strict Legendre condition),
Jacobi proved that strictly stable solutions are weak minimizers. To see this, by Taylor’s
expansion, it suffices to show that the second variation at u + £ is positive. Since G,
and all its derivatives are continuous with respect to C! perturbations, the positivity at
u + ¢ follows from the one at u, up to errors of order ||V¢ ||%2(Q). These errors can then be
controlled using Garding’s inequality, which shows the claim.

As we just saw, Jacobi’s sufficient condition (i.e., the strict stability of u) yields local
minimality in a very small neighborhood of functions whose slopes are close to those of
u. In applications, however, a stronger and more precise notion of minimality is often
needed. Following this direction, Weierstrass studied the class of strong minimizers: local
minimizers with respect to the C° topology. Thus, u € Ay, is a strong minimizer of &, if
there is a € > 0 such that

Er(u) <&(u+§)  forall £ € CF(Q) with [[]|com) <&

First, Weierstrass obtained a necessary condition for strong minimizers. For this, taking
perturbations of the form &(x) = v¥.(x,)((z'/¢) (up to translations and rotations), where
r=(2,7,) € R xR, (is a cut-off, and

_ [ (@a+e?); forz, <0
wg(xn) T { 5(5 — l'n)-l- for Ty > O,

and letting € — 0 in the strong minimality condition, it follows that
Gr(z,u(x), Vu(z) + p) > Gr(z,u(x), Vu(z)) + 0, GL(z, u(x), Vu(x)) p;

for all p € R™ and = € ). This is the Weierstrass necessary condition, which corresponds
to a stronger notion of ellipticity for J, than Legendre’s condition.

Later, Weierstrass found a sufficient condition which gives minimality in a more precise
region of space, not just in a small C° neighborhood. It states that if a solution can
be embedded in a family of extremals, whose graphs produce a foliation, then it is a
minimizer in the region foliated by these critical points. In the literature, this is known as
the Weierstrass extremal field theory.

We now explain this necessary condition in more detail. Let {u’};c;, where I C R is
an interval, be a one-parameter family of critical points whose graphs give a foliation of a
certain region Gy, C Q x R. In particular, the graphs of u! do not touch. Such a family is
called a field of extremals[”| a nomenclature originating in scalar ODE, where the slopes of
the u* would define a vector field in Gy,. The extremal field theory asserts the following: if
every critical point {u'},c; satisfies the Weierstrass necessary condition, then each u' is a

13The term extremal field is also often used in the literature, but we find it ambiguous.
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minimizer with respect to competitors w € Ay, taking values in the foliated region Gy, and
satisfying w = u! on 9. In particular, the field of extremals is made up of minimizers.

This minimality result can be proved directly by constructing an auxiliary functional
CrL: A, — R, defined next. Here, the foliation property of the field is crucial. Using that
for each point (7, \) € G, C Q x R there is exactly one t = t(x, \) € I such that u’(z) = X,
we define Cr, by

dz.

t=t(z,w(x))

Cr(w) == /Q {GL(x, u'(z), Vu'(x)) + 9,GL(x, u'(z), Vu'(x)) - (Vw — Vut)}

Notice that Cp, is obtained by letting p = Vw(x) — Vut(x)‘t:t(z w(zyy 1 the Weierstrass

necessary condition satisfied by u/®“®) and then integrating in « € Q. It follows imme-
diately that Cy, touches &, by below at each extremal u'. Moreover, using that {u'};c; are
critical points, it can be shown that Cp, is also a null-Lagrangian, in the sense that it only
depends on the boundary values of the functions. Hence, we have Cp(w) = C(w) for all
w, w € Ay, such that w = w on 9. From these properties, it is now easy to deduce the
minimality of each u'.

Functionals such as Cy, are called calibrations in the Calculus of Variations, and they can
be used in many situations to conclude that certain solutions are minimizers. The strategy
is to embed such a critical point u in a family of extremals {u'},c;, so that u = u' for some
to € I. More generally, assuming that ¢ — u’ is increasing in ¢ € I, to prove the minimality
of u' it suffices that the functions u' above u'® (with ¢ > t,) are supersolutions of the Euler-
Lagrange equations, while the ones below (with ¢ < () are subsolutions. Such approaches
have found important applications in the theory of minimal surfaces; see [10}45,46,/71].

We conclude this section by mentioning that Jacobi’s sufficient condition above yields
the existence of an extremal field in a small C° neighborhood of the solution. Namely,
assuming the strict Legendre condition, if w is strictly stable, then one can construct
extremals of the form u! = u + £ by the Banach fixed point theorem, with & small. To
conclude their minimality in the foliated neighborhood, the Weierstrass necessary condition
is still needed.

Nonlocal problems

Recently, there has been an increasing interest in nonlocal problems. Classical functionals
such as &, cannot capture the long range interactions present in many relevant situations.
Minimizing the energy functionals associated to these processes leads to nonlocal Euler-
Lagrange equations. Nonlocality refers to the fact that evaluating these equations at a
point requires knowledge of the solution everywhere in space.

One of the simplest energy functionals modeling nonlocal phenomena is given by

ws [ B@ 0O 0 e s
furtw) = [ TP drdy — [ Pt)an

where s € (0,1), ¢,¢ is a positive normalizing constant, F' € C*(R), and

Q(2) = (R™ x R™) \ (2° x Q)

for a bounded domain 2 C R”, with Q¢ = R" \ Q. The functional & r is the “fractional”
version of & p considered in (2) above. It is obtained substituting the Dirichlet energy by
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the Gagliardo seminorm [58]. Moreover, one can formally recover & p from & p by letting
s T 1; see [47].

Notice that here, in the definition of & p, we are considering functions w: R" — R
taking values in the whole space, not just in the domain €2. Thus, the functional accounts
for interactions between points that can be very far apart from each other. In this context,
it is natural to consider competitors having the same value in the exterior Q¢ = R™ \ Q.
This is one reason why we do not include ¢ x Q¢ interactions in & p, the other being
that such an integral need not be finite, even for smooth and bounded functions. Hence,
the exterior datum becomes a nonlocal analogue of the boundary conditions from classical
local problems.

Minimizers of & r satisfy the Euler-Lagrange equation

(—A)Yu=f(u) inQ,

where (—A)® is the fractional Laplacian defined by

(—A)*u(z) = cps P.V./ ulz) = uly) dy

Rr ‘.’L’ _ y‘n+25

Here, P.V. indicates that the integral must be understood in the principal value sense.
Once again, in order to compute the fractional Laplacian of v at a point, we need to know
the values of the function in the whole R". The normalizing constant ¢, s is determined by
taking the Fourier transform F and imposing that

Fl(—=A)u](2) = [2|* Flu](z) for all z € R",

In particular, (—A)*® converges to the ordinary Laplacian —A as s 1 1, in a suitable sense.

While being a nonlocal operator, the fractional Laplacian can also be studied via the
Caffarelli-Silvestre extension [33], an auxiliary local problem in an extended n + 1 dimen-
sional space. There, writing (z,y) € R" x (0,00) =: R7*!, one considers U: R?™" — R to
be the solution of the degenerate elliptic problem

div (y'=2VU) =0 in R}
U=u ondR =R"

It can then be shown that (—A)su(z) = —lim, o+ y'~29,U(z,y), allowing us to recover
the fractional Laplacian of u from its harmonic s-extension U. Notice that the semilinear
equation in €2 above becomes a Neumann reaction problem for the extension.

A theory of necessary of sufficient conditions as the one described in the previous section
does not seem to be available for nonlocal functionals at the moment. Such results would
help us to better understand nonlocal variational problems and would also equip us with
a valuable toolkit to effectively attack these problems. For instance, in the last section of
this Introduction, we give some nontrivial applications of having sufficient conditions.

Concerning necessary conditions, even the notion of ellipticity has not been properly
defined in that case. The fractional Laplacian is admitted to be an elliptic operator in some
sense, since its Fourier symbol is invertible away from zero (a concept of ellipticity from
the theory of pseudo-differential operators) and because it satisfies a maximum principle.
While the former condition is only applicable to pseudo-differential operators, the latter
condition continues to hold for more general nonlocal operators satisfying some monotonic-
ity assumption, which can be taken as a nonlocal notion of ellipticity (as explained below
in the last section of this Introduction).
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On the other hand, sufficient conditions for minimality had only been found in the
context of nonlocal minimal surfaces. There, one considers functionals Py acting on sets
E C R" instead of functions, and which describe a nonlocal analogue of the perimeter of
the surface OF. These functionals are of the form

1
P =5 [ 1) 1K ) drdy

where K is a singular, nonnegative, symmetric kernel. We note in particular that quadratic
functionals of the form & r are not covered by this setting. For nonlocal perimeters, the
only results are by Cabré |18] and Pagliari [80]. In |18], the author built a calibration for Py
in the presence of a field of extremals by nonlocal minimal surfaces (i.e., critical points of
Px). This construction suggested that a nonlocal version of the Weierstrass extremal field
theory could exist for other functionals, but the method of proof could not be generalized
to that framework. As we will see in the last section below, the present dissertation will
confirm the validity of such a conjecture. Lastly, [80] gave a calibration for the nonlocal
total variation functional

1
Enrv(w) = 3 //Q )~ wly) Kz —y) dady

(which can be obtained as the integral of the Py on level sets) for the particular case of
characteristic functions of the half-space. As an application, the author of [80] deduced
that halfspaces minimize Py. While this is the first nonlocal calibration (for the types of
functionals that we are interested in) that has appeared in the literature, the proof does
not use fields of extremals and only works for the characteristic function of a half-space.
Thus, it was not known how it could be generalized to other situations.

Finally, we would like to point out that it is not clear a priori how to use the local
extension problem to obtain sufficient conditions for & p. As shown in [32], minimality
properties of & r can be related to those of a functional acting on functions defined in the
extended space ]R’ffl. However, applying the local theory to functionals in R’ffl leads to
intricate conditions that, at first glance, cannot be written on R".

Results and outline of the thesis

The thesis is divided in two parts. Part I is devoted to the regularity of stable solutions,
while Part IT deals with necessary conditions for minimality in a nonlocal setting. First, in
Part I, we develop a regularity theory for stable solutions to semilinear elliptic equations
with variable coefficients. It consists of Chapters and Appendices [AHF] Later, in
Part II, we present a nonlocal Weierstrass extremal field theory. This portion includes

Chapters and Appendices

Part I: Regularity of stable solutions

Below, L denotes a linear elliptic operator in non-divergence form, given by , that is,
As before, we assume that L is uniformly elliptic, i.e., satisfying @ above or

colp)? < a;;(z)pip; < Colp|*  for all p € R", (20)
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recalled here for convenience. Our regularity theory requires some additional assumptions
on the coefficients beyond the basic hypothesis . Namely, we always assume that

ai; € C™(Q), b€ L™(Q). (21)
For the boundary regularity, we will also need the interior continuity assumption
b € L=(Q) N C(Q). (22)

Chapter|[l| provides interior estimates for stable solutions under the sole assumption that
the nonlinearity is nonnegative. Here and in the following, whenever we write C' = C(...),
we mean that the constant C' depends only on the quantities between the parentheses. The
main result of that chapter is the following:

Theorem 5 (Theorem [1.1.1)). Let L satisfy conditions and in Q = By, and let
f € CYR) be nonnegative.

Let u € W3P(By), for some p > n, be a stable solution of —Lu = f(u) in Bj.

Then

IVullpze(s, ) < Cllullpis),

where v = y(n) > 0 and C = C(n, co, Co, || Vaij|| LB [|bill Lo (Br)) - In addition,
[ullcapry) < Cllulloys,y — ifn <9,
where o = a(n, co, Cp) > 0 and C' = C(n, co, Co, ||Vag|| L) [|bill Lo (B1)) -

This theorem gives two types of a priori estimates: an energy estimate in every di-
mension and a Holder estimate in the optimal range n < 9. Our bounds depend only on
the ellipticity constants, as well as the Lipschitz norm of a;; and the L> norm of b;. In
particular, the constants do not depend on the nonlinearity. Previously, such a result was
only known to hold for the Laplacian; see [24].

Notice that u is assumed to have three derivatives. This is needed to have a cancellation
which removes the nonlinearity in the stability condition, ensuring that the estimates do
not depend on f. Assuming the coefficient b; to be smooth, one can show the existence of
third derivatives for bounded strong solutions. However, in our boundary regularity result
below, thanks to an approximation argument, we will not need this additional assumption.

In order to establish Theorem [5 we test the stability condition with variants of the
test functions in [24]. Since our problem is not variational, the characterization of stability
via the second variation is not available, and we must obtain an integral inequality from
the pointwise condition in Definition [3] A first approach to the computations leads to
bounds depending on the C? norm of a;; and the C* norm of b;. The main difficulty in the
proofs is to obtain the claimed C%! and L> dependence, which is crucial for the subsequent
boundary estimates to hold in C*! domains. This forces us to treat certain error integrals
involving the Hessian of the solution, which are controlled via a Sternberg-Zumbrun type
inequality (see Theorem [1.1.2).

Moreover, thanks to a device of [19] for the Laplacian, all our estimates are quantifiable.
Instead, the proof in [24] used contradiction-compactness arguments that did not yield a
quantitative control of the constants. Adapting the method from [19] to our setting adds
some technical difficulties. In essence, the problem reduces to obtaining estimates for a
Neumann problem, which we only know how to achieve by a Moser iteration.
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In Chapter [2, we prove an energy estimate up to the boundary in half-balls, valid in
every dimension. This result is the boundary analogue of the energy estimate in Theorem 5]
and requires the nonlinearity f to be nonnegative and nondecreasing. Its proof uses the
interior estimates from Chapter [1| together with a delicate Sternberg-Zumbrun estimate up
to the boundary in flat domains (Theorem below). For this, we again use a variant of
the test functions in [24]. The dependence on the constants is through the same coefficient
norms appearing in Theorem 5] This chapter serves as an intermediate step between the
interior estimates and the curved boundary estimates.

Finally, in Chapter , we prove boundary estimates in curved domains of class O,
These estimates are the main conclusion of Part I, and can be summarized in the following:

Theorem 6 (Theorem . Let Q C R"™ be a bounded CY* domain. Let L satisfy
conditions @D, , and in Q, and let f € C*(R) be nonnegative, nondecreasing, and
COMVEL.
Let u € CO(Q) N W2M(Q) be a stable solution of —Lu = f(u) in Q, with u =0 on OSY.
Then,
IVl 2440 < Cllull g,

where v =y(n) > 0 and C' = C(Q, ¢, Co, || Vaij| L), |bill L)) - In addition,
[ullca@) < Cllullpi@  ifn <9,
where o = a(n, ¢o, Cy) > 0 and C = C(, co, Co, || Vaij|| Lo @), [|bil| L= (0))-

Similarly to the interior bounds above, Theorem [6] establishes boundary energy and
Holder estimates in the optimal range of dimensions. These are new even for the Laplacian
in [24], a result which required a C? regularity assumption on the domain. Moreover, by
adapting some ideas of [19] for the Laplacian in half-balls, we give the first quantitative
proof in curved domains. It is worth mentioning that in both [24], [19], and in Theorem [6],
the nonlinearity is required to be nonnegative, nondecreasing, and convex.

Our proof uses all previous results from Chapters (1| and Here, the strategy is to
flatten the boundary locally and then choosing appropriate test functions in the alternative
integral stability inequality obtained in Chapter [I]

Notice that our result applies to strong stable solutions. In fact, since we are only
assuming conditions and on the coefficients, our solutions need not have third
derivatives, while the a priori estimates from the preceding chapters required this assump-
tion. To circumvent this issue, we carry out an approximation argument. Namely, we
consider a smooth exhaustion €2, of our C*! domain, and we construct regular stable so-
lutions ug to an auxiliary problem in each 2. These solutions approximate the original
solution in some sense. Applying our estimates to the sequence u; and passing to the
limit then yields the result. For this method to work in C*! domains, it is crucial that
the bounds depend only on the C%! and L* norms of a;; and b;, respectively. Indeed,
when flattening the boundary by a change of variables, the solution in the new coordinates
satisfies an equation of the same form but with different coefficients. Namely, the new
a;; coefficients involve first derivatives of the flattening map, while the b; contain second
derivatives of the same map. Thus, the stated dependence on the norms corresponds to a
O domain.

We conclude Part I with Appendices [AHF], which provide certain accessory results re-
quired by the proofs of the main theorems above. In Appendix [A]we show that the stability
condition is not equivalent to the integral inequality obtained in Chapter [ Appendix
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contains an elementary proof of the Sobolev trace inequality in the ball, which is needed
in Chapter [1|to carry out the Moser iteration leading to quantitative interior estimates. In
Appendix C| we recall some useful interpolation inequalities of Cabré [19,20]. Appendix @
serves the purpose of recalling a celebrated lemma by Simon [89] for absorbing errors in
large balls. In Appendix , we explain how to approximate C1'' domains from the interior
by smooth sets satisfying uniform bounds, an important fact in the boundary regularity
theory of Chapter Finally, Appendix [F] is devoted to proving the uniqueness of sta-
ble solutions for convex nonlinearities, an auxiliary result needed in our approximation
argument.

Part II: A nonlocal Weierstrass extremal field theory

In Chapter [ we extend the classical Weierstrass extremal field theory to the fractional
setting. As explained above, here the central theme is the notion of “field”, namely, a one-
parameter family of functions producing a foliation. If the field is made of extremals (i.e.,
solutions), then one expects to be able to construct a calibration functional. The existence
of such an object proves the minimality of each extremal among competitors taking values
in the foliated region.

Given an interval I C R (not necessarily open or bounded), we say that a family {u'};
of functions u’: R — Ris a C? field in R™ if the map (z,t) — u'(x) is C? in R™ x I and for
each x € R™ the function ¢ — u(x) is increasing in I. In particular, the graphs of {u’};es
produce a foliation of a region G C R™ x R and we may define the parameter ¢ = t(x, \)
as above (i.e., as the unique ¢ € I such that u'(z) = \).

Our main result of Chapter [ is the construction of a calibration for the functional
& r, the Gagliardo-Sobolev seminorm with a potential term, introduced above. Recall
that, given a bounded domain Q C R"™, we write Q(2) = (R™ x R™) \ (2° x Q°), where
Q¢ =R™\ Q. The existence of a calibration for & p was an important open problem that
we have solved in the following:

Theorem 7 (Theorem [4.1.3)). Let I C R be an interval, Q@ C R"™ a bounded domain, and
€ (0,1). Let {u'}ier be a C* field in R™ satisfying

[u' ()| + |0’ (z)| < C forallz € R™ and t € 1,
for some constant C'. Consider the admissible functions
A, = {w e C°(R") N L>(R") : graphw C G},

where

G = {(z, /\)ER”XR' A\ = u'(z) for somet € I}.
Given ty € I and F € C'(R), let Cy r be the functional

C, r(w) PV// /w(x) — u(y) drdzd /F( (2))d
s, - Cns T — wl\x X
FAY o (z) ’33 - y’n+23 t=t(z,\) Y Q

Cns |ut0 to( )|2
e

defined for w € A,, where ¢, s is the positive constant in the definition of & .
If {u'}ier is a field of extremals, that is, if

(=A)u' =F'(u') inQ foralltel,

then Cs r is a calibration for E r and u'. More precisely, Cs p satisfies the three properties
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(C1) Csp(u') = & p(u').
(C2) Csp(w) < & p(w) for allw € As such that w = u' in Q°.
(C3) Csp(w) =Csp(w) for all w,w € A with w =w = u' in Q°.

As a consequence, the function u' minimizes Esp among functions w in As such that
w = u in Q°.

In fact, Theorem [7] is a simplified version of our main result in Theorem below.
There, in addition to fields of extremals, we consider families of super and subsolutions,
which suffice to prove the minimality of u. The regularity of the field can also be

Recall that, prior to our result above, a nonlocal calibration had only been found in
the setting of nonlocal minimal surfaces, in [18,80]. Before our work, a calibration or null-
Lagrangian structure for fractional quadratic functionals was not known. Thus, it was not
even clear whether a calibration such as C, p could exist.

We first succeeded in constructing many functionals satisfying properties and
above, but the null-Lagrangian property was either not satisfied or seemed too difficult
to prove. Coming back to the work [18] on the nonlocal perimeter, we noticed that the
calibration there could be written as a sum of two terms: one depending on the nonlocal
mean curvature (the first variation of the perimeter) and another depending only on the
exterior datum. Inspired by this observation, we searched for such a structure in the clas-
sical local theory but, to our surprise, it was never mentioned in the literature. Eventually,
we were able to show that the classical calibration Ci, could be written in terms of the
Euler-Lagrange equation and the Neumann condition satisfied by the field. In particular,
in a field of extremals, such an expression depends only on the values of the function on
the boundary. This discovery allowed us to guess a natural calibration candidate for & p,
obtained by simply considering the fractional Euler-Lagrange and Neumann operators in
the previous identity. By construction, the candidate satisfied properties and ,
and we later proved that it also satisfied .

Finally, in Chapter [5] we extend the fractional construction from Chapter ] to more
general nonlocal elliptic energy functionals. For this, the idea is to carry out the process
explained in the previous paragraph, identifying a natural notion of ellipticity. Our main
result applies to energy functionals of the form

1
En(w) = 5//@(9) Gn(z,y, w(x),w(y)) dz dy,

where Gn = Gn(z,y,a,b) is a function with Gx(z,y,a,b) = Gn(y, x,b,a) and satisfying
the ellipticity condition
aQbGN<x7 y,a, b) S 0. (23)

a

Here, we are only interested in the most general class of Lagrangians for which our
proof above works and, hence, we do not make any growth and regularity assumptions
on the Lagrangian Gy. In that sense, our next result is only formal, but can be made
fully rigorous (as Theorem [7| above) for appropriate classes of Lagrangians, which would
be modeled after each particular nonlinear problem. This is what we mean by “sufficiently
regular for Gn” in the statement below. We have the following:

Theorem 8. Let I C R be an interval and let 2 C R™ be a bounded domain. Given a
smooth function Gy = Gn(z,vy, a,b), with Gx(x,y,a,b) = Gn(y, z,b,a), and satisfying the
ellipticity condition , let {u'}ier be a field in R™ which is sufficiently regular for G.
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Given tg € I, let Cx be the functional

extar= ([ [ ottt it}

defined in a set Ax of sufficiently reqular admissible functions w: R™ — R (for Gx) satis-
fying graphw C G, where

dAdz dy + Ex(u')

t=t(z,\)

G={(z,\) eR"xR: A=u'(z) for sometel}.

If {u'}ier is a field of extremals, that is, if

0.Gn(m,y,ut(x),u'(y))dy =0 forall x€Q and tel,
R"

then Cx 1s a calibration for Ex and u'. As a consequence, the function u'® minimizes Ex
among functions w in Ax such that w = u'® in Q°.

As a first application of Theorem [, we prove that monotone solutions are minimizers.
While such a result was known for functionals with an existence and regularity theorem
for minimizers, our calibration proof does not need to assume the existence of a minimizer
a priori. This allows us to prove the minimality of monotone solutions for more general
functionals. Such a question was motivated by the fractional version of a conjecture of De
Giorgi conjecture on the symmetry of monotone solutions to the Allen-Cahn equation, see
the survey [36].

As a second application, we show that minimizers of Eyx are viscosity solutions. This is
perhaps surprising, since here minimality is assumed instead of being concluded. Previous
proofs [5[66,87] of such a result needed a weak comparison principle for the Euler-Lagrange
equation, restricting the class of functionals where they could be applied. However, a
calibration argument will yield the viscosity property in a more general setting, without
the need of a comparison principle.

Part II includes the following appendices expanding on the theory of nonlocal calibra-
tions. In Appendix [G] following Chapter [, we apply the local theory to the Caffarelli-
Silvestre extension to give a calibration for the fractional Laplacian in the extended space.
Appendix [H] enumerates other natural candidates for a calibration associated to the frac-
tional Laplacian; some of them are shown not to be calibrations. In Appendix [[| we relate
the ellipticity condition for the general Lagrangian in Chapter [5| to a strong comparison
principle for nonlocal nonlinear operators. Finally, in Appendix [J] we apply our calibra-
tion from Chapter [5| to the nonlocal total variation, relating it with the calibration for the
nonlocal perimeter constructed in [18].
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Part 1

Regularity of stable solutions to
semilinear elliptic problems
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Chapter 1

Interior regularity

In this chapter, we extend the interior estimates for stable solutions in [24] to operators
with variable coefficients. We show that stable solutions to the semilinear elliptic equation
a;;(z)ui; + bi(x)u; + f(u) = 0 are Holder continuous in the optimal range of dimensions
n < 9. Our bounds are independent of the nonlinearity f € C*, which we assume to be
nonnegative.

The main achievement of our work is to make the constants in our estimates depend on
the C%! norm of a;; and the L™ norm of b;, instead of their C* and C' norms, respectively,
which arise in a first approach to the computations.

1.1 Introduction

Let € C R" be a bounded domain and f: R — R a C! function. We consider stable
solutions (defined below) u: 2 — R to the semilinear equation

—Lu= f(u) in (1.1.1)
where L is a second order linear elliptic differential operator of the form
Lu= a,;j(x)uij + bl(x)uz, aij(a:) = CLﬂ(%). (112)

For simplicity, throughout this chapter we assume that the coefficients are smooth up to
the boundary, i.e., we have a;; € C*(Q) and b; € C*°(Q2). However, our results continue
to hold for merely Lipschitz a;; and bounded 0;.

The purpose of this chapter is to extend the recent results of Cabré, Figalli, Ros-Oton,
and Serra in |24] and of Cabré in [20] for the Laplacian to the above operators with variable
coefficients. In [24], the authors solved a long-standing conjecture concerning the regularity
of stable solutions to semilinear problems. They showed that stable solutions are bounded
(and hence smooth) in dimension n < 9. This result is optimal, since there are examples
of singular stable solutions for n > 10.

In the papers [20}24], the authors obtain universal a priori estimates that do not de-
pend on the nonlinearity f. They prove interior regularity bounds, assuming f > 0, and
boundary regularity estimates on C® domains, assuming f > 0, f' > 0, and f” > 0. The
boundary result applies only to solutions vanishing on the boundary.

The first main interest in extending these results to operators with variable coefficients
(besides possible future applications to nonlinear problems) is to simplify the boundary
regularity arguments, even for the Laplacian. Indeed, starting from a curved boundary, the
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proof of regularity in [24] requires a delicate blow-up and Liouville theorem argument, which
is needed in order to apply a result of theirs only available on a flat boundary. In addition,
this proof is by contradiction-compactness and does not allow to quantify the constants
in the estimates. Recently in [20], Cabré has given a quantitative proof of this result for
the Laplacian in the case of a flat boundary. On the other hand, a curved boundary can
be flattened out by a change of variables. Note now that, in the new coordinates, the
Laplacian is written as an operator of the form . It is therefore natural to establish
quantitative a priori estimates for our family of equations in the half-ball. By extending
the techniques in [20] to operators with variable coefficients, we will avoid the intricate
blow-up and Liouville theorem result form [24] as well as the compactness part.

An important feature of our estimates is that they depend only on the ellipticity con-
stants and on the norms ||Va;j||ze and ||b;||pe of the coefficients. The main difficulty in
our proofs will be to obtain this dependence instead of on ||a;j||c2 and ||b;||c1, which are
the norms that appear naturally in a first approach to the computations. This will be es-
pecially relevant for boundary regularity (treated in the next chapters), since it will allow
us to relax the C? regularity requirement of the domain in [24]. The key point here is that,
as mentioned before, flattening the boundary transforms the Laplacian into an operator
of the form (1.1.2)), with coefficients a;; and b; involving first and second derivatives of the
boundary surface, respectively. Thus, a C%', C° bound of the coefficients a;;, b; would
correspond to a C? bound of the boundary. In fact, the result holds in weaker domains, as
shown in Chapters [2] and [3]

Moreover, our methods will also be useful in a future work where we treat the case
of the Laplacian with non-homogeneous boundary conditions. Recall that the previous
papers [24] and [20] require strongly that the solutions vanish on the boundary. Flattening
the boundary, we will be able to reduce the problem to an equation on the half-space for
an operator of the form (1.1.2) with zero boundary conditions and an additional source
term.

The study of the regularity of stable solutions was initiated in the seventies by Crandall
and Rabinowitz in [44]. There, they showed the boundedness of stable solutions when n < 9
for exponential and power-type nonlinearities. Their work was motivated by problems
in combustion [60], commonly known as “Gelfand-type problems”; for more information
on these problems, we refer the reader to the monograph of Dupaigne [48] (see also the
Introduction or Chapter 3| of this thesis). Later, in the mid-nineties, Brezis [11] asked for
an extension of this regularity result to a larger class of nonlinearities. The boundedness
of stable solutions was proven by Nedev [78] for n < 3, and by Cabré [16] for n = 4. The
optimal dimension n < 9 remained open until it was finally reached by Cabré, Figalli,
Ros-Oton, and Serra in [24].

1.1.1 The setting. Stability.

We are interested in the class of stable solutions to the semilinear equation (1.1.1)). Assume
that the domain 2 C R is smooth. We say that u is a stable solution of (1.1.1)) if there
exists a function ¢ € C°(Q) N C?*(2) such that

—Ly > f'(u)p inQ,
o > 0 in Q, (1.1.3)
v = 0 on 0f).
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Equivalently, a solution is stable when the principal Dirichlet eigenvalue of the linearized
equation is nonnegative; see [9]. We denote the linearized equation at u by

Jup = Lo + f'(u)e, (1.1.4)

also known as the Jacobi operator.
Since the coefficients of L are smooth, our operator (|1.1.2)) can be written in divergence
form as

for certain appropriate coefficients d;. Now, recall that our bounds for non-divergence
operators depend on the norms ||a;;||c1 and ||b;||co of the coefficients. As a consequence, our
results continue to hold for every divergence-form operator £ as in ([1.1.5]), with constants
depending on ||a;j||c1 and ||d;||co instead.

We assume that the symmetric coefficient matrix A(x) = (a;;(x)) is uniformly elliptic,
i.e., there are positive constants ¢y, Cy such that

co|p\2 < a;j(x)pip; < C’0|p]2 for all p € R".

This condition will be written as ¢g < A(x) < Cy. In particular, the matrix A(x) is positive
definite and defines a norm
Plaw) = (i (@)pipy)"?
on vectors p € R"™.
For variational equations —0; (a;;(x)0;u) = f(u) stability is equivalent to the nonnega-
tivity of the second variation of the associated energy functional. This provides the useful
integral inequality

/f/(u)gdxg/wg@(@dx, (1.1.6)
Q Q

satisfied by all test functions & € C}(£2). A key strategy to derive a priori estimates in that
setting is to choose appropriate test functions in . When chosen correctly in terms
of the Jacobi operator, the test functions allow to get rid of the nonlinearity within the
proofs. This is what is done for the Laplacian in [24].

Since our operator L does not have variational structure, is not available. Nev-
ertheless, we are able to exploit the pointwise stability condition for ¢ to obtain
a convenient integral inequality which does not involve the function ¢. We will use it as
replacement of in our non-variational setting. To derive the integral inequality, we
first write the operator L in divergence form as in (|1.1.5)) with d;(x) = E(:c), where b is the
vector field given by R

bi(z) = bi(x) — Orag(z), (1.1.7)

hence Lu = 0; (a;;(x)u;) + by(2)u;. Now, for a test function & € CH(Q), multiply (T.1.3) by
&%/ and integrate by parts to obtain

2\ 2
/Qf’(u)f2 dzr < /Q (A(x)Vgo -V (E) —b(z) - ZV@) dx
= /Q (—|§V log cpﬁm +2A(x)Vogp - VE — 53(@ -¢Viog cp) dz.

Using that

2A(x)EVog - (Vf - %&4_1(@3@)) — €V log <P|?4(x) < ‘V{ - %gA‘l(x)g(x)‘A(x) '
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we deduce

~ 2
/ Flw)e dz < / Ve - ;gA—l(x)b@)\A( o forall§ € CH(Q). (1.1.8)
Q Q @
We remark that, in general, (1.1.8) is not equivalent to the stability condition ([1.1.3]).
The main reason is that our equation —Lu = f(u) is not variational due to the presence

of b when written in the divergence form ([1.1.5). In Appendix , we give an example

of the non-equivalence, and, at the same time, we characterize the drifts b for which the
equivalence holds.

1.1.2 Main results

This chapter concerns the interior regularity of stable solutions. Boundary regularity results
will be treated in Chapters [2| and [3| Therefore, it suffices to consider stable solutions to
—Lu = f(u) in the unit ball B;. A constant depending only on n, ¢, and Cy will be called
universal, a terminology that we use throughout the work.

The following is our main result of this chapter, which provides interior a priori esti-
mates for stable solutions: a Holder bound when n < 9, and a WH?*7 estimate in every
dimension. The only requirement for the nonlinearity is f > 0, as in [24]. An important
accomplishment in our estimates is that they involve the norms ||Va;;||z~ and ||b;|| e,
while a first approach to the problem leads to computations including second derivatives
of a;; and first derivatives of b;. On the other hand, our bounds are independent of f.
Here and throughout the work, when we write C' = C(...) we mean that the constant C'
depends only on the quantities inside the parentheses.

Theorem 1.1.1. Let u € C*(B)) be a stable solution of —Lu = f(u) in B; C R", for
some nonnegative function f € C'(R).
Then

[Vul|p2ev(B, ) < Cllullzr(s,), (1.1.9)

By

where v = y(n) > 0 and C = C(n, co, Co, || Vaij|| L) [|bill Lo (B1))- In addition,
HUHCQ(EUQ) < Cllullprsy  ifn <9, (1.1.10)

where o = an, co, Cp) > 0 and C' = C(n, co, Co, ||Vag|| L) [|bil| Lo (B1)) -

For applications, it may be useful to point out that the result only needs a;; to be
Lipschitz and b; to be bounded. Our direct computations within the proofs assume a;; € C*
and b; € C! in order to evaluate certain identities pointwise. However, we only need these
to be meaningful in a weaker sense; see Remarks [1.3.1] and [1.5.2] Similarly, we only need
u to be C? and to have weak third derivatives. These last conditions seem to require more
regularity of the drift b; see Remark [1.3.1] When we treat the boundary regularity in
Chapters [2 and [3 we will make weaker, more precise, regularity assumptions on the data.

The proof of Theorem [1.1.1] will rely on our second main result, Theorem below,
and its consequences. It consists of two types of Hessian estimates. The first one, ,
is an extension of the geometric stability condition due to Sternberg and Zumbrun [91]
to operators with variable coefficients. The second one, (1.1.13)-(1.1.14)), controls the L!
norm of the “Hessian times the gradient”, | D?u||Vu|, in balls and annuli by the L? norm
squared of the gradient whenever the lower order coefficients are small.
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Theorem 1.1.2. Let u € C* (El) be a stable solution of —Lu = f(u) in By, for some
function f € CY(R). Assume that

|DA| Lo (By) + 10l oo (By) < €

for some € > 0.
Then

/ A*n?dx < / IVulho) (IV0law + CelV(n?)| + Ce®n?) da
b B (1.1.11)
+Ce | |D*ul|Vu|n®dx
By

for all n € CX(By), where C is a universal constant and

12
A { (tr(A@) D2aA(0) D) — |Vul 2 DA Vuly,))  if Vu £ 0 (1.1.12)
0 if Vu = 0.

Assume in addition that f > 0. If € < &g, then

11V D*u |15y, < ClIVUlZ2s,) (1.1.13)

B34

and

where g9 > 0 and C are universal constants.

Our first inequality generalizes the Sternberg-Zumbrun estimate for the Lapla-
cian, which corresponds to the case ¢ = 0 and A(0) = I. The peculiar form of the function
A in (1.1.12)) (the coefficients of A are evaluated both at x and 0) will guarantee that
the direct computations within our proofs give dependence on the norm ||a;;||c1, instead
of ||a;;|lc2 for other choices of A. In this direction, it is worth noting that the classical
Sternberg-Zumbrun result and the function A have a Riemannian analogue (found by Fa-
rina, Sire, and Valdinoci [56]) which can be related to our Euclidean setting with variable
coefficients. The estimate from the Riemannian framework leads to bounds depending on
llaij|lc2. We elaborate on these topics further in Remarks |1.3.2] and [1.3.3]

The “Hessian times the gradient” estimates (1.1.13)-(1.1.14) rely on the inequality
(1.1.11)) with sufficiently small errors ¢, and will require the assumption f > 0. While
the bound on annuli ([1.1.14) can be deduced from the one in balls by a standard
scaling and covering argument, we include it in the statement since it will be crucial in the
proof of the Holder estimate in Theorem [1.1.1]

1.1.3 Structure of the proof

By a scaling and covering argument, it suffices to obtain the a priori estimates from The-
orem [1.1.1] in small balls. There, the problem can be written as an equation in the unit
ball involving an operator L that is close to the Laplacian, i.e., whose coefficients satisfy
A(0) = I and ||Vaj||zeo(s,) + |bil| o)) < €, with € small. We explain this in more detail
in Section [[.2 below.

The key estimates leading to Theorem [I.1.1] are contained in Propositions [I.1.3] [I.1.4]
and below. Our proofs are all quantitative as in the paper [20] and avoid the com-
pactness argument from the previous work [24]. The proofs of the first two propositions
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use the Hessian estimates of Theorem [1.1.2] above. In particular, this forces us to prove
the Sternberg-Zumbrun inequality before the crucial weighted L? estimate for the radial
derivative (Proposition . It is worth noting that, for the Laplacian, these two results
are independent from each other (and hence can be obtained in any order, as in the works
[24] and [20]), while this is no longer the case for operators with variable coefficients.

In the first proposition, we control the L? norm of the gradient by the L! norm of
the solution under a smallness condition on the coefficients, namely, when the error ¢ is
sufficiently small. This is a direct consequence of Theorem and the interpolation
inequalities of Cabré in [20]. We recall these inequalities in Appendix [C]

Proposition 1.1.3. Let u € C™ (El) be a stable solution of —Lu = f(u) in By, for some
nonnegative function f € C*(R). Assume that

| DA Loy + [|bll s,y < €

for some € > 0.
If e < eq, then
V]| L2

where g > 0 and C' are universal constants.

Bij) S Cllulli), (1.1.15)

The second proposition is a weighted L? estimate for the radial derivative in a ball by
the full gradient in an annulus. It is here that we need n < 9. Again, we will assume that
the coefficient error € is small and that the nonlinearity is nonnegative f > 0. Here and
throughout the paper we use the notation

r =z, urzi-Vu

|z
for the radial derivative.

Proposition 1.1.4. Let u € C* (El) be a stable solution of —Lu = f(u) in By, for some
nonnegative function f € C*(R). Assume that

|DA|| LBy + |0l o)) < €

for some € > 0.
If3<n <9 ande < gy, then

/ r* Mt dr < C/ 7" Vul? dz + Cs/ " Vul? do (1.1.16)
BP BZP\BP

Bup
for all p < 1/4, where e > 0 and C' are universal constants.

Notice that this result requires n > 3. However, adding superfluous variables to the
solution, we can also use it when n < 2.

Our inequality in Proposition is an analogue of Lemma 2.1 in [24], where
the authors obtain a similar bound for the Laplacian (¢ = 0 and A(0) = I) without the
nonnegativity assumption on f. Recall that this assumption is needed in the Hessian
estimates ([1.1.13)-(1.1.14)) in Theorem above, which will allow us to treat a weighted
| D?u||Vu| error term which does not appear for the Laplacian. We will be able to control
this error by writing it as an infinite sum on dyadic annuli, pulling the weight out of the
integral in each annulus, and applying the bound .
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Finally in the third proposition we show that, under the assumption that A(0) = I,
(generalized) superharmonic functions are controlled by the radial derivative plus an error
involving the full gradient in L'. This is an extension of Lemma 4.1 in Cabré [20] to
operators with variable coefficients.

Proposition 1.1.5. Let u € C*(B)) be superharmonic in the sense that Lu < 0 in B;.
Assume that
A(0) =1 and  [|DA||L~s) + [|blls)) <€

for some € > 0.
Then there exists a constant t, which depends on u, such that

lu =t BB, s) < Cllurllisng, ) + CellVull s,
where C' is a constant depending only on n and cy.

Our proof of Proposition [1.1.5is by comparison with harmonic functions. The required
L' estimates for harmonic functions will follow by duality from the L> bounds of a Neu-
mann problem. Such L*> estimates are the most technical part of the argument, where we
use a Moser iteration in the spirit of Winkert [96] to deduce the uniform bounds.

The W12 result in Theorem will follow from the Hessian estimate on
balls (1.1.13]) in Theorem together with Proposition[1.1.3] To show it, we first control
the L? norm of the gradient uniformly on level sets by the Dirichlet integral in a ball, and
hence by the L! norm of the solution. A device from [24] will then allow us to deduce the
higher integrability.

To prove the Holder estimate in Theorem , we will show that the scale-
invariant weighted integral [ B, r?7"|Vu|* decays algebraically. In the previous works [24]
and [20], the authors proved the decay of the weighted radial derivative instead. They
could later deduce the C'“ estimate by either averaging or applying a version of Morrey’s
embedding for radial derivatives. Here we will obtain the decay of the full gradient directly
for the first time. For this, combining Propositions [1.1.3] and [I.1.5 we are able to bound
the full gradient by the radial derivative on annuli in L?. This, together with the dyadic
decomposition explained above, allows us to control the weighted integral of the gradient
by that of the radial derivative (up to gradient errors). Now, Proposition will yield
a control of the weighted integral of the gradient in the ball by the same quantity on an
annulus. A standard iteration then leads to the decay.

Our integral stability inequality will be crucial in the proofs of both Theo-
rem and Proposition m These will follow from (|1.1.8)), with 2 = By, by choosing
appropriate test functions in terms of the Jacobi operator, as we explain next. Taking a
test function of the form £ = cn, where ¢ and 7 are smooth and suppn C By, the integrand
on the right-hand side of becomes

2

Ve - 1A~ (@)b(a)

2 ~
i ‘nVc + ¢V — SenA~ (z)b(z)

A(x)
~ -2
= ‘T]VCli(x) + 2A(z)nVe - ¢V —n’cb(z) - Ve + ¢ [V — inA~ (2)b(z)

A(x)
(1.1.17)

Integrating in By, the first term fBl |77Vc|?4(x) dx in (1.1.17)) can be integrated by parts as
( —div (A(z)Ve) en? — 24(x)nVe - cVn) dz
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and hence, by (1.1.17), (1.1.8), and rearranging terms, it follows that

/ (Juc)en*dz < / c? ‘Vn - %nA_l(x)/b\(:p) ’ dz. (1.1.18)
B B A(x)

The key idea now is to choose the ¢ function in a way such that .J,c becomes independent
of the nonlinearity. This will yield universal a priori estimates for stable solutions. Since u
solves the equation —Lu = f(u), taking a derivative, we have that f'(u)Vu = —V Lu and
hence J,Vu = LVu—V Lu no longer involves f. This computation suggests that we choose
c as a function of the gradient of u. Thus, to prove the estimate for A in Theorem [1.1.2]
we will make the choice

1/2

c(z) = [Vu(@)|ao = (ai;(0)uiuy)

On the other hand, the weighted L? bound in Proposition will also require to choose
the auxiliary function n above carefully. The test functions leading to this estimate are

2-—n
c(zr)=x-Vu=ru, and n(zr)= |x|A2*1(0)C’

where ¢ € C°(By) is a cut-off.

We note that our test functions above are the ones used in the paper [24] under the
linear transformation x — A'/2(0)z, where AY/2(0) is the positive square root of the matrix
A(0). These seem to be the simplest functions leading to a priori estimates in the variable
coefficients framework. Moreover, thanks to the particular form of these functions, all direct
computations within our proofs will only involve first derivatives of the coefficients A and
b, while other choices of functions require two derivatives of A. A suitable integration by
parts will yield bounds in terms of the norms ||Al|c1 and ||b||co, as in the results mentioned
above.

1.1.4 Outline of the chapter

In Section [1.2] we briefly comment on the invariance of stability under affine transforma-

tions. Section|l.3|is devoted to proving Theorem and Proposition[I.1.3] In Section[I.4]

we prove the W12™ bound ([1.1.9) from Theorem Section [1.5] contains the proof of
Proposition [1.1.4, In Section we prove Proposition [1.1.5] Finally, in Section [I.7] we

prove the Holder bound ({1.1.10f) in Theorem m

1.2 Preliminaries: Invariance under affine transfor-
mations

To prove Theorem [1.1.1] we will analyze the semilinear equation —Lu = f(u) in small balls.
Since the class of stable solutions is invariant under affine transformations, the question
reduces to studying an equation in the unit ball involving an operator that is close to the
Laplacian. After proving the necessary estimates in this setting, the theorem will follow
from a scaling and covering argument. It is worth mentioning that the nonnegativity of the
nonlinearity, which is required in our main results, is preserved under these transformations.

We now explain this invariance with more detail in different particular situations. First
we study the equation under translations and scalings. These simple yet important trans-
formations will be used several times throughout the paper. Secondly, we consider the
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equation under general linear transformations. These allow us to reduce ourselves to the
case where the coefficient matrix is the identity at the origin. Notice that this is only
required in Proposition , but will be crucial in the proof of the C'* bound in
Theorem [I.1.1] given in Section [L.7]

As mentioned in the Introduction, the bounds in our a priori estimates depend only on
the ellipticity constants ¢y and Cy and on the quantity

| DA|| LBy + |0l (By) < € (1.2.1)

involving the coefficients. As we will see now, the two norms in ([1.2.1) have the same
scaling. It is therefore natural to state our results in terms of this quantity.

(i)

Translation and scale invariance. If u is a stable solution of —Lu = f(u) in a
ball B,(y), then the function u¥* := u(y + p-) is a solution of —LYVPu¥? = p* f(u¥*)
in By, where LY? is the linear operator

LYy = tr (AY?(z)D*v) + b¥*(x) - Vv
with coefficients
AV (z) = Aly +pz) and b*(x) =pbly + pz).

The stability condition (1.1.3) in B,(y) becomes —L¥Pp¥r < p?f'(u¥*)p¥* in By,
where p¥? = ¢(y + p-) satisfies the assumptions in ([1.1.3), and hence u?” is stable.

Since the coefficients satisfy the bounds
DAY || poe(y) < Pl DAl e,y and (07| L(sy) < plIbllLoo(s, )
whenever B,(y) C By for some R > 0 and L is defined in this larger ball, we have
IDAY|| oo ) + (10" | oo (1) < p (1D Al oo (r) + bl L (1)) - (1.2.2)

which can be made small for p small. In particular, assuming that L is close to the
Laplacian as in the statements of our propositions and by (1.2.2)), we deduce the
following property: if || DA ro(5y) + [|b|| Loo(8r) < €, then

| DAY oo (Byy + |07 Loo(By) < pe for all By(y) C Bk.
This elementary observation will be used throughout the paper.

Invariance under linear transformations. Given a symmetric positive definite
matrix M € R™ " if u is a stable solution of —Lu = f(u) in the unit ball By, then
the function u := u(M -) is a solution of —LMuM = f(u™) in M~*(B;), where LM
is the operator

LMy = tr(AM(z)D*v) + b (z) - Vo,

with coeflicients
AM(z) = M'A(M2)M™  and b (z) = M~ 'b(Mz).

As above, the stability condition (1.1.3)) in B; becomes —LMp™ < f'(uM)pM in
M~Y(By), where o™ = (M), and hence u™ is a stable solution.
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If M satisfies \/co < M < /Cj, then the new coefficients AM are uniformly elliptic
with ¢g/Cy < AM(x) < Cy/cy. Moreover, we have the bounds

ST

o 1
DAM(z)| < Y=|DA(Mz)| and [pM(2)| < —|b(Mz)|,
| (2)] < COI (Mz)] | ()\_W_OH )|

and taking the supremum in z € M~"(B,), using that B, & C M~'(By), we deduce

e
IDA i~ m, ) + 10V i3, ) < =2 (1D Aoy + bl i) - (1:2:3)

In particular, taking M = A'/2(0) as the unique positive square root of A(0), we see
that u"*(© solves an elliptic equation in the ball B, /v, With coefficients (A2 ()
satisfying (AAW(O))(O) = I, i.e., equal to the identity at the origin. By the mono-
tonicity of the principal eigenvalue with respect to the domain, it follows that uA?
is also a stable solution in this ball.

It is now easy to combine these transformations with the ones given in the first part
(i)l For each ball B,(y) C By, the function & = u(y+ ﬁAlm(y) ) is a stable solution

of an elliptic equation —Lu = f(ﬁ) in B;. Here, ]?is the nonlinearity f: (’}—Z f, while

L is an operator of the form (1.1.2) with coefficients
Alx) = A7) Ay + AP (y)x) A7 (y)

and
b(x) = AT (Y)b(y + A (y)x).

Notice that the matrix A(z) is uniformly elliptic with ¢o/Cy < A(z) < Cy/co and is
equal to the identity at the origin. Furthermore, combining (|1.2.3)) and ([1.2.2)), the
coefficients can be bounded by

e e P
| DA Lo (8y) + 10l Lo (1) < @ (IDA| oo (By) + 1Bl L2 1)) -
As mentioned above, this observation will be important in the proof of the Holder
estimate [[L1.10l in Section below.
1.3 Hessian and W'? estimates

The goal of this section is to prove Theorem|l.1.2land the energy estimate Proposition [1.1.3
Recall the function A: B; — R introduced in ((1.1.12)) in the statement of Theo-
rem [LT.2l This function can also be written as

/2
a | (102 D2a20) i — |02 @) DA omi)?) Vet g
0 if Vu =0,
where || - ||us denotes the Euclidean Hilbert-Schmidt norm for matriced] and n(z) is the
unit vector field n: By N {Vu # 0} — R given by
n(x) == |VU|Z(IO)A1/2(O)Vu(x). (1.3.2)

'Recall that, for a matrix M € R™ ™, this norm squared is | M ||3g = tr(MTM) = > =1 M.
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The equivalence between the expressions ((1.1.12)) and (1.3.1]) follows from the identities

|AY2(2) D*uAY?(0)||3g = tr (A(z) D*uA(0)D*u)

and
| AV (2) D*u A2 (0)n(2)[* = [Vul 45 | D*uA(0)Vul% ),

which are easy to check.

We start by proving the bound in Theorem which is a generalization of
the geometric stability inequality due to Sternberg and Zumbrun [91] for stable solutions
to —Au = f(u). For this, we will test the integral stability inequality with the
function

c(z) = [Vulaq)

and a cut-off n. The proof of the remaining estimates in Theorem [1.1.2| will rely on this
preliminary inequality.

Two comments are in order. First, with this choice of ¢, our result requires an appro-
priate integration by parts to allow dependence of the bounds on only [|b]|co. Secondly,
after the proof, in Remarks [1.3.2| and [1.3.3| we will comment on alternative choices of ¢
and of the function A.

We originally took |Vu|a() as our ¢ function, a choice that required the regularity A €
C? and b € C! when computing .J,c in the stability inequality . With that choice,
a further integration by parts was needed to obtain bounds depending only on [|A||c:.
Instead, our function |Vul4() only needs A € C* and b € C*'. Moreover, the proof with
our choice is easier and we only need an integration by parts to get rid of the first derivatives
of b. Note that the function |Vu|a(,) is motivated by geometric considerations and had
already appeared in the Riemannian analogue of the Sternberg-Zumbrun estimates, as

explained in Remark [1.3.3]
Proof of (1.1.11)) in Theorem . Since |Vu| () is not necessarily smooth when Vu = 0,

we consider the smooth function
Cs 1= ~/|Vu|124(0) + 02

instead. We will apply the integral stability inequality (|1.1.18)) with ¢ = c5. In the end we
will let 0 — 0, which will yield the claim. Throughout this proof, the letter C' denotes a

generic universal constant.
By the stability inequality (1.1.18)), we have the upper bound

2

dx

/ cs Jucsntdr < / (IVuls) + 0%) ‘Vﬁ — %nA’l(x)E(x)
Bi Bi Alz)

(1.3.3)
< /B (IVulio) +6%) (IVnliw + CelV(n?)| + Ce*n?) da,

where in the last line we have expanded the quadratic expression and applied the bounds
of the coefficients.
We will bound the expression c; J,cs = ¢5 Les + f/(u)c? from below. Since

-1
&-c(; = C; uikakl(O)ul
and

8ij5 = 5 ugrap (0)w + 5 ugan (0)uj — 5 wpag (0)u; wjpam, (0)u,,
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we deduce

Cs aij(m)a?jc5 = ap(0)w az;(z)uijn

[ AY2(@) DA (0) s — rous 0| AV () D2uAY2(0)n[2 (1.3.4)
A(0)
Z akl(O)ul aij(m)uijk + ./42
and
cs bi(x)0;cs = ap (0)uy bi(z)u. (1.3.5)
Adding (|1.3.4)) and (1.3.5]), we obtain
cs Jucs > ar(0)uy Luy, + A* + f'(u)c;. (1.3.6)

Differentiating the equation —Lu = f(u) in the direction of A(0)Vu, we have
A0)V(Lu) - Vu = —f’(u)|Vu\?4(0). (1.3.7)

The first term on the right-hand side of ((1.3.6)) can be written in terms of this derivative
as

ap(0)w; Luy, = A(0)V(Lu) - Vu — ag(0)w0paq; (2)ui; — ag(0)w0pbi(x)u;,

hence, by ((1.3.7) and the coefficient estimates, we can bound this expression from below
as
ag(0)uy Luy, > —f’(u)\Vu|?4(0) — Ce|D*u||Vu| — ap(0)uOpb; (x)u;. (1.3.8)

Applying (L.3.8) in (L.3.6), since c§ — [Vul% ) = d°, we obtain

cs Jucs > A* + 82/ (u) — Ce|D*ul|Vu| — ag(0)uOpb; (z)u;. (1.3.9)

Multiplying (1.3.9) by #* and integrating, the last term — [, axi(0)w0xbi(x)u;n* dz can be
integrated by parts as

‘—/ ary (0)u Okl () n*dx
By

/B bi ()0 (ar (0)wyu; m?) dz

< Ce | |D*u||Vu|n®dz + Ce/ |Vul?|V(n?)|da.
Bl Bl
(1.3.10)

Combining (|1.3.9)), (1.3.10]), and (1.3.3)), rearranging terms, we obtain

/ (A% +6f"(w) n* dz
B
< /B (IVuli) + 6%) (IVnli@ + CelVn?)| + Ce*n?) da
+ Ce/ | D?ul|Vuln? d,
B

and letting 6 — 0 yields the claim. O

Several remarks are in order:
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Remark 1.3.1. In above we took a derivative of the equation in the direction
A(0)Vu to get rid of the dependence on the nonlinearity. Instead, we could have multiplied
the equation by the test function ¢ = div (A(0)Vun?) and integrated by parts. Notice that
this avoids having to take any derivatives of b, since the term involving it can be bounded
directly.

In the argument above, we need u to have three (weak) derivatives, otherwise we cannot
compute Lc (or rather Lecs). In [24], the authors only need to assume u € C’Q(Bl) to deduce
the analogue estimate for the Laplacian, since this already gives u € VVl for all p < oo.
Indeed, differentiating the equation, —Au; = f'(u)u; € LI, and by L? estimates they
deduce u; € WP, hence u € WP for all p < oo. This fact allows them to carry out a
similar argument to the one explained above[]

For an operator with variable coefficients L, the regularity of the solution depends on
that of the coefficients. Assuming a;; € C%'(By), b; € L°(By), and u bounded, applying
L? estimates to the equation —Lu = f(u) € L, we deduce u € WP for all p < oo
(and hence in C* for all 0 < a < 1). Now, for u to be in C? N I/Vlif we need more
regularity on the drift b. To see this, taking a derivative of the equation we have —Lu; =
Opaij(x)u;; + Opbi(z)u; + f'(u)uy and the right hand side is in LP for dya;; € L™ (i.e.,
a;j Lipschitz) and dyb; € LP. In particular, if b € W'P(B;) with p > n, we deduce
u € C?(By) N W2P(By). This is somewhat surprising, since our estimates do not involve
any derivatives of b.

Remark 1.3.2. The following comments concern the form of the function A in our a
priori estimate in Theorem . Recall that A quantifies a part of the “mixed”,
non-symmetric matrlx AY2(2)D?u Al/ 2( ), which includes both the variable coefficients
A'Y2(z) and the constants A/2(0). We are led naturally to it from the choice of test
function ¢ = |Vu|a() in the integral stability inequality, which is the function used by
Cabré, Figalli, Ros-Oton, and Serra in [24] after a linear transformation.

We could have also given an estimate for the function

A, = (HAl/2(:c)D2uA1/2( )& — |AY?(2) D*uA?(x) A(:(;)|2)1/2 (1.3.11)

involving the symmetric matrix A'Y/2(x)D?uA2(z), where ny is the vector field ny(z) :=
|Vu|;1(1m)Al/2(x)Vu, by choosing the test function ¢ = |Vu|a(,) instead. However, in this
case, the proof of the analogue of Theorem [1.1.2]is more involved. This is why we prefer
our choice of A. On the other hand, the choice ¢ = |Vu|a() is related to an existing
Riemannian version of the Sternberg and Zumbrun inequality, which we explain next in
Remark [1.3.3

This discussion leads to the question of whether a similar estimate exists for Ag, the
natural part of the simpler symmetric matrix A'/2(0)D?uA/2(0), which only involves the
constant coefficients A'/2(0). There does not seem to be a direct way to derive such an
estimate from the stability inequality, since it is not clear which ¢ function could lead to
it. Nevertheless, when the parameter ¢ is small, thanks to below, it can be shown
that Ag is comparable to A. Hence, for € small, we can deduce the desired bound for Ay
from our result for A. We will need this fact in the proof of the Hessian estimates
in Theorem [1.1.2] as explained below.

2In fact, they are able to deduce the estimate without computing Lc directly, but they still need to
have three derivatives of the solution; see the proof of Lemma 2.1 in [24].
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Remark 1.3.3. Our result is related to a Riemannian analogue of the Sternberg
and Zumbrun estimate found by Farina, Sire, and Valdinoci in [56]. It states that stable
solutions to the equation —Apgu = f(u) in a Riemannian manifold (M, g), where Ayp is
the Laplace-Beltrami operator, satisfy the inequality

/Aiiemn2+/ Ric(Vgu,Vgu)nQS/ [Vgul2|Venl2. (1.3.12)
M M M

Here, ARgiem (given by ) is a Riemannian analogue of the function A in Theo-
rem [I.1.2] Ric denotes the Ricci tensor, and all the norms, gradients, and integrals are
intrinsic to the metric g.

When expressed in coordinates, these Riemannian quantities fit within our Euclidean
setting with variable coefficients. For instance, the operator Ay can be written in coor-
dinates as Lu = div (A(z)Vu) + b(z) - Vu. Here A(z) = (a;;(z)) = (¢ (2)) is the inverse
of the metric and b;(z) = 29" (2)0;log |g| involves the volume density |g| = det(g;;(z)).
Moreover, with our notation for matrices, the function Agje, in (1.3.12)) can be written
locally in {V,u # 0} as

1/2

Ao = (I1AY2(0) HuA ()| [ — | AV (@) HuA 2 na(0)[F) 7, (13.13)

where ny(z) = |Vu|;l(1x)A1/2(:v)Vu has appeared in the definition of A, in Re-
mark and Hu = ((Hu);;) is the Riemannian Hessian matrix given by (Hu);; =
Uij — Ffjuk, where Ff‘j are the Christoffel symbols of the metric.

By this identification of A with L, applying the Riemannian result in [56], collecting
all lower order terms, and estimating the derivatives of the metric, we are led to an a
priori bound for the function A, in which involves errors of the same type as
in (|1.1.11}). Due to the presence of the Ricci tensor in , this estimate derived from
the Riemannian inequality depends on the norm [|Al|lc2z,), i.e., it requires two
derivatives of the metric. Nevertheless, integrating the unwanted coefficient derivatives by
parts as we did in our proof of , we could deduce an estimate depending only on
|Allosgs,

The authors in [56] obtain by choosing the test function ¢ = |V4ul, in their
stability inequality. In our coordinates, this function reads as c¢(z) = |Vu|a(). As explained
in Remark this choice of ¢ and our integral stability inequality lead to a
similar estimate for A, by using the ideas from the proof of above.

We emphasize that both approaches (the Riemannian one and ours) give an estimate
for A, which contains an error term involving the product |D?*u||[Vu|. This error arises
from the interaction between the second and first order terms in the Riemannian Hessian
Hu when squaring Agjem, and thus squaring Hu = D?*u — I'Vu = D*u + O(g|Vul).

Next, we prove the “Hessian times the gradient” estimates (1.1.13) and ((1.1.14]) in

Theorem [1.1.2| For this, we will need to consider the auxiliary function

1/2
Ao :={ (14200 D2 2(0) s — |A2(O) DA 2(On(@)?) * #VaF0 (g,

0 if Vu =0,

where n(z) = |Vu|;£1(O)A1/2(O)Vu is again the vector field in the definition of A in (1.3.1]).
Notice that (1.3.14)) is precisely the definition of A in (1.3.1)) with the matrix AY/2(z)
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replaced by AY/2(0); see Remark . The greatest advantage of the function Ay over
A is the symmetry of the matrix AY2(0)D?*uA'?(0) in the definition above. This will
allow us to bound the Hessian of the solution by Ay, with the exception of the n ® n
component, which can be treated separately thanks to the nonnegativity assumption on
the nonlinearity.

We will also need the a priori estimate proved above, which gives a bound for
the L? norm of the function A. In the proof below, for || DA|| 5,y < €, we will see that

|A? — A2| < Celz| A5 in By, (1.3.15)

where C' is a universal constant. In particular, for € small, the functions are comparable

and (1.1.11)) allows us to bound the L? norm of Ay as well.

Proof of (1.1.13)) and (1.1.14)) in Theorem . Throughout the proof, C' denotes a generic

universal constant. The proof is divided into four steps.

Step 1: We prove that
|D?u| < —=Ctr(A(0)D*u) + C Ay + Celz||D*ul 4+ Ce|Vu|  a.e. in By, (1.3.16)

where C' > 0 1s universal.

First we bound the full Hessian of u almost everywhere by the function Ay and the
n ®n component of the matrix AY2(0)D*uAY2(0). If Vu(x) # 0, then, extending n(x) to
an orthonormal basis of R, it is easy to sed’| that

2

[AY2(0) DA 2(0) s < 243+ [(A2(0) DA (O)n(x) -n(@).  (1317)

Moreover, by Stampacchia’s result, |D?u| = 0 a.e. in Vu = 0 (see [69, Theorem 6.19]), and
the inequality ((1.3.17) holds almost everywhere in By. By uniform ellipticity we also have
|D2u| < C|AY2(0)D?*uAY?(0)| < C||AY2(0) D*uAY2(0)||us and hence

|D*u| < CAp + C‘(Al/z(O)DQUAl/Q(O))n(x) -n(z)| ae. in B. (1.3.18)

Next we use that the nonlinearity is nonnegative to bound the n ® n component
(AY2(0)D?uAY2(0))n(x) - n(x) in (T.3.18) in terms of the equation, the function Ay, and
lower order terms.

Since 0 > — f(u) = Lu = tr(A(x)D?u) + b(x) - Vu, we have

|tr(A(z)D*u)| = [Lu — b(z) - Vu|
—Lu + |b(x) - Vu| = —tr(A(x)D*u) — b(z) - Vu + |[b(z) - Vu| (1.3.19)

<
< —tr(A(x) D*u) + 2¢|Vul.

By the mean value theorem we have |A(x) — A(0)| < ¢|x|, and hence by (|1.3.19))

|tr(A(0)D*u)|
D?u) + Celx||D*u| + Ce|Vu| (1.3.20)
D?u) + Celx||D*u| + Ce|Vul.

3This follows immediately from the fact that, for any symmetric matrix M € R"*" we have | M ||4g =
—1 ~1 ~1 -1
ZZj:l M12] + 22?:1 M12n + Msn and ||M||%IS - ‘Me’ﬂ|2 = Z’ﬂ Mz2 + Z?:l Man

1,j=1 J
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By the same argument to deduce (|1.3.17)) above, it is easy to see tha‘rﬁ
| AY2(0) D*uAY?(0) — [(AY2(0)D*uAY?(0))n - njn®n| < CAy  ae. in B;. (1.3.21)
Writing the n ® n component of AY2(0)D?*uAY?(0) as

(AY2(0)D*uAY?(0))n - n
=tr <A1/2(0)D2uA1/2(0)>

Ctr (Al/Q(O)DQuAl/Q(O) — [(AY2(0)D*uAY2(0))n - n]n ® n),

from (|1.3.20)) and ((1.3.21)), it follows that

[(AY2(0)D*uA'?(0))n - n| < |tr (AV2(0)D*uA?(0))| + C A
< —tr(A(0)D*u) + C Ay + Celx||D*u| + Ce|Vu|

a.e. in B;. Combining ({1.3.22)) and ([1.3.18)) yields the claimed inequality (|1.3.16)).

Step 2: We prove that there is a universal e > 0 such that, if € < ¢, then

(1.3.22)

AlVu|n? da:—l—C’/ IVul?(IV(n?)| + en?) da

By

/ | D?u||Vu|n*dz < C
By

By

for allm € CX(By), where C is universal.

By uniform ellipticity, it suffices to estimate the integral [, |D?ul|Vu|a)n®dz. Mul-
tiplying (1.3.16) in Step 1 by |Vu|a@n® and integrating in By, by uniform ellipticity we
have

| D*u|[Vula@yn® dz
B

< —=C [ |Vulaotr(A(0)D*u) n*dz+ C [ Ao|Vu|aw)n’ dz (1.3.23)

B1 B

—i—Ce/ ]x\|D2uHVu|A(0)172dx+C€/ |Vul? n? dx.
B1 B

The only delicate term in the right-hand side of (|1.3.23]) is the first one, which can be
treated as follows.
We write the product —|Vu|40)tr(A(0)D?*u) in {Vu # 0} as
—2|Vu|40)tr(A(0)D*u) = —|Vula)tr(A(0)D*u) — div (|Vu|a0)A(0) V)

1.3.24
+ V]Vu|A(O) - A(0)Vu. ( )

Since

V|Vl a0 - A(0)Vu = ]Vuu(lo) D*uA(0)Vu - A(0)Vu
= |Vulag) (AY*(0) D*uA(0))n - n,

4Follows from the fact that, for any symmetric matrix M € R™ " we have |M| < n||M|us and
M — Munen ® enllfis < 2 (”M”%{S - |Men|2) :
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by and using that n is unitary, it follows that
— 2|Vu| 4(0)tr(A(0)D*u)
= —|Vu|tr (Al/Q(O)D%AI/Q(O) — [(AY2(0)D*uAY2(0))n - n]n @ n) (1.3.25)
— div(|Vu| 40)A(0) V)
a.e. in B;. By the bound in the proof of Step 1 above, it follows that

tr (A1/2<0)D2UA1/2(0) — [(AY2(0)D*uAY2(0))n - n]n ® n) ) < CA,
a.e. in By, and hence from ([1.3.25) we deduce

—2|Vu| 40)tr(A(0)D*u) < —div(|Vula@)A(0)Vu) + CA|Vu|ao) a.e. in By. (1.3.26)

Substituting (1.3.26)) in (1.3.23) leads to

| D*ul|Vul a0)n® dz
By

< —C/ div(|VulaA0)Vu) n* dz + C | Ao|Vulae n® dz
B

By

—I—CE/ ||| D*ul|Vul a0) n° dx+C’€/ |Vul?n?dz,
Bl Bl
and integrating by parts the divergence term, we obtain the inequality

|D2u||Vu|A(0)772 de < C |Vl (|V7)2| + 67)2) dx +C Ao |V a0 n*dx
b b B (1.3.27)

+Ce | ||| D?u||Vulae) n* dz.
B

Since |z| < 1in By, choosing gy > 0 universal small such that Cey = 1/2, we can absorb
the “Hessian times the gradient” error in (|1.3.27)) into the left-hand side to obtain

|D2u||Vu|A(0)772 dr < C/ |Vul? (|V172| + 8772) dz + C/ Ao| V| a) n*dz.
B1 Bl
(1.3.28)

By

To conclude the argument, let us show that A and Ay are comparable for ¢ small.
Letting F(z) = A(x) — A(0) and M (x) = D?*u(z)AY?(0), it is easy to check that

A = A3+ tr (M(2)"E(z)M(z)) — (M(z)"E(z)M(z))n-n  in {Vu # 0},

and for x € {Vu # 0}, extending n = n(z) to an orthonormal basis ey, ..., e, = n of R,
we can rewrite this identity as

A? = AZ + niE(a:)M(x)e@ -M(z)e; in {Vu #0}. (1.3.29)

By the mean value theorem we can bound the error by |E(x)| < ¢|z|, and hence, by uniform
ellipticity,

n—1 n—1

iE(m)M(x)ei M(z)ei.| < elz] Y [M(x)e|* < Cela| Y |M(z)ei%q).  (1.3.30)

i=1 =1
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Since |M(z)e;[% ) = [AY2(0)D*u(z)AV*(0)e;], by (L.3.21) above, the sum in right-hand
side of (|1.3.30]) can be further bounded by

n—1

> M (x)eily) < C Ay ace. in By, (1.3.31)

i=1
Combining (|1.3.30) and (|1.3.31)), from (1.3.29) we conclude that
(1— Celx|) A2 < A? < (14 Celz]) A2 in By,

which was the inequality (1.3.15) mentioned before the proof. Choosing ¢y smaller if
necessary, we may assume that Ay < 2.4, which applied in ([1.3.27)) yields the claim.

Step 3: We prove that, if € < g, with eg > 0 as in Step 1, then
ApPde < C [ |Vul(IVn]* + &%) dz
B1 B

for all n € CX(By), where C' is a universal constant.

Combining (|1.1.11)) in Theorem and Step 2, we have

/B1 A*np*dr < Ce [ A|Vuln*dx + /31 IV ul?0)| Vo) dz

By

+Ce [ |[VuP(IV(1?)| + en?) da.

By

By Young’s inequality, the first term on the right-hand side of (1.3.32)) can be bounded by

(1.3.32)

1
Ce | A|Vu|n®dr < §/ AP de + Ce? [ |Vul*n? da,
B

Bl Bl

and the A?n? integral can be absorbed into the left-hand side. By uniform ellipticity and
the bound ¢|V(n?)| < |Vn|? 4+ 2%, we deduce the claim.

Step 4: Conclusion.
Combining Steps 2 and 3, for € < gy as above and by Cauchy-Schwarz, we obtain

/ | D2u|[Vul? da
By

1/2 1/2
<C (/ Anp? dx) ( |Vu|*n? dx) +C [ |[VuP(IV(n?)| +en?) da
B B B

1/2 1/2
<C (/ IVul?(IVn]* + *n?) dx) (/ |Vul*n? dx)
B1 B

+C [ |VuP(IV(n?)] +en?) da.
B

(1.3.33)
The inequalities ((1.1.13) and ({1.1.14)) in Theorem follow easily from ([1.3.33) by

choosing appropriate cut-off functions and using that € is bounded by a universal constant
0. Choosing n € C°(B;) such that n = 1in B3y and 0 < < 1 in B leads to the

estimate in balls (1.1.13). The second estimate in annuli (1.1.14) follows by choosing
n c Cgo(Bl \ B1/8> with n = 1lin Bl/g \ B1/4 and 0 S n S 1lin Bl. ]
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Remark 1.3.4. By the proof above, we can also deduce an interior a priori estimate for
the L' norm of the Hessian. For this, assuming € to be small, recalling that Ay < C A by
(1.3.15)), and absorbing the Hessian term in Step 1, we obtain

|D*u| < —Cdiv (A(0)Vu) + CA+ C|Vu| ae. in By.

Multiplying this inequality by a cut-off function and integrating by parts, using the bound
for A in Step 3 and applying Cauchy-Schwarz, we deduce an estimate for the L! norm of
the Hessian in terms of the L? norm of the gradient in a larger ball.

We conclude this section by proving Proposition[I.1.3} To show that the L? norm of the
gradient is controlled by the L! norm of the function in a larger ball, we use the interpolation
inequalities of Cabré [20] combined with the Hessian estimates from Theorem [1.1.2] The
errors in larger balls can then be absorbed thanks to a well-known lemma of Simon [89].
We recall the interpolation inequalities of Cabré in Appendix [C|] and Simon’s lemma in

Appendix D]

Proof of Proposition[1.1.5. We cover By, (except for a set of measure zero) with a family
of disjoint open cubes @); of the same side-length and small enough so that Q); C Bs/y.
The side-length and the number of cubes depend only on n. Combining the interpolation
inequalities of Propositions and |C.3] rescaled from the unit cube to Q;, with § = §%/2
for a given ¢ € (0,1), we obtain

2
|Vul*dz < 05/ | D?u||Vu| dz + 05/ |Vul*dz + Cs % / |u| dx
Qj Qj Qj Qj

Since (Q; C Bs/4, applying (|1.1.13)) from Theorem m, for € < ¢y we have

2
\Vulde < C5 | |Vulde+C6 > % (/ lul da:) .
Qj Bl B1

Adding up these inequalities, we obtain
_o_3n
||Vu||2L2(Bl/2) < 05||Vu||%2(31) +Co 2 ||u||%1(31) for 6 € (0,1) and € <. (1.3.34)
As explained in Section , for B,(y) C By, the function u¥” := u(y + p-) is a stable

solution to a semilinear equation with coefficients AY* = A(y + p-) and b¥* = pb(y + p-).
In particular, since p < 1, for ¢ < gy we have that

DA oo (1) + 16| oo (1) < pe < €0,

and we can apply ((1.3.34]) to u¥?, which yields

2
Pt / |Vul?de < Cop"+? / |Vul? dz + Cs 2% / |u| dx
Bp/2(y) By (y) Bo(y)

2
< C5p"+2/ \Vul?doe + C52 % (/ \u|dx) .
By (y) By

By Lemma with 0(B) := ||Vul|Z:p), the claim follows. O
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1.4 The W12t estimate

Here we prove the higher integrability estimate in Theorem . The strategy of
proof is the same as for the Laplacian in [24]. First we bound the L*™ norm in terms
of the L? norm of the gradient when the coefficients are small. This will follow from a
uniform estimate of the Dirichlet norm on level sets, which relies on the Hessian estimates

in Theorem [[L1.2]

Lemma 1.4.1. Let u € C”(El) be a stable solution of —Lu = f(u) in By, for some
nonnegative function f € C*(R). Assume that

| DA|| sy + [0l By < €

for some € > 0.
If e < eq, then
IVullpze(s, ) < ClIVullr2s,),

where v > 0 depends only on n, and €9 > 0 and C' are universal constants.
Proof. The proof is divided in two steps.

Step 1: We prove that, if € < gq, then for a.e. t € R we have
[ VPR <l
{u:t}ﬂBl/Q
where g > 0 and C' are universal.
Since |div(|Vu|Vu)| < C|D?ul|Vul, by (L.1.13) in Theorem [1.1.2} for & < &, we have
Hdiv(|Vu|Vu) HL1(33/4) = CHVUH%Q(&)' (1'4'1)

Consider a cut-off function n € C2°(Bs),) with n = 1 in By, and 0 < < 1. By the
divergence theorem, for a.e. t € R we have

/ |Vul?dH™ ! < / |Vul?n® dH"
{u=t}NBy /3 {u=t}NB1N{Vu#0}

div(|Vu|Vun?®) dz

B /{u>t}ﬁB1ﬂ{Vu7$0}
§/ |Vu|2]V(772)\dx+/ |div (| Vu|Vu) |n* da
Bl Bl

and applying (|1.4.1)) we obtain the claim.

Step 2: Conclusion.

Let
V= u— (U)B1
IVull2s,)
where (u)p, = uwdxz. In particular |[Vovl||z 2,y = 1 and by the Sobolev-Poincaré

B B
inequality, for some dimensional p > 2, we have

(/ |U|pdl‘>p < C( |Vv|2dx)2 _c (1.4.2)
Bl Bl
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By the coarea formula and ([1.4.2)), we have

/dt/ 7| V| dH :/ [v[Pdz < C. (1.4.3)
R {v=t}n{|Vv|#£0} B1n{|Vv|#£0}

Since p > 2, we can choose dimensional constants ¢ > 1 and # € (0,1/3) such that
p/q=(1—10)/0. We define
h(t) := max{1, |t|}.

Using the coarea formula and the Holder inequality (note that pf —q(1—6) = 0), we obtain

/ Vo>~ de = / dt / h(t)P~ =0T [00 g
By 2 R {v=t}nB; ;oN{|Vv|#£0}
0
< (/ dt/ h(t)?|Vo|™! d%”l) :
R {v=t}NB1N{|Vv|#0}

1-6
: </ dt/ h(t)q|Vv]2d7{”1> .
R {’U:t}ﬂBl/z

Thanks to (1.4.3)) and the definition of h(t), we have

/ dt / h(t)P|Vo|~tdH
R {v=t}NB1N{|Vv|#0}

1
g/ dt/ Vo[ tdH" ' + O < |B)|+C < C.
-1 {v=t}NB1N{|Vv|#0}

Since ¢ > 1, it follows that [, h(t)~9dt is finite and by Step 1, for ¢ < g, we have

/dth(t)-q/ |Vo]?dH™! < C.
R {v:t}ﬁBl/z

Finally, we obtain

/ |Vv]3_39 de < C
Bija

which gives the claim, since Vv = Vu/||Vul| 125, O

To deduce the L2*7 estimate (L.1.9) in Theorem [1.1.1] we will combine Proposition[1.1.3]
with Lemma [1.4.1] and apply a scaling and covering argument.

Proof of (1.1.9)) in Theorem |1.1.1. Combining Proposition and Lemmall.4.1} applied

to u(-/2), we deduce that there is a universal € > 0 such that, if £ < g, then
IVull L2+, ,4) < Cliullrsy), (1.4.4)

where v > 0 depends only on n, and C' is universal.

Now (1.1.9) will follow easily from (1.4.4)) by a scaling and covering argument. Let
p € (0,1) to be chosen later. We cover the ball By, by a finite number of balls B, 4(y;)

with B,(y;) C By. The number balls depends only on n and p. As explained in Section [1.2]
the functions u¥* = u(y;+p-) are stable solutions to a semilinear equation with coefficients
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AV = A(y;+p-) and b¥%? = pb(y;+p-). Choosing p small enough so that p(|| DA|| e (5,)+
16| Lo (1) < €) < €0, it follows that

DA% oo y) + ([0 ]| oo (1) < €0,

and we can apply (1.4.4)) to each u¥% ", which yields

IVull L2448, < D IVuUll2e28, 00,0 < C D Mullrs,w < Cllullois,),
j i

for some C' depending only on n, cy, Co, and p. Since p depends only on |[DA| z=(s,)
(16| oo By, and €o, which is universal, this concludes the proof. O

1.5 The weighted L? estimate for radial derivatives

Our goal in this section is to prove Proposition [1.1.4, where we bound the weighted L2
norm of the radial derivative in balls by the L? norm of the full gradient in annuli. To prove
the estimate, we will first apply the integral stability inequality with the test functions

2-n
c(z)=z-Vu and n=|[z],2 0,

where ( is a cut-off. Our choice will yield the desired bound with an additional error term
involving a weighted integral of the “Hessian times the gradient”, which we will be able to
treat thanks to the a priori estimates on annuli from Theorem [1.1.2]

We start by choosing ¢ = x - Vu and a generic test function 7 in the integral stability
inequality:

Lemma 1.5.1. Let u € C’OO(El) be a stable solution of —Lu = f(u) in By, for some
function f € C'(R). Assume that

| DA Lo (By) + [|bll ey < €

for some € > 0.
Then

| Vuli (0 =2+ Vo))
+ /B ( —2(z - Vu)A(z)Vu - V(n?) — |z - Vu]2|V17\2A(x)) dz
< Ce/B | D?u||Vul|z|*n? dz

+ Ce ; ]Vu]2(|a:|2|V(172)| + (|| + |z|%) 772) dx

for allm € CX(By), where C is a universal constant.

Proof. Throughout the proof, C' denotes a generic universal constant. Testing the integral
stability inequality ((1.1.18) with  and ¢ = x - Vu, we deduce

/B (z - Vu)J,(z - Vu)n*dz < /B |z - Vul? ‘Vn - %nA_l(x)Z(x) i dz. (1.5.1)
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The quadratic term on the right-hand side of ((1.5.1)) can be bounded by

Vi~ A @)b(a)|

oy S [Vl + CeV 0) + O

and hence

/B(x-Vu)Ju(x~Vu)772d$§ e VPVl do
1 1 (152)
+Ce | [VuPlzP(IV(0?)] + en?) da.

B1

To compute the Jacobi operator J,(z-Vu) = L(z-Vu)+ f'(u)(x - Vu), we differentiate
the equation —Lu = f(u) in the direction of z, which yields

—x-V(Lu) = f'(u) (z - Vu), (1.5.3)
and hence
Ju(x-Vu) =L (z-Vu) —x -V (Lu) (1.5.4)
= 2a;;(x)u;j — 20k (2)us; + bi(x)u; — x;0;b;(x)u;.
From (L.5.4)), by the coefficient bounds, it follows that
(- Vu)J,(x - Vu) > 2xpupa;;(x)w; — cpuee;0ib(x)u; (1.5.5)

— Celz|?| D*ul|Vu| — Celz||Vul>.

The idea now is to integrate by parts to get rid of the highest order terms on the
left-hand side of (1.5.2)). For this we must rewrite the term 2xj,uy a;;(z)u;; in (1.5.5) in
divergence form. By the chain rule, we have

TRk a5 (x)u;; = 0; (xkuk aij(:v)uj) — TpuR0;a; ()u; — ai;(v)uiuy — pai;(T)ugu,. (1.5.6)
Using that a;;(x) = a;i(x), the last term in (1.5.6) can be written as

1 n
T (T)wipu; = §8k (aij (x)ulu]a:k) — §aij(x)uiuj — §xk8kaij ()uu;,

and hence

2z uy ai;(z)u;; = 8i(2xkuk a;;(z)u; — a/jk(x)Ujkai> + (n — 2)a;;(z)uu;

— 2xkuk81~aij(m)uj + xkakaij(x)uiuj (157)
> div (Z(x -Vu)A(x)Vu — |Vu|?4(x)$) + (n — 2)|VU|,24(m)
— Celz||Vul?,

where in the last inequality we have used the estimates for the coefficients. Combining

[L57) and (L5.3), we obtain

(x - Vu)Jy(z - Vu)
> div (2(z - Vu)A(z)Vu — \Vu\i(x):v) +(n— 2)|Vu|i(x) (1.5.8)
— 2z 0;bi () u; — Celz|?| D*u||Vu| — Celz||Vul?.
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Multiplying (L.5.8) by #* and integrating, the term — [, wyup2;0;b;(x)uin® dz can be
integrated by parts and estimated by

‘—/ xkukxjﬁjbi(:c)umzdx /bi(a:)aj(a:kukxjqu)dx
Bl Bl

< cg/ | D2u| [V j 22 d (1.5.9)
B
+Ce [ VUl (|2PIV(0P)] + |z[n?) da.
B

Substituting (1.5.8]) in the inequality ((1.5.2)), rearranging terms and by the error bound
(T5.9), it follows that

[ (=29 uli? o VTl da
+ / div (2(.CE -Vu)A(x)Vu — \Vu\i(x)x> n? dx
By

< Ce |D2u]|VuHx|2172dx+Cs/B [Vl (22V ()] + (Jo] + elol?)n? ) da.

By
(1.5.10)
Integrating by parts the divergence term on the left-hand side of ((1.5.10)) yields the claim.
O

Remark 1.5.2. In we took a derivative of the equation in the x direction to get rid
of the dependence on the nonlinearity. Instead, we could have multiplied the equation by
the test function & = div (z (x - Vu)n?) and integrated by parts. Thanks to this, we avoid
having to take any derivatives of b, since the term involving it can be bounded directly.
Notice also that we need u to have three derivatives to be able to compute Lc. This is the

same phenomenon as in the proof of Theorem [1.1.2; see the discussion in Remark [1.3.1}]

Remark 1.5.3. Since |A(z) — A(0)] < Ce|z|, the inequality in Lemma also holds
if we replace A(x) by the constant matrix A(0) and we add an additional error term
Ce fBl |Vul?|z|>|Vn|? dz on the right-hand side. For future use, the final estimate involving
A(0) instead of A(z) reads as

Vi ((n =29 + 2 V() do

By

+ / ( —2(z - Vu)A(0)Vu - V(n?) — |- Vu|2|Vn|i(0)> dz

B (1.5.11)

< C’s/ | D?u||Vul|z|*n* dz
By

+C= [ Vul (1P IVl + (2] + eleP)n?) dz,

B1

where we have used that |z|?|V(n?)| < |z|*|Vn|* + |z|n*.

Next, we choose the singular test function n = \xuffw)( in Lemma |1.5.1, where the
exponent a > 0 will satisfy a < n — 2 when n < 9. Recall our notation for the modulus of
the position vector and the radial derivative

r=|z| and wu,=-—" Vu.



Lemma 1.5.4. Let u € C"O(Fl) be a stable solution of —Lu = f(u) in By, for some
function f € CY(R). Assume that

| DA|| Lo Byy + |0l (By) < €

for some € > 0.

If
0 < a < min{10,n} — 2, (1.5.12)

then

(n—2-— a)/ r |\ Vul? dz + M/ r U2 do
B 4 B

P P

<C Ta!VudenLCa/ 70| D%u||Vu| do (1.5.13)

B2P\BP B3y

+ Ca/ (r'= + er*")|Vul* dz.
B

2p
for all p < 1/2, where C' is a universal constant.

Proof. By approximation, the inequality in Lemma|l.5.1}is valid for Lipschitz test functions
n € CYY(B;). Moreover, this inequality also holds for the singular test function

—a/2
0= |z, %0,¢

where ¢ € C%1(B) is a cut-off. To see this, for § > 0 consider the C*! approximation

ns = min{|z[ 7,072 }¢

and apply dominated convergence to take the limit as 6 — 0.
By Remark|1.5.3] it suffices to compute the left-hand side of the inequality in Lemmal(l.5.1
with A(0) in place of A(z). Since

V(n?) = —aClx] T AT 0)x + ] 4% ) V(S
the first integrand in (1.5.11)) is equal to

[Vl ((n = 27 + 2 - V()

(1.5.14)
= (n =2 = a)lz|% ) [Vulio) ¢ + 232 o) [Vulie (@ - V().

Moreover, since

(a+2 (a+2) —a
‘Vn’,%x(o) |35|A 1(0))C2 ‘ |A (x V(¢?) + ‘x’Afl(O)‘VC’Zl(O)
the second integrand is

—2(z - Vu)A(0)Vu - V(772) — |z - VU|2’V77’,24(0)
a 8 —a —(a —a
= 4 ) ], gl - VulP¢? = 20a] % ) (2 - Vu) A(0)Vu - V(¢?) (1.5.15)

— |- Vul?|z[4% ) V<) + |:c Vaul?z [5G, (2 - V().
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From the identities ((1.5.14) and (1.5.15)), by (1.5.11]), it follows that

(n—2—a/ |z ,2 1(0)|VU|A ¢?dzx 09 / |x|_“ 2 - Vul?¢? dz

< C/ (r VP A+ e V(¢ )|)|VU|2d$+CS/ 7274 D?u||Vu|¢? dz

. o (1.5.16)

+C€/ (r* V¢ + 2V ())) [ Vul® do
By

+ Ce / (r'=" 4 er* ) |Vul’¢* du,
B

for some universal constant C, where we have controlled the remainder terms thanks to
the uniform ellipticity and the fact that a is bounded by a dimensional constant.

For 0 < p < 1/2 as in the statement, we consider a Lipschitz function ¢, with 0 < ¢ <1,
such that (|g, = 1, supp( C By, and |[V(| < C/p. Plugging this cutoff function in
, using that r is comparable with p inside supp V( C Egp \ B,, we deduce that

(n—2—a/ 2], 1(0)|VU\A (d:t:—i— /\x]A“2|x Vul*¢* dz

<C r“|Vu|2d:C+C€/ 7| D% |Vl do (1.5.17)

B2P\BP B2y

+ Ca/ (r'= + er* ") |Vul* dz.
B

2p

Since a is in the range (|1.5.12)), the constants in the left-hand side of ((1.5.17)) are nonnega-
tive. Moreover, by uniform ellipticity we have |2]4-1(g) < ¢y ?|z| and IVulo) > ol Vul?,
hence, since (|, = 1 and ¢ > 0, it follows that

A2 — 2 — ) / | Vul*dz + “8-a / r U2 dx
B, 4 B

P

(1.5.18)
< (n—9_ —a 2 24 a(8 —a) d
<(n—-2-a) . |$|A71(0)|VU|A(0)C T+ 4 . |1‘|A |x Vul*¢? da.

Using (1.5.18)) in (T.5.17) and multiplying by A=%2~! now yields the claim. O

We can finally prove Proposition [1.1.4. For this, we will apply Lemma [1.5.4] with the
exponent @ = n — 2. The key point in the proof will be to control the weighted L' norm
of |D?u||Vu| in the right-hand side of by a weighted L? norm of the gradient.
We obtain this bound by writing the integral as an infinite sum on dyadic annuli and by
using that the weight in each annulus can be pulled out of the integral. This allows us
to apply the non-weighted a priori estimate for the “Hessian times the gradient”
from Theorem [L.T.2]

Proof of Proposition[1.1.4 Since 3 <n <9, we have that min{10,n} —2 =n — 2 and we

20



may choose the exponent a = n — 2 in Lemma [1.5.4] which yields the inequality

(n B 2)(10 _ n) / ,r2—nug dx
4 5,

. C/ T2n|w|2dx+gg/ P D2 |V d (1.5.19)
BZP\BP B

2p

+ Ce/ (r*" 4+ er*™")|Vul® da.
Bs,
To bound the Hessian term [, r4=" D?u||Vu|dz on the right-hand side of (1.5.19)), we

will apply the a priori estimate on annuli from Theorem at different scales.

Let r; := 277 with j > 0. As explained in Section , the functions u(r;-) are stable
solutions to a semilinear equation with coefficients A(r;-) and 7;b(r;-). In particular, since
D Allcoz,) + Iblcom,) < &, we also have | DA(r;:)||Lo(sy) + [rib(r;) || (m) < erj < e
Hence, by in Theorem applied to u(r;-), there is a universal gy > 0 with the
following property: if ¢ < g, then

J.

where C' is a universal constant.
Writing the weighted integral as an infinite sum on annuli, we have

o0
/ 47| D?u||Vu| do = Z/ 47" D*u||Vu| dz
B2 =0 r]Jrl\Berrz

|D2u|| V| der < crj—l/ VulPdz forall j>0,  (15.20)

j+1\Brjo Brj\Br; 3

N (1.5.21)
<C 7’4_”/ | D?u||Vul| de,
; ’ Brj1\Brj

where in the last line we have used that r*=" < C’r}l’” in B, ., \ By,,,, with C universal.

Multiplying (1.5.20) by r?_” and summing in 7, the right-hand side in ([1.5.21f) can be
bounded by

Zr?_"/ | D?u||Vu|dx < CZT?_”/ |Vu|? de
j=0 Brj i \Brjis j=0 Brj\Brj s
o
<cy / PVl da (1.5.22)
j=0  Brj\Brjys

Combining (|1.5.21)) and (|1.5.22)), we deduce

/ " Dl |Vul|de < C | 737 Vu|* da, (1.5.23)
B2

By

where C'is universal. Applying ([1.5.23) to the stable solutions u(4p-), there is a universal
g9 > 0 with the following property: if € < g¢, then

[ rpnValds ¢ [ VP e orall p< 174 (1.5.24)
Ba,

By,

o1



where C' is a universal constant.
Applying ((1.5.24)) in (1.5.19), we deduce the key estimate

(n—2)(10 —n) / TQ_"uf dr
4 B,

S C/ 7‘2_"|Vu|2 dr + CE/ r3—n|vu|2 dz (1525)
B3p\Bp B

4p

for p <1/4 and € < &,

where we have additionally bounded the last integrand in (1.5.19) by ert=™ < COr3—n.
Finally, since (n — 2)(10 — n) > 0, absorbing this constant on the right-hand side of
(1.5.25)) yields the claim. O

Remark 1.5.5. Our proof in Section of the C'“ bound from Theorem m
controls the weighted integral [ B, r?7"|Vul? dz. Tt will require a delicate estimate proven
in Section As a consequence, we will also obtain a bound for the less singular error
terms pr r37"|Vu|? dz. Here we point out that this last quantity can be estimated directly
from our previous Lemma without the use of Section [1.6| This is done as follows.
Letting a = n—3 in Lemmal[l.5.4] since a(8—a) = (n—3)(11—n) > 0for 3 <n < 11, we
can drop the radial term in and the left-hand side becomes [, °7"|Vu|*dz. The

right-hand side now includes an error term ¢ [, r°~"|D?u||Vu| dz, which can be bounded
p

by e fB4,, r4="|Vu|* dz for € < gy as in the proof of Proposition [I.1.4, Hence, we obtain

/ 37 Vaul|? do < C’/ 37 Vul? do + C’s/ 4" Vul? do

By Bip\By B,

for p < 1/4. Making ¢, smaller if necessary, since 74" < r®" in B,, we can absorb the
rightmost term into the left-hand side. This leads to an expression which can be hole-filled,
and by a standard iteration argument it is easy to deduce the decay estimate

/B PVl de < Cp*||Vul|Za g,y for all p < 1/4, (1.5.26)

P

where v > 0 and C are universal constants. We note that, adding superfluous variables,
the decay is satisfied when n < 11.

In general, this strategy allows to prove the decay of weighted integrals of the form
pr r~%|Vu|?* dz for exponents a < n—2 and a < 8. As an application, we could extend the
optimal regularity result of Peng, Zhang, and Zhou [81] for stable solutions in dimensions
n > 10 to our setting of variable coefficients. The key point in [81] is to find an a a
priori estimate of the form p~ pr [Vul?dz < C||Vullfzp,), where a, = 2(1+ vn —1)
is a critical exponent. When considering variable coefficients, one has to deal with error
terms € || B, r1=|Vu|? dz. Our method above gives the decay of these error terms whenever
10 < n < 13. For this, we choose a = a,, — 1 in ((1.5.13)), and notice that a,, — 1 < n — 2
and a, — 1 < 8 in this dimension range. The case n > 14 can be treated similarly using

that a = a, — 1 > 8 and v? < |Vu|? in (1.5.13).

Remark 1.5.6. The key estimate in the proof of Proposition is an inequality for
weighted integrals,
J,

" D?u||Vu| do < C’/ P37\ Vul? de, (1.5.27)

2p B4p
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which has been proved decomposing the integral in dyadic annuli. There is a way to prove
a weaker inequality than (1.5.27)), namely,

1/2 1/2
/ 47| D*u||Vu|dz < C (/ 7‘2_"|Vu|2dx> (/ T4_"|Vu|2dx)
B B4p B4P (1528)

+C 3 Vul? dz,
By,

2p

which avoids the use of annuli and which involves a very recent test function of Cabré [17]
and Peng, Zhang, and Zhou [82].

To obtain (|1.5.28]), one uses the inequality from the proof of Theorem with
the singular test function n = r~/2¢, where ¢ € C°(B;) is a cut-off. It is worth noting
that this inequality relies on the Sternberg-Zumbrun estimate for [, A*j® dz, which comes
from choosing the test function £ = |Vu|n = |Vu|r~"/2C in the integral stability inequality
(1.1.8). A function of this form had already appeared in [17], where the author considered
¢ = |Vu|r=("+9)/2¢ to prove the boundedness of stable solutions for unsigned nonlinearities
when n < 4. Interestingly, our choice ¢ = |Vu|r~"/2 coincides with the test function used
by the authors in [82], where they obtained an a priori Holder estimate for stable solutions
when n < 5. While their strategy involves integrating by parts an expression that is
already quadratic in the gradient, expressing the new “coupled” Hessian errors D*uVu as
the uncoupled expression AuVu and an error term related to Ay, we do not integrate by
parts.

By Young’s inequality, the coefficient in front of || Ba, r?>~"|Vu|? dz, the leading order

term in (|1.5.28]), can be made arbitrarily small. This error in a larger ball can still be
treated with our methods to yield the Holder estimate from Theorem [1.1.1]

1.6 The radial derivative controls the function in L!

The goal of this section is to prove Proposition where we control the L! norm of
(generalized) superharmonic functions Lu < 0 by the L' norm of the radial derivative
on annuli. By a comparison argument, it will suffice to derive the analogue L' estimate
on spheres for harmonic functions Lv = 0, which are obtained by duality from the L*°
estimates of a Neumann problem.

Let g € C*°(0By), and consider the Neumann problem in divergence form

{ div(A(2)Ve) =0 in B, (1.6.1)

A(x)Vy-v =g on 0By,

which admits solutions if and only if [ o8, I dH™! = 0. Recall that the solutions of (1.6.1)
are unique up to addition of constants. We will derive an L> a priori estimate for the zero
mean solutions of (|1.6.1)) in terms of the conormal derivative

Ny :=A(z)Ve - ;—| (1.6.2)

This is achieved by a Moser iteration based on the following Sobolev trace inequality
[ullZ2 o,y < C(IVUllZam, + lullZ20m,) (1.6.3)
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for u € W12(B;), where C depends only on n and

n—1
2% = 2 1.6.4
n—2 ( )

is the Sobolev trace exponent. We give a short proof of this inequality in Appendix [B]

Our proof by Moser iteration is inspired by the one of Winkert in [96], where he obtains
L estimates for general quasilinear Neumann problems. While the author employs certain
technical interpolation and trace inequalities from the theory of Besov and Lizorkin-Triebel
spaces, we only need the basic trace inequality , for which we give an elementary
proof.

Lemma 1.6.1. Let ¢ be the unique solution of (1.6.1)) with fB1 pdz =0. Then

[l < Cllgllr= @),
where C' depends only on n and cg.

Proof. Dividing ¢ by the norm ||g||z=(p,), we may assume ||g||r~@p,) = 1. By the maxi-
mum principle, it suffices to bound the L*> norm of ¢ on the sphere 0B;. In this proof, C'
always denotes a generic constant depending only on n and c¢.

First, we obtain a basic energy estimate. Multiplying the equation by ¢ and
integrating by parts, we have

|Vg0|?4(m)dx:/ gpdH" . (1.6.5)

Bl 8Bl

Combining the standard trace inequality [|u[l7p,) < C(I[VullZ2(p,) + [ull72(5,) With the
Poincaré inequality in the ball (recall that [ ¢ = 0), we also have

lellz2@my) < CIVellL2sy)- (1.6.6)

Hence, applying Cauchy-Schwarz in (1.6.5)), by (1.6.6) we obtain

/B Vel Az < llgllz2@my 14llL208) < Cllgllrzes) IVellLas,)- (1.6.7)
1

By uniform ellipticity and the bound ||g||z~(s,) = 1, from (1.6.7) it follows that

IVollL2s,) < C. (1.6.8)
Therefore, by (1.6.3)), (1.6.6), and (1.6.8]) we deduce the a priori estimate
ol 22 9m,) < C- (1.6.9)

Next, we derive an L bound for the positive part of the solution by Moser iteration.
Let m > 2. Multiplying the equation by the power (¢ )™ ! and integrating by parts

m=1) [ (AT g de = [t igan . (1610)
Bl Bl

Since
m m m—
V(") 2 [A@ = I(@*) V() A



by (1.6.10) and the uniform ellipticity, using that ™+ <2 for m > 2, we have

V(e EPde < Cm | (pF)mtaHm . (1.6.11)
B, 0By
Adding the integral [, (¢*)™dH""! to both sides of (1.6.11), we have

’|V(90+)7”%2(31) + H(90+)7H%2(831) < Cm|l(e")" ML1om,) + ”(SOJF)?H%Z(aBl)

and applying the Sobolev trace inequality ([1.6.3)) on the left-hand side yields

™17 momy = CTUl(® " Mleromy + Clle™ [ Tm@my)- (1.6.12)

By Hoélder and since m > 2, the L™ ! norm in (1.6.12)) can be bounded by

m— 1
H(SOJF) 1HLl(aBﬂ < ‘aBllmH(erHLm (0B1) = < CHSOJFHLW (0B1)?

and hence

+ + +||m
1 5 m o, = Cll T omy + Clle™ T om,)- (1.6.13)

Since HSOJFH?J(%BI) < max{1l,||¢*||zm@5,)}™, from (1.6.13) it follows that

o

1 1
HSOJFHLTm(aB ) S Cmmm max{1, ||¢" || Lm@s,)}- (1.6.14)

We wish to iterate (1.6.14)). Let mg := 2* and, for k € N, let

27\ *
mp = 5 my.

By (1.6.14) and the definition of m;, we have

1

1
[T lzmeomy) < Cms-rmy max{1, [l || L ©B1)}
e e () (1.6.15)
~ (cm)% @) (7 max{L, ¢* a1 o -

We have exactly one of the following three cases:

e Case 1:
It lmeomy) < 1 (1.6.16)

e Case 2: thereisanl € {1,2,...,k — 1} such that

||Q0+||Lmk+17i(aBl) > 1 for 1 <1< l, and ||§0+HLmk7Z(aBl) < 1. (1617)

e Case 3:
It pmesr-iopy > 1 for 1 <i <k (1.6.18)
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Case 1 already yields a uniform bound for ||p™
(1.6.15) [ — 1 times, we arrive at

mx(By)- 1f Case 2 holds then, iterating

Loykel () (2 s S (&)
ng+“Lmk(8Bl) S (Cmo)mo j=k—1\ 2% (5) ) (1619)

The right-hand side of ((1.6.19) is nondecreasing in [ for (say) C' > 1, which we can always
assume. Finally, if Case 3 holds then, iterating ((1.6.15]), we obtain

y (2*) L&)

1 k—l(l
*

L™k (0B1) S (Omo)% j=01\2 (1620)

lo* [0 * | mo 08:)-

2

By the monotonicity of (1.6.19) in [ and using the a priori estimate (1.6.9) for ||¢||Lmo@m,)

in (1.6.20]), we see that in all three cases above we have

L keray (20 s S i (F)
o * lmom1) < C(Cmo)%zjzo(%) (%) i ,
and since the exponent on the right-hand side is uniformly bounded, we deduce
o™ | i omy) < C. (1.6.21)
Taking the limit as k£ — oo in (|1.6.21)) now yields
™| Lo (am1) < C,

which is the desired L> estimate for the positive part of the solutions. The same argument
gives an a priori estimate for the negative part ¢~ and yields the claim. ]

By duality, from the L™ estimate in Lemma we deduce an L' bound for the elliptic
problem with a source:

Lemma 1.6.2. Given h € C*®(B,), let v € C*®(B)) satisfy
div(A(z)Vv) + h(z) =0  in By.

Then

[v—tll108,) < ClINVl|1698)) + ClihllL1(5)),
where t ;== inf{t: |{v >t} NIB;| <|0B1|/2} and C depends only on n and cy.

Proof. Replacing v by v —t we may assume that ¢ = 0, therefore [{v > 0}NIB;| < |0B,]/2
and |[{v < 0}NOB;| < |0B1]/2. The function sgn(v) = v/|v| in v # 0 can then be extended
to {v = 0} N dBy, taking values £1 and in such a way that [, sgn(v)dH"' = 0. In
particular, |v| = vsgn(v) on 0B;.
We define the convolutions on 0B,
Gk := sgn(v) *

where {7} is a sequence of smooth mollifiers on dB;. We have g € C>*(0By), |gx| < 1,
and |, 0B, Ik dH" ' = 0 since sgn(v) has zero average on dB;. Moreover, it holds that

/|v|d7—l”_1:hm vgp dH™ L. (1.6.22)
0B, k- Jop,
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Since g5, has zero average on 0B, we can uniquely solve the Neumann problem

div(A(z)Veg) =0 in By
Ner =g, on 0B,

imposing additionally that [ ¢ dz = 0. By Lemma|l.6.1} we deduce

lexllzoe(om:) < C, (1.6.23)

where C' depends only on n and ¢y. Notice that, integrating by parts, we have

/ vgr dH" ! —/ vN@, dH" !
8B1 881

_ /8 (N - / div(A(z)V)py do

B1

:/ (Nv)gokd”}-["1+/ h . dz,
2B,

B1

where in the last equality we have used the equation satisfied by v. Hence, by (|1.6.23)

/ vg dH™ !
8B,

and the claim follows by (|1.6.22]). [

We now use the previous estimates on spheres to obtain L' bounds on annuli for a
divergence-form operator with drift. The drift term will be treated as a source, which will
appear as an error in the right-hand side of the estimate. If the coefficient matrix A(z) is
close to the identity, then the conormal derivative Nu is close to the radial derivative wu,..
Hence, we will obtain Proposition [1.1.5| as a corollary of the following:

< 0/ INv|dH" ' +C [ |h|dz,
0B;

By

Proposition 1.6.3. Let u € C>®(B;) be a supersolution Lu < 0 in By, where L is the
operator Lu = div(A(z)Vu) + d(z) - Vu. Assume that

ldllcom,y <€

for some € > 0.
Then there exists a constant t, which depends on u, such that

lu =t s, s) < Cllurllisng, o) + ClINullLy BB, ) + CellVullLrs)),
where C' is a constant depending only on n and cq.
Proof. Since HNUHLl(Bl\Bl/g) = fll/g dr f(’?BT |Nu|dH™!, by the mean value theorem

7

HNUHLl(Bl\Bl/s) = —/ ’NU’ dHnil (1624)
8 Jos,

for some p € [1/8,1]. Let v be the unique solution of the boundary value problem

div(A(z)Vv) +d(z) - Vu=0 1in B,
v=u ondB,.
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Since div(A(z)V(u —v)) < 0 in B, by the comparison principle v > v in B,. Moreover,
using that u = v on 0B, we deduce that Nu < Nv on 0B,. In particular, this gives

(Nv)™ < (Nu)~ on 0B,. (1.6.25)
Notice also that, integrating the equation div(A(z)Vv) = —d(z) - Vu in B, by the diver-

gence theorem we have

NodH" !
9B,

S SHVUlel(Bp)

/Bp div (A(z)Vv) dz

= ‘—/B d(z) - Vudz

and since [,, NvdH"™ = [[(Nv)"[|1(5,) — [[(N©)7[|1(5,), we deduce
[VO) any) < 1N0) sy + el Velloago. (1.6.26)

Using (|1.6.26]) and ([1.6.25)) we obtain

INv||L1o8,) = I(Nv) " |l21o8,) + | (Nv) |1 08,)
< 2|(Nv)" |18, + el VullLr(s,) (1.6.27)
< 2||Nul[ra8,) + el VullLi(s,).

Applying Lemma with coefficients A(p-) and source h(z) = p?d(pz) - Vu(pzr) to
the function v(p-) yields the estimate

||U — t||L1(BBp) S Op||NU||L1(8Bp) + Cp€||VU||L1(Bp). (1628)

Since u —t = v —t on 0B,, combining and , we obtain
lu—tl108,) < CpllNullLios,) + Cpel|VullLis,),
and since p € [1/8,1], by (1.6.24), we deduce that
lu—tllLros,) < ClINullLyB\B, 5) + Cell VUl Li(s,).- (1.6.29)
To conclude the proof, it suffices to show that
lw = tlr1B\B, e < Cllu = tlr@s,) + Cllwllisis, ) (1.6.30)

Since (u—t)(so) = (u—1t)(po) — [" u,(ro) dr for every s € (1/8,1) and o € 9By, we have

S

1
s (u—t)(so)| < 8" (u — t)(po)| + 8" / " Hu(ro)| dr.
1/8
Integrating in o € 0By, and then in s € (1/8,1), we deduce ((1.6.30). Combining (|1.6.29)
and (|1.6.30)) yields the claim. O]

Proof of Proposition[1.1.5. We consider the operator £ with d(z) = b(z) given by (L.1.7),
so that Lu = Lu = div(A(x)Vu) +3(:v) - Vu. Since A(0) = I, writing the conormal
derivative as Nu = u, + (A(z) —I)Vu- é—| and by the mean value theorem, we have
|Nu| < |u,| + Ce|Vu| in By. Applying Proposition now, the conormal term on the
right-hand side of the estimate can be bounded by C'|u,||L1(,\, 4 + Ce[|Vul£1(5,), hence
the claim. O
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1.7 Proof of the C“ estimate

This section is devoted to proving the Holder regularity estimate ((1.1.10]) in Theorem m

The main goal will be to show that the scale-invariant weighted integral [ B, r?="|Vul?

decays like a power p**, since this implies a C® bound of the original function. We will
show this property under the additional assumption that the operator L is close to the
Laplacian, i.e., assuming A(0) = I and ||DA||re(5,) + [|b||L(B,) < € with e sufficiently
small. An affine transformation will then lead to an estimate that is valid for all operators,
with bounds depending on the norms of the coefficients.

The key idea is to write the weighted integral of the gradient as an infinite sum on
dyadic annuli, pulling out the weights, and applying Propositions [L.1.3| and [1.1.5]in each
annulus. This allows to control the weighted L? norm of the gradient by a weighted L?
norm of the radial derivative. Once we have this bound, Proposition [1.1.4{ will lead directly
to the decay by a standard iteration argument. This will yield a bound of the C'* norm
in terms of the L? norm of the gradient, which can be controlled by the L' norm of the
solutions thanks to Proposition [1.1.3]

Proof of the Holder estimate (1.1.10]) in Theorem . We may assume that 3 <n < 9.
Indeed, when n = 2, we recover the estimate by applying Theorem to the function
u(zy, X9, x3) = u(xy, x2), which is a stable solution to the elliptic equation Lu + colyyz, =
f(@) in B; C R3. Similarly, when n = 1, one considers the function u(z1, ze, r3) := u(zy).

Throughout the proof, C' denotes a generic universal constant unless stated otherwise.
The proof is divided in three steps.

Step 1: Under the assumption that
A0) =1 and ||[DA[em,) + [[bll=(s) <€,

we prove that it € < gy, then
/ P2 Vul? dz < C’||Vu||%2(31)p2a for all p < 1/8, (1.7.1)
By

where a > 0, g > 0, and C' are universal constants.

As explained before, we will write the weighted Dirichlet integral as an infinite sum on
dyadic annuli, similarly to what we did for the weighted Hessian estimates in the proof
of Proposition . We treat the case p = 1/2 first, and then apply the scaling of the
problem.

Let r; := 277 with j > 0. We have

oo
/ r? " Vul|? dz = g / r* 7" Vul|? do
Biyz 5=0 7/ Brj11\Brj.
o0
2—n 2
<C E r; / |Vu|*de.
J=0 rjt1 \Brjis

We want to apply Proposition on annuli to control the Dirichlet integrals in (|1.7.2))
by the L' norm of the solution, and then Proposition to obtain bounds in terms of
the radial derivative.

We cover the annulus By, \ Bi/4 by a finite number of balls Bg/s(y;), where d = d(n)
is small enough so that By(y;) C By \ Bijs. The number of balls depends only on n.

(1.7.2)
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As explained in Section , the functions u(y; + d-) are stable solutions to a semilinear
equation with coefficients A(y; + d-) and db(y;. + d-). Applying Proposition to each
u(y; + d-), there is a universal €5 > 0 such that, for ¢ < gj, we have

2 2 2
IVl e, vy < 2NV S C D0l s
J J YN

< CHUH%l(Bl\BUS)'

For each t € R, the function u — t is a stable solution to —Lu = f(u+t) in B;. Hence, by

(1.7.3), it follows that

||VU||L2(31/2\BI/4) S O”U — tHLl(Bl\Bl/s) forallt € R and ¢ S €o0- (174)

Since A(0) = I, we can choose t in ([1.7.4) to be the constant in the conclusion of Proposi-
tion [1.1.5] and by this result we deduce

||VU||L2(31 2\Bi/4) S CHUTHLl(Bl\Bl s) + CE“VuHLl(Bl) for all S 0. (175)
/2\B1/ /
Squaring ((1.7.5)) and by Cauchy-Schwarz, we also have the weaker

HVUH%2(31/2\B1/4) S CHUTH%Q(Bl\Bl/g) + C€2HVUH%2(BI) for all ¢ S £0- (176)

Now we apply (1.7.6) to the rescaled functions u(r;-), which gives (see the comments

in in Section

/ Vul*dz < C u?dx + C’ezr?/ |Vul?dz  foralle <g. (1.7.7)
B .

rj+1\Bripo Brj\Brjis Br,

Hence, multiplying (1.7.7)) by r?’” and summing in j
er"/ |Vul*dx
< C’Zr?"/ u? dx+C€2ZT;1"/ |Vul? dz (1.7.8)
' rj\Br =0 )

< (]Z/ r? "2 dz + Ce? er/B P VulPdz for all € < &,
— , = s

where in the last line we have used that 7“?_” < 37" in B, for n > 3. Since r; = 277,

splitting the annuli into B, \ B,,,, = (B,, \ By,.,) U (B, \ Br,.,) U (Br ., \ Bryyy), we
see that the first integral in the right-hand side of ([1.7.8)) is bounded by

o

g / r2’"uf < 3/ 7’2’”u§,
Brj\Brjs B

§=0
while the second can be bounded by

oo

oo
er/ 3 Vaul? < <er)/ 7’3"|Vu|2:2/ 3 V.
‘= B, B B

=0
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From this, it follows that

Zr?_"/ (Vul?dz
B

7=0 Tj+1\B’“j+2 (179)

<O | PP lde+ 6'62/ 37| Vuldz  for all € < .
B1 Bl

Combining (|1.7.2)) and (1.7.9) now yields

/ 2Vl dr < C/ r? i da + 052/ rVafde foralle <&, (1.7.10)
By By

By

and applying ((1.7.10]) to rescaled functions u(2p-), we deduce

/ r2_”|Vu|2dI§C’/ r2_”ufdx+052p/ 37| Vul? dz
B, Bay By (1.7.11)

for all p <1/2 and € < ¢.

Next, we apply the radial estimate (1.1.16)) from Proposition m (with 2p) to bound
the right-hand side of (|1.7.11]), which gives

/ P2Vl dr < O/ r? 7 Vul? dz + Ce(1 + ep)/ 7 Vul? do
B, Bap\B2p

Bs,
for all p <1/8 and € < g.
(1.7.12)

Hence, using that the bounds p < 1/8 and e < gy are universal, splitting the last integral
into Bs, = (Bs, \ B,) U B,, and by r*~" < r*>™"_from (1.7.12)) we deduce

r* 7" Vul? dz + C’s/ r* 7" Vul? dz
Bs,\B, B, (1.7.13)

for all p <1/8 and ¢ < &.

/ P Vul*dz < C
By

Taking ¢y > 0 universal smaller if necessary, we can absorb the last integral into the
left-hand side and obtain

/ r? " Vu|*dz < C r? " Vu|*dz  for all p <1/8 and ¢ < &. (1.7.14)
B, Bgp\Bp
Hole-filling ([1.7.14)), we also have
/ r? " Vul|? do < 9/ r?"|Vul?*dz  forall p < 1/8 and ¢ < &, (1.7.15)
Bp BSp

where 6 = HLC € (0,1) is universal. Iterating (1.7.15)), for 8~ +1) < p < 8% we deduce

1
/ 7" Vul? dz < 9’“/ r? 7" Vul? dz < —,02“/ 7?7 Vul? dz,
B, Bg, 0 B

where a = —% logg @ > 0, and hence

J

7?7 Vul? dz < C’p2a/ r? | Vul*dz  for all p < 1/8 and ¢ < &. (1.7.16)

P By
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Finally, we can estimate the integral in the right-hand side of ((1.7.16)) by splitting B, =
(By \ Bis) U Byjs and applying (1.7.14) with p = 1/8 to bound the term in the annulus.
This yields the claim.

Step 2: Assuming
DA L)) + [[bll 2o (m) <&,

we prove that if € < eq, then
||U||Ca(§0) < C||U||L1(Bl), (1.7.17)

where a >0, 0 > 0, g > 0, and C' are universal.
As explained in Section[L.2] for each ball By4(y) C By, by uniform ellipticity, the function
u?(z) == uly + \/%Al/z(y) r) is a stable solution of an equation in B; with coefficients

Av(z) = ATV () Ay + S A (y)e) A2 (y)

and
bwi(z) = %A_lﬂ(y)b(y + %Alﬂ(y)w).

Notice that the matrix A¥? satisfies A¥4(0) = I and the coefficients can be bounded
by HDAy’dHLoo(Bl) + ||by’d||Loo(Bl) S cd (HDAHLOO(Bl) + ||b||L°°(Bl)) S E. Choosing d >0
universal sufficiently small so that C'd < 1, we have

DAY Lo By + 10| ooy <€ for all y € Bi_q.

Hence, for ¢ < gy with the g9 > 0 from Step 1, by (1.7.1) we deduce
/ r2 " Vud | do < C’||Vuy’d||%2(31)p2a fory € By_4 and p < 1/8,
By
. 2—n y,d|2 2—n y,d|2
and since pr r2 7| Vudd? dz > p pr |Vu¥?? dz, we also have
/ |Vu? 4> do < C’||Vuy’d||%g(31)p2a+"_2 for y € By_q and p < 1/8. (1.7.18)
By

For the remaining part of the proof of Step 2, we assume that ¢ < g.
Now we express (|1.7.18]) in terms of the original function u. By the change of variables
z=y+ %Alﬂ(y)x and by uniform ellipticity, using that Bz, C AY?(y)(B,), we have

d2—n
/ |Vuy’d\2 dr = P det(A(y))l/Q/ 4 |VU|?4(y) dz
B, CO y+TOA1/2(y)(Bp)

> cd2"/ |Vul?dz
B =5 (v)
d‘/C'Bp

for some universal ¢ > 0. Similarly, we also have ||[Vu*4|| < Cd*"||Vul|12(p,) and, there-
fore, from ([1.7.18)) we deduce

/ [Vul?dz < C||Vul|fzp,, 0" 2 fory € Bi_q and p<1/8.  (1.7.19)
Bd /_é%p(y)
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Dividing p by d, / g—% in (|1.7.19)) and letting 0 := 1% g—%, since d is universal, we obtain
/ Vul?dz < C||Vu||2L2(Bl)p“_2+2a for y € By_4 and p < 26,
By(y)

and by Cauchy-Schwarz we also have the weaker

/ \Vu|dz < C||Vul|p2(p)p" T fory € Bi_y and p < 26. (1.7.20)
By(y)

Taking d smaller if necessary, we may assume that Byy C B;_4. Hence, from (|1.7.20))
it follows that

/ " Vu|dz < C||Vul|p2pyp" T for all balls B,(y) C Bay. (1.7.21)
Byo(y

Applying [63, Theorem 7.19] with = By, we deduce the Holder estimate
[ullce By < ClVUllL2(sy)- (1.7.22)

To obtain the final bound (1.7.17)) in terms of the L norm, apply ((1.7.22)) to the rescaled
function u(-/2) first, and then Proposition [1.1.3] (taking ey smaller if necessary).

Step 3: Conclusion. Scaling and covering argument.

We cover B, /2 by balls By,(y;), where 6 is the universal constant in Step 2 above and p is
small so that B,(y;) C By. The number of balls depends only on n, p, and § = 6(n, ¢y, C).
We choose p smaller still so that

(DAl 2o (my) + Il 2= (8)) £ < €0, (1.7.23)

with €9 > 0 the universal constant in Step 2. Thus p = p(n, co, Co, | DA| L (B,), |bl| L (51))-
The functions u(y; + p-) are stable solutions of an elliptic equation with coefficients A%» =
A(yj+p-) and b¥? = pb(y, + p-). Since B,(y;) C By and by ([1.7.23)), the coefficients satisfy
the bounds

DAY oo,y + 107 | Loy < (IDAllz (5,00 + [bllz=(5,0,0) P < €0,

therefore, we can apply Step 2 to deduce

||UHCQ(§1/2) < Z ||U||Ca(§gp(yj)) < CZ HuHLl(Bp(yj)) < CHU’HLl(Bl)’
] J

J

where C' = C(n, co, Co, || DA|| Lo (B,), |bl|Lo<(B,))- This concludes the proof of the theorem.
[
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Chapter 2

Energy estimate up to the boundary

In this chapter, we obtain a universal energy estimate up to the boundary for stable
solutions of semilinear equations with variable coefficients. Namely, we consider solutions
to —Lu = f(u), where L is a linear uniformly elliptic operator and f is C, such that the
linearized equation —L — f’(u) has nonnegative principal eigenvalue. Our main result is an
estimate for the L?™ norm of the gradient of stable solutions vanishing on the flat part of
a half-ball, for any nonnegative and nondecreasing f. This bound only requires the elliptic
coefficients to be Lipschitz. As a consequence, our estimate continues to hold in general
C%! domains if we further assume the nonlinearity f to be convex. This result is new even
for the Laplacian, for which a C? regularity assumption on the domain was needed.

2.1 Introduction

Given a bounded domain £ C R" and a function f € C*(R), we consider stable solutions
u: 2 — R to the semilinear boundary value problem

—Lu= f(u) in{
{ u=20 on 0f). (2.1.1)

Throughout the text, L denotes a uniformly elliptic operator of the form

A solution u of is called stable if the principal eigenvalue (with respect to Dirichlet
conditions) of the linearized equation J, := L+ f'(u) is nonnegativeﬂ When the problem is
variational, this amounts to the nonnegativity of the second variation, a necessary condition
for the minimality of u.

The goal of the present article is to obtain a universal energy estimate for stable so-
lutions to in the spirit of the pioneering work of Cabré, Figalli, Ros-Oton, and
Serra [24] for the Laplacian. In [24], the authors proved two types of a priori bounds for
classical stable solutions when L = A. Namely, a control of the L?>™ norm of the gra-
dient (for some v > 0) by the L' norm of the function, valid in all dimensions, and an
estimate of the Holder norm of the solution when n < 9. The latter result is optimal,
since there are examples of singular (unbounded) stable solutions in dimensions n > 10.
A notable feature of these estimates is that they do not depend on the nonlinearity, which
is assumed to be nonnegative, nondecreasing, and convex. Thanks to this, the paper [24]

'Here we adopt the sign convention J, ¢ = —pu¢ for the eigenvalues u of J,.
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answered positively two long-standing open questions of Brezis and Vazquez [14] and of
Brezis [11] concerning the regularity of extremal solutions (which are L' limits of classical
stable solutions), recalled briefly below.

Here we will be interested in extending the L**7 energy estimate to operators with
variable coefficients as in . Our main achievement is to make the constants in our
bounds depend on the C%! norm of a;; and the L> norm of b;, this being the major difficulty
in our proofs. As a consequence, we will obtain a global estimate in C*! domains. This
result is new even when L is the Laplacian, as [24] required a C® regularity assumption
on the domain. For this, starting from a curved boundary, we flatten it out locally by a
change of variables. In the new coordinates, our solution is still a stable solution to an
equation of the form (2.1.1)), where the new operator L now involves the derivatives of
the flattening map. More precisely, the new coefficients a;; depend on the differential of
this map, while b; additionally depend on its Hessian. It follows that the C%! and L
regularity of the coefficients corresponds to a C'' domain. In particular, it will suffice to
prove a priori estimates in half-balls with the stated dependence on the coefficients.

Furthermore, when n < 9, our energy bound (as well as the auxiliary Hessian estimates
in Theorem below) will be crucial to establish Holder estimates up to the boundary
in O domains. We tackle this issue in the next chapter, where we extend the optimal
C* bounds of [24] to equations with coefficients. The previous work [24] relied on delicate
contradiction-compactness arguments which do not allow to quantify the constants in the
estimates. Here, thanks to a new device of Cabré [19] for the Laplacian in flat domains we
will be able to give a direct, quantitative proof of all our estimates in [50].

The study of the regularity of stable solutions to (2.1.1)) was originally motivated by
problems in combustion theory. In that setting, the interest lies in positive, nondecreas-
ing, convex, and superlinear nonlinearities f accounting for the reaction of a combustible
mixture. It is also natural to consider a multiple Af of the nonlinearity, where A > 0 is a
nondimensional parameter measuring the relative strength of the reaction with respect to
the processes modeled by L. Applying the implicit function theorem at A = 0 and by the
properties of f, one obtains a branch of positive classical stable solutions {uy}o<y<a+ of
—Luy = Af(uy) in ©, uy = 0 on 92, where 0 < \* < 0o is the maximal threshold for the
existence of classical solutions to this problem. Moreover, by maximum principle, A — wuy
is increasing in (0, \*) and converges in L' to a weak (distributional) solution u*, the so
called extremal solution; see, for instance [11},44}4§].

By construction, the extremal solution u* is a priori only in L! and can be unbounded.
In [14], Brezis and Vézquez gave a characterization of singular (unbounded) extremal
solutions in the energy space W, () when L is the Laplacian. Their result led them to ask
whether extremal solutions are necessarily in this space; see [14, Problem 1]. This question
has been addressed in various works, always considering the model operator L = A. The
first result in this direction was obtained by Nedev [78], who showed the validity of the
claim for n < 5. Later, assuming €) to be convex (or, more generally, “bean shaped”), he
was able to extend this result to all dimensions in an unpublished preprint [79] (which is
recalled and proven again in [28]). Then, Cabré and Capella studied radial stable solutions
in Q = By, showing that u* € W3?2(By) in this case. After that, Cabré and Ros-Oton [27]
proved the claim for n < 6 in domains of double revolution, and Villegas [95] obtained the
same result in general smooth domains. Recently, Cabré, Figalli, Ros-Oton, and Serra [24]
settled the conjecture, showing that u* € T/VO1 ’2“({2) in all dimensions, where v > 0 depends
only on n, and Q is of C? class. For this, as mentioned above, they proved a universal energy
estimate for smooth stable solutions. Then, they applied it to the functions {uy}ocr<r
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and passed to the limit as A — \*.

For further regularity properties of u*, the dimension of the space plays a critical role.
Notice that, by the linear theory, the smoothness of u* follows from its boundedness.
When n > 10, explicit unbounded extremal solutions had been known for a long time,
while no such examples were found in lower dimensions. In [11, Open problem 1], Brezis
asked whether the extremal solution was always bounded in the latter case. His question
prompted a series of works trying to establish L bounds for classical stable solutions in
the range n < 9. Recently, in the breakthrough paper [24] mentioned above, the question
was answered positively for the Laplacian in C® domains. For more information on that
problem, see the references in [24,50] or, for instance, in Chapters 1| and |3| of this thesis.

2.1.1 Main results

We assume that the coefficient matrix A(z) = (a;;(x)) is uniformly elliptic in Q, that is,
there are positive constants cqg, Cy such that

colp|? < aij(z)pip; < Colp|*  for all p € R™. (2.1.3)
Our global theorem in C*! domains requires the assumption
ai; € C™(Q), b € L™(Q)NCQ), (2.1.4)
For our local results in half-balls, we further need the auxiliary condition
b € C°(Q). (2.1.5)

We will be able to remove (2.1.5)) by an approximation argument, as explained in Re-
mark 2.1.6]

Since we always assume a;; € C%H(Q) = WH(Q), we can write L in divergence form

Lu = div (A(z)Vu) 4 b(z) - Vu, (2.1.6)

A~

where /b\(x) = (b;(x)) is the vector field given by
bi(z) = b;(x) — Opaki(x). (2.1.7)

Notice that b; is in L>(€2) by assumption (2.1.4)).

Having specified the regularity of the coefficients, we can give a more precise definition
of stable solution. Assuming and , we consider the class of strong solutions
to (2.1.1), that is, functions u € C°(Q) N W' (Q) such that —Lu = f(u) a.e. in  and
u =0 on 0€). As commented above, a strong solution u of is stable if the principal
eigenvalue of the linearized equation at u is nonnegative. Equivalently (see [9]), the solution
u is stable if there exists a function ¢ € W27 () such that

< e
{ Jup <0 a.e. in €, (2.1.8)

>0 inQ,

where, recall, J, = L+ f’(u) denotes the Jacobi operator (the linearization) at u. We would
like to point out that the notion of stable solution refers only to the equation satisfied by
u and not to its boundary value.
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Our energy estimate in C'*' domains will apply to strong stable solutions as above.
In a sense, these functions are the natural replacement of the classical solutions for the
Laplacian in C® domains considered in [24]. Notice that, since f(u) € L>*(f2), by LP
estimates in C'' domains (see [63, Theorem 9.13]), strong solutions belong to W%?(Q)
for all p < oo. For further regularity properties, more assumptions on the coefficients
and the domain are needed. In fact, our a priori estimates in half-balls below require our
solutions to have third weak derivatives, but we will be able to remove this assumption by
an approximation argument; see Remark [2.1.6]

We now state the main result of this chapter, an energy estimate up to the boundary
in flat domains. For p > 0, we denote the half-ball of radius p centered at 0 by

Bf = {z, >0} NB,,
where B, = {|z| < p} C R” is the full-ball. We also write
Br ={x, =0} N0B;.

for the lower boundary of B). In the results below, C' = C(...) denotes a constant C
depending only on the quantities appearing inside the parentheses. We have the following:

Theorem 2.1.1. Let L satisfy conditions (2.1.3)), (2.1.4), and (2.1.5) in Q = B C R".

Assume that f € C'(R) is nonnegative and nondecreasing.
Let u € W3P(B]), for some p > n, be a nonnegative stable solution to —Lu = f(u) in
B, with u =0 on 0°By .
Then
HVU’HL2+’Y(B;"/2) < CH“HLI(BT);

where v = y(n) > 0 and C' = C(n, ¢y, Cy, HvainLoo(Bl*)a ||bi||Loo(Bl+)).

Remark 2.1.2. Note that we are further assuming v € W?3?(B;") with p > n. In par-
ticular, by Sobolev embedding, u is in C*(B;") and the solution is classical We need
third weak derivatives in order to have a cancellation which removes the nonlinearity in
the stability condition. This step is crucial for our bounds to be independent of f.

Remark 2.1.3. The continuity b; € C°(Bf) up to the boundary (assumption (2.1.5
above) will allow us to control these coefficients on certain surface integrals over 9°B;
arising in the proof. Assuming only b; € L>(B;") does not suffice for such estimates on
surfaces.

To prove Theorem , the stability condition (2.1.8) will come into play through
a useful integral inequality that has already appeared in the previous chapter and was
introduced in our work [52]. Recall that since the coefficient matrix A(z) = (a;;(z)) is
positive definite, it gives rise to a norm

pla@) = (ay (Jf)Pipj)l/Q for p € R"™.

2For the embedding in half-balls, just apply the usual Sobolev embedding in the full ball to a third
order reflection of w, for instance, letting

u(z',xy) = —10u(2’, —2,) 4+ 160u(2’, — %) — 405u(z’, — %) + 256u(z’, — 5+ )

for x, < 0 and 2’ € R"~!, which is in W3?(B;) C C?(By).
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In [52], we showed that if u is stable, then

/ Fu)ede < / ‘vg— %fAl(w)B(x))Z de  for all € € C=(Q), (2.1.9)
Q Q

A(z)

where B(x) is the vector field introduced in above. As shown in Chapter |1 above,
follows from the pointwise inequality in @ multiplying by £2/¢, integrating by
parts, and completing squares. We often refer to @D as the “integral stability inequality”
to distinguish it from the pointwise condition @ above. Moreover, we would like to
point out that the inequality is not equivalent to our stability condition in
general; see [52] or Chapter |1| above.

A fundamental ingredient in the proof of Theorem [2.1.1]will be to control the Hessian of
a stable solution in half-balls. The following boundary Hessian estimates can be interpreted
as a generalization of a geometric stability condition due to Sternberg and Zumbrun [91].
As above, throughout this chapter, a constant depending only on n, ¢y, and Cy will be
called universal.

Theorem 2.1.4. Let u € W3P(By), for some p > n, be a nonnegative stable solution of
—Lu = f(u) in By, withu =0 on °Bf". Assume that f € C1(R) is nonnegative. Assume

that L satisfies conditions (2.1.3)), (2.1.4)), and (2.1.5) in Q = B, and that
DA oo 51y + 1l oo 51y < €

for some € > 0.
Then

[ arpae <o [ 9P (9 D0+ eV ) do

e [ DRVl (V)] + <) da (2.1.10)
Bl
v [ VR0 e ane !
B
for all n € CX(By), where C is a universal constant and

1/2
A { (tr(A(m)D2uA(0)D2U) - |VU|E?0)\D2“A(O)V“’2A@>> fVuFE0 911
0 if Vu = 0.

Assume moreover that f is nondecreasing and € < gy. Then

HVUHLZ(aoB;'/s) < CHVUHB(B;r)a (2.1.12)
H|Vu]D2uHL1(B4+/7) < OuquiQ(Blﬂ, (2.1.13)
Il 257, < ClIVull 257, (2.1.14)
and
I1D*ull s,y < ClIVUl 25, (2.1.15)

where g > 0 and C' are universal constants.
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To prove the first bound ([2.1.10)) in Theorem [2.1.4] we will exploit the integral stability
inequality (2.1.9) by choosing appropriate test functions. Letting £ = cn in (2.1.9)) with
Q) = B, where c,  are smooth functions satisfying ¢ = 0 on d°B;{" and suppn C By, if

we integrate by parts, then (2.1.9) becomes
/ cJen’dr < / c® |V — %T]A’l(a:)b(x)‘i(w) dx. (2.1.16)
Bf B

In order to obtain universal estimates, the crucial point will be to choose ¢ in such a
way that the Jacobi operator J,c in the left-hand side of (2.1.16) becomes independent of
the nonlinearity. Thus, in the proof of (2.1.10]), our choice will be a smooth approximation
of

c(z) = |Vu(z)|ao) — N - Vu(z)

for an appropriate constant vector field N: R? — R" (given by in Section
below). Here, we need f > 0 to make sure that such an approximation of ¢ vanishes on
"By, but otherwise is a technical assumption in this step.

Under a smallness assumption on the coefficients (¢ < ¢g), the function A in (2.1.11])
controls part of the Hessian of u (as explained in [52] or in Section below). We can
further bound the full Hessian by assuming that the equation has a sign —Lu = f(u) > 0.
For the the final form of the Hessian estimates in (2.1.13)), (2.1.14)), and (2.1.15)), we need
to control the third term in the right-hand side of , which is a surface integral
and arises at every integration by parts. To control such an integral requires both the
monotonicity of f and the stability of u, while the previous works [20,24] only needed the
condition on f. The reason for this is an additional Hessian error which does not appear
for the Laplacian on C® domains when trying to control the boundary integral.

Once Theorem is available, our main result, Theorem [2.1.1], will follow directly by
the ideas of [19,[24] combined with a scaling and covering argument.

To conclude this section, we state our energy estimate in general domains of C! class.
Approximating by stable solutions to smoother problems (as explained next in
Remark , flattening the boundary, the result will follow easily from Theorem m
and by the interior estimates obtained in Chapter [l This argument requires the convexity
of f to ensure that the approximating sequence of stable solutions converges to the original
one. The same procedure can be used to obtain Holder estimates up to the boundary in C'':*
domains, which has been carried out in our work [50] and we describe in detail in Chapter [3|
below. Since the ideas are very similar, we defer the complete proof of Theorem below
to Chapter 3], where we implement the approximation and flattening argument in full detail.
Here, we just give indications in Remark [2.1.6] after the theorem.

Theorem 2.1.5 (Theorem [3.1.1)). Let Q C R™ be a bounded domain of class C*' and
let L satisfy conditions (2.1.3) and (2.1.4) in Q. Assume that f € CY(R) is nonnegative,

nondecreasing, and convex.
Let u € C°(Q) N W) be a nonnegative stable solution of —Lu = f(u) in 2, with
u =0 on ON.
Then
IVl 200 < Cllullzsoy,

where v = y(n) > 0 and C = C(,n, co, Co, || Vaij|| L= (), [|bill (@) -

Remark 2.1.6. As mentioned above, our energy estimate in C*! domains will follow from
Theorem but, unlike this result, it does not require third derivatives of the solution or
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assumption (2.1.5)) (the continuity of b; up to the boundary). To achieve this, we consider
an exhaustion of {2 by smooth sets €. Using u as a barrier, by monotone iteration, we
construct strong stable solutions uy to a semilinear equation —Lyuy = fi(ug) in € with
smoother coefficients.

Flattening the boundary 02, we obtain solutions in the half-ball, where we would like
to apply Theorem [2.1.1] For this, we need to ensure the existence of third weak derivatives
in LP for these solutions, which is guaranteed if the new coefficients (b%); are sufficiently
regularﬁ The interior continuity of b; (assumption above) will make sure that
b¥ — b; locally uniformly in €, which is essential to show that u is a barrier.

Finally, we need the convexity of f for u; to converge to the original solution u and not
to some other limit. The deeper reason behind this is that stable solutions with convex
nonlinearities are unique; see [48,50] or Appendix [F|in Chapter [3| below. For C? domains
and smooth coefficients, we do not need the approximation procedure and we could give
the analogue of Theorem [2.1.5| without the convexity assumption on f.

2.1.2 Outline of the chapter

Section [2.2]is devoted to the proof of Theorem containing the Hessian estimates up
to the boundary. In Section [2.3| we prove Theorem the energy estimate in half-balls.

2.2 Boundary Hessian estimates

Recall the function A: B; — R given by (2.1.11)) in the statement of Theorem m (and
introduced in (1.3.1]) in the previous chapter). It can also be written as

A= (420 DR (0) s - | 42() DPu 2 0pn()?) " in (Vu£0), (221)

where || - ||gs denotes the Euclidean Hilbert-Schmidt norm for matrices and n(x) is the unit
vector field n: (B Ud°B;" ) N {Vu # 0} — R given by

n(x) = |Vu|;‘(10)A1/2(O)Vu(x). (2.2.2)

Here we are following the notation for the Hessian estimates in Chapter [If above.

First we prove the bound for A in Theorem m This is an analogue of the
Sternberg-Zumbrun geometric estimate up to the boundary. For this, it is convenient to
define the constant vector field

N = [en] 50 A0)en,  Ni:= (ann(0)) "0 (0). (2.2.3)

Notice that N has unit norm with respect to the scalar product defined by the inverse
matrix A7*(0), i.e., [N|4-1(9) = 1. Moreover, since u is nonnegative and u = 0 on 9By,
we have the identity

|Vu|ao)=N-Vu on d°By. (2.2.4)

3For instance, suppose that a;; € C%1(B;") and b; € WP(B]) for some p > n, and let u € WP (B")
be a strong solution to —Lu = f(u) in B]", u =0 on 8°B;". Since f(u) € L>=(B;"), by Calderén-Zygmund
estimates (see [63, Theorem 9.13]) we have u € VVI?)’C‘Z(BTU(?OBT) for all ¢ < oo. Formally taking tangential
derivatives, for k =1,...,n — 1 we obtain —Luy, = f’(u)uy, + Opa;;(z)uij + Obi(z)u; € LY (B U°BY)
and ug = 0 on 5‘OBT, hence, again by LP estimates, we deduce u € V[/lif(Bf' U 80Bf). It remains to check

that the weak derivative wuy,,, exists and lies in LfOC(Bl+ Ud°Bi), but this follows easily from the equation.
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The vector field N will also be useful later when controlling the Dirichlet energy on the
boundary.

Proof of (2.1.10)) in Theorem |2.1.4]. We test the stability inequality (2.1.16) with a variant
of

c:= |Vulao) — N - Vu,

where N = (N;) is the constant vector field defined in ([2.2.3)) above. Since |Vu|4() is not
necessarily smooth when Vu = 0, following [24], we take a convex C'! regularization of
the modulus | - | 4 instead. For each small § > 0, we define

o |Z|2A(0)
$5(2) := |2|a0) L{j2| a0y >} + (5 + % L4121 40y <0 (2.2.5)
Given that u is nonnegative and superharmonic (in the sense that Lu = —f(u) < 0),

unless v = 0 (in which case there is nothing to prove), by the Hopf lemma and uniform
ellipticity we have |Vu|aq) > ¢ > 0 on 9°Bf N suppmn, for some constant c¢. Hence, for
0 > 0 sufficiently small we have

¢5s(Vu) = |Vu|a) in a neighborhood of 9°Bf" N suppn inside By (2.2.6)
Choosing § > 0 small enough such that (2.2.6) holds, we let
cs == ¢s(Vu) — N - Vu.

Since cs vanishes on 9°Bj", this is a valid test function in the stability inequality (2.1.16]).
We can write the Jacobi operator acting on cs as the sum of three terms

csJucs = cs(Les + f'(u)cs)
= ¢s(Vu)J, [¢s(Vu)] — csJ, [N - Vu] — (N - Vu)J, [¢s(Vu)].

Multiplying this identity by n? and integrating in By yields the left-hand side of (2.1.16)), i.e.,

/ csJ, csn® da = / os(Vu)Jy, [¢s(Vu)] n? dz — / csJ, [N - Vu|n* d
Bf B Bf

(2.2.7)
— /B +(N V) J, [6s(Vu)] n* da.

We now study each of the three terms in (2.2.7)) separately.

First term. We prove that

¢5s(Vu)Jy [9s(Vu)] n* dz

Bf

> /+ A? L{Vul g0y >0} n* do — 05/ |f'(u)|(|Vu| + 0)n* dx
By B

+
1

—Ce [ (Vul+ ) (Dl + [VullV G do = Cz [ Vaytare,
Bf OB}

(2.2.8)
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Recalling that J, = L + f'(u), we start by computing L[¢s(Vu)] first. Here, since
u € W3P(B]") with p > n, by Sobolev embedding v € C?(B;") and, moreover, the Hessian
D?u is differentiable a.e. in B (for instance, see [55]). Thus we have

L [¢5(Vu)] = ai;(2)0; [¢s(Vu)] + bi(2)0; [¢5(Vu)]
= a;j ()0, 05 (Vu)uije + aij(2)02 . ds(Vu)ujpta + bi(2)0s, ds(Vu)uy,
a.e. in Bf". By the convexity of ¢5 and its definition , it is easy to check that
0s(Vu)ay(2)02 . ds(Vu)ujpuy > A L{Vul 40 >6}- (2.2.10)
Therefore, multiplying by ¢s(Vu)n?, using (2.2.10), and integrating we obtain

&5 (Vu) L [¢5(Vu)] 1* dz

+
Bl

> /+ Qjj (QT)VUU . VCbg(VU)Cbg(VU)Tﬁ dr + /+ A2 ]l{|Vu|A(0)>5} 772 dx (2211)
B B}

1

(2.2.9)

+/ bi(2)0., b5 (Vu)uipds(Vu)n? dz.
By

Next, we treat the zero order term f'(u)¢ps(Vu) in the linearization J,[¢s(Vu)]. By
direct computation |¢s(Vu) — Vos(Vu) - Vu| < 6 and hence

[ rwesVupriar> [ Vi VosVaes(Taitds =5 [ 17 wlos(Vart da.

Bl
(2.2.12)
Using the equation, we integrate by parts the first term in the right-hand side of ([2.2.12))
as

)V Vos(Va) 65(Vup de = [ 7)) Vu(Vu) 65(Vu)y? da
i 5 (2.2.13)

= [ Ludiv (Vos(Tu as(Vup) do = [ pa)dn,os(Vu) éx(Tuj? ane

avBf

Moreover, undoing the integration by parts in
/+ a;;(z)u;; div (ng(s(Vu) ¢5(Vu)n2) dx
Bl
= — /+ Vlaij(z)uij] - Vos(Vu) ¢s(Vu)n? dz
Bl
[ a0, 5(T0) 6s(Tup 4,
8B
substituting in (2.2.13)) and using that —Lu = f(u) up to B_f by continuity, we deduce
F()Vu - Vés(Vu) gs(Vuy? da
Bf
=— /. Vai;(z)ui;] - Vos(Vu) ¢s(Vu)n? dz + /+ bi(x)u; div (ng(;(Vu) ¢5(Vu)n2) dx
Bl Bl

+ / bi(w)u;0s, 85 (V) ¢5(Vu)n* dH" .
8B
(2.2.14)
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Finally, combining ([2.2.11]), (2.2.12), and ({2.2.14]), we obtain

By

(T [os(Val i de = [ oYL oVl de+ [ os(Tup ds

1

> [ Aot de =5 [ 1)10s(Tut ds
B B

1 1

— Vai(x)uy; - Vos(Vu) ds(Vu)n? dz

Bf

+ /B bi@) i div (Vos(Vau) d5(Vu)r?) + 0z, 05(Vuuinds(Va)n*} da

+ / bi(x)ui|en|,4(0) |VU|A(0)772 d']—[”fl,
9B
(2.2.15)
where in the boundary term we have used ([2.2.6) and (2.2.4)) to write
0., 05(Vu)ps(Vu) = e, - A(0)Vu = |en|a)|Vula@)y —on 0°By.

The claim now follows from ([2.2.15)) by applying the uniform ellipticity, the coefficient
bounds [|Va;||z~ + ||bi]|co < €, and

65(Vu) < C (|Vu| +6), (2.2.16)
IV ¢5(Vu)| + ¢5(Vu) | D*ps(Vu)| < C, (2.2.17)

where C' are universal constants (and hence independent of ¢).

Second term. We prove that

/ csJ, [N - Vu]n?dx
BY

(2.2.18)
< Ce/+ (IVul +6) (|ID*ulg® + [Vul|V (7?)]) da.
Bl

Computing, we have
L|N - Vu] = Nya;;(2)uir + Ngbi(z)uy, — a.e. in By (2.2.19)

Since ¢; = 0 on d°B;", integrating by parts and using the equation

- f'(u) (N - Vu) ¢sn*dz = N - V[f(u)] csn’dr = / (Lu)N -V (csn?) dz

B By

—_ _ N - V[aij (Qj)uw] C57]2 dz + / bz(:c)ul N.-V (05772) dx?
Bf Bf

(2.2.20)
where in the last line we have integrated by parts again. Combining ([2.2.19)) and ([2.2.20))

/ csJu [N - Vu] n* dz
By

= — N - Va;;(z)u;; csn? da + Nbs () ui csn® + / bi(x)u; N -V (C5772) dz.
Bf Bf Bf

(2.2.21)
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The claim follows from ([2.2.21]) by applying (2.2.16|), (2.2.17)), and the coefficient bounds.

Third term. We prove that

/B+ (N - Vu)J, [¢s(Vu)] n* dz

SC/BJ!W+5>(\D2u\{IV<n2>!+an2}+s|vm|v<n2>y+yquD2<n2)|)dx (2.2.22)

+C/ IVul?(IV(n?)] +en?) dH™
a°Bf

By definition, we have
(N Vu)Jy [¢5(Vu)] = (N - Vu) L[5 (Vu)] + ¢s(Vu) f'(u) (N - Vu). (2.2.23)

The idea is to integrate the first term in ([2.2.23)), IBT (N - Vu)L[ps(Vu)] n* dz, by parts to

get the linearized equation acting on the directional derivative N - Vu instead of on the
modulus ¢s(Vu). It will then be easy to bound the remaining terms as in Step 2 above.

We write the operator in divergence form Lu = div(A(z)Vu) —1—3(3:) -Vu as in (2.1.6)).
Integrating by parts twice in [+ (N - Vu)div(A(z)V [¢s(Vu)] )n? dz, we have

/]3+(N - Vu)div (A(x)v [6s(Vu)] )772 da
= - ¢s(Vu)div (A(x)V(N . Vu))nQ dx

+ /B+ os(Vu) <2A(x)V(N -Vu) - V(n?*) + (N - Vu) div{A(m)V(nQ)}> dz

= [ (VAW TN Tu)i?} e, = (N V) Al)V [65(V0)] - ) a0
(2.2.24)

Since u is nonnegative and u = 0 on 9"B", we have Vu = |VU|A(0)|€n|Z(10)€n and hence,

using ([2.2.4) and (2.2.6]), the boundary integrand in (2.2.24) can be written simply as

¢s(Vu)A)V{(N - Vu)i*} - en — (N - Vu)A(2)V [¢5(Vu)] - e, 0" = !VU|31(0>A(I)V(€722)2;11)~
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Combining (2.2.24) and ([2.2.25)), we deduce

/B (N Vu)L[os(Vu)] o d

= /B+(N : VU)diV<A(:C)V [ps(Vu)] ) i dz +/

+
Bl

(N - V) (b(z) - V [¢s5(Vu)] ) 7 dz

= /B+ ¢s(Vu)LIN - Vu]n® do
+ | os(Vu) (24(@)V(N - Vu) - V() + (N - Vu) div{A@) V() } ) da
+ /B+ (— ¢s(Vu) b(z) - V(N - V) + (N - V) b(z) - V [¢5(Vu)] )772 dz

0B

1

(2.2.26)

We now treat the second term in (2.2.23)). Integrating by parts twice as in the proof of
Step 2 (this time including boundary terms) and using the equation, it follows that

) (N V) g5(Va)g?do = | N V[F] os(Tup da

Bf

= /]3+(Lu) N -V (¢5(Vu)np?) dz — / f(w)lenlao) ¢s(Vu)y® dH" "

9B

(2.2.27)
= N - Vag (z)uy;] ¢s(Vu)n? da + / bi(z)u; N -V (¢5(Vu)n?) do
B BY
+ / bi()uilen] a) ds(Vu)n® dH" .
8B
Finally, summing and , we obtain
/B+(N V) Jy[os(Vu)] n? do
= /B+ (L[N -Vu] =N V[aij(ac)uij])gbg(Vu)n? dz
+ | 6s(Vu) (2A(m)V(N V) - V(?) + (N - Va) div{A(x)V(n2)}> do
no (2.2.28)
+ [ Bw)- (N0 V [65(Tu)) = 05() VN - V) ) d
By
+ / bi(z)u; N - V (¢5(Vu)n®) do
By
[ (9B A@V6R) e+ bieuleala on(Tu)e?) ae
9B
Noticing that LIN - Vu] — N - V]a;;j(z)u;j] = —N - Va;;(x)u;; + Nibi(x)ug, every term

in the right-hand side of ([2.2.28]) can be bounded as claimed in (2.2.22). For this, apply
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the uniform ellipticity, the coefficient bounds ||Va;||= + [|bil|co + I[bi]| o < 2, and the

estimates ([2.2.16) and (2.2.17)).

Conclusion. Applying the three estimates (2.2.8)), (2.2.18)), and (2.2.22) in (2.2.7) yields
the lower bound

/ csJuCs 772 dzx
BY

>

/ AQnde—Cé/ |/ (W)|(|Vu| + 0)n* dx
Bf'ﬁ{\Vu|A(0)>5} Bi

—C/B+(|VUI +0) (ID*ul{|[V(n*)| + en’} + e[ Vul [V (n*)| + [Vul| D*(n?)]) dz

e / VPV ()] + ) dH.
9B
(2.2.29)

By the integral stability inequality (2.1.16]) with ¢ = ¢4, we also have the upper bound

/ csJucs )’ d S/ 65(Vu) |V — InA~ (2)b(x) %, do
B Bt

(2.2.30)
< c/ (V] +8)? 1V + 272 de.
By

Hence, combining (2.2.29) and ([2.2.30) and taking the limit as 6 — 0, we deduce the
claim O

In order to prove the remaining estimates in Theorem [2.1.4] we need to control the right-
hand side of (2.1.10). For this, next we prove two basic Hessian estimates for (generalized)
superharmonic functions. We essentially follow the proof of Theorem [1.1.2 above, but now
including boundary terms.

Lemma 2.2.1. Let u € C? (B_fr) be superharmonic in the sense that Lu < 0 in By, where

L satisfies conditions (2.1.3) and ([2.1.4) in Q = B. Assume that
DAl oo ) + bl ooy < €

for some € > 0.

Then, there exists a universal ¢y > 0 with the following property: if € < gy, then, for
all ¢ € CY¥Y(By) with ¢ > 0, we have

/ |D?u| ¢ da < C/+ |Vl (\V§|+ec)dx+0/ Acdx+0/ [Vu|(dz (2.2.31)
B B Bf ]

OBi‘r
and
/ | D?u||Vu| ¢ dr < C/ IVul® (|V¢] + <€) d:c+C/ A|Vu| ¢ dx
B B} B}
! ! ! (2.2.32)
+C |Vul?¢CdH™,
9By

where C is a universal constant.
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Proof. Consider the auxiliary function
1/2
Ao { (1472(0) D2uA2(0) [ — | AV2(0) D2uA 2(O)m()2) i Vu £ 0
0 if Vu =0,

where the vector field n(z) has been introduced in ([2.2.2) in the definition of A in ([2.2.1)).
Using that [[DA| sy < €, it is easy to show (see [52] or Step 2 in the proof of Theo-
rem [1.1.2) above) that

|A? — A%| < Celz| A2 in By, (2.2.33)

where C always denotes a universal constant. In particular, the functions A and Ag are
comparable for ¢ small. Using that Lu < 0, following [52], it is not hard to show that

|D*u| < —Ctr(A(0)D*u) + C Ay + Celz||D?u| + Ce|Vu|  ae. in By (2.2.34)
First we prove the Hessian bound (2.2.31]). Multiplying (2.2.34]) by ( and integrating

in By

/ |D*u|¢ dx < —C’/ tr(A(0)D*u) (dz + C Ao (dz
Bf Bf Bf
: : : (2.2.35)

—l—C’s/ |xHD2ude+C€/ |Vu| ¢ de.
Bf B
Integrating by parts, we have

—/ tr(A(0)D*u) (dz = / A(0)Vu - V(dx — / A(0)Vu - e, CAH™ !,
Bf By

0Bt

and substituting in ([2.2.35)), by uniform ellipticity,

/+]D2u]Cdx§C/+]Vu] |VC\dx+C/+A0Cdx+C’/ L [Vul(de

B Bi Bi = (2.2.36)

+Ce/ |:)3||D2u|(dx+06/ |Vu| ¢ de.
Bf Bf

Choosing g9 > 0 universal sufficiently small, we can absorb the Hessian term in the right-

hand side of (2.2.36)), and by ([2.2.33) (taking ¢y smaller) we deduce the first claim.

For the second estimate (2.2.32)), multiplying (2.2.34) by [Vu|4)¢ and integrating in
Bf

/ |D2u||Vu|A(0)Cdx < —C/ |Vu|A(0)tr(A(0)D2u) (dr + C/ AoVl a@) ¢dz
Bf BY BY

—I—CE/ |$||D2u||Vu|A(0)§dx+C€/ |Vul? ¢ dz.
By Bf
(2.2.37)

The first integrand in the right-hand side of ([2.2.37)) can be bounded by
1 .
—|Vulatr(A(0)D*u) < —édiv(]Vu|A(0)A(0)Vu) + CAo|Vula) a-e. in B (2.2.38)

78



Substituting (2.2.38)) in (2.2.37)) leads to

/ D[ V] o) d < —c/ div(|Vul a0y A(0) V) ¢ da + 0/ AoVl o) € da
Bf By Bf
+C€/ |x||D2u||Vu|A(O)Cdx+C€/ |Vul? ¢ du,
B Bf
and integrating by parts the divergence term, we obtain the inequality
/ |D2u||VU|A(O)€dl‘ < C/ |Vu|2 (|VC| +€C) d:L‘+C/ A0|VU|A(Q)CdZL‘
Bf B B

—1—06/ |x||D2u||Vu|A(0)Cdx—I—C/ |Vul2¢dH" .
B 0B
(2.2.39)

Once again, choosing 9 > 0 universal small, we can absorb the “Hessian times the gradient”
error in ([2.2.39) into the left-hand side, and by (2.2.33]) we deduce the second claim. [J

Thanks to Lemma|2.2.1] we can get rid of the Hessian terms appearing in the right-hand

side of the first inequality (2.1.10) in Theorem [2.1.4}

Lemma 2.2.2. Let u € W3P(By), for some p > n, be a nonnegative stable solution of
—Lu = f(u) in By, withu =0 on *B{". Assume that f € C*(R) is nonnegative. Assume

that L satisfies conditions (2.1.3)), , and (2.1.5) in Q = B, and that
DA oo gy + [0l ooy < €

for some € > 0.
If e < gg, then

/ A*dz < C/ |Vul? d:E+C’/ [Vul?dH" !,
B;'/g B 9By

where g > 0 and C' are universal constants.

Proof. Let €9 > 0 be the universal constant in the conclusion of Lemma [2.2.1 Apply-
ing (2.2.32)) in Lemma with ¢ = |V(n?)| + en? € C¥Y(By) yields

[ D2l TV )]+ <)

Bl

<C [ 19U (D) + V) + ) do [ AVl (6P + o) da
By By

+c/ VUV ()] + en?) dHP L.
0B
(2.2.40)

Since |V(n?)| +en® = |n| (2|Vn| + €|n]), by Cauchy-Schwarz, the second term in (2.2.40))
can be bounded by

1/2 1/2
/ AIVU|(|V(n2)|+8n2)deC< A%fdx) ( / Yl (19 + 22) dx)
Bf Bf Bf
(2.2.41)
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Hence, applying ([2.2.40)) and (2.2.41)) to the Hessian errors in the right-hand side of (2.1.10)
in Theorem [2.1.4], we obtain

1/2
/ An*de < C (/ A*n? dx) (/ [Vul? (|Vn]? + £%n%) dx)
Bf Bf Bf

+C [V (Vi + D7) + 90 + ) de (2242
Bf

1/2

e / VPV 2] + en?)
0B

Therefore, by Young’s inequality, we can absorb the [+ A*7*da term in (2.2.42) into the
1

left-hand side. Choosing n € C°(B;) with 0 < 7 < 1in By and n = 1 in Bgjg, by the

universal bound ¢ < gy, we deduce the claim. O

Thanks to the preliminary lemmas above, we are now in position to conclude the proof
of Theorem 2.1.4

Proof of the boundary estimates (2.1.12)), (2.1.13)), (2.1.14)), and ( in Theorem [2.1.)
Once we obtain the boundary gradient estimate|2.1.12] the remaining 1nequahtles 1)

- and m will follow easily from Lemmas [2 El and [2 -

To control the gradient on the boundary, we proceed in two steps. First we employ the
Pohozaev trick to bound the L? norm of Vu on the lower boundary by the Dirichlet energy
up to Hessian errors. Secondly, we use Lemmas [2.2.1] and [2.2.2] to control these Hessian
errors and apply Simon’s lemma (recalled in Appendix @

Step 1. We prove that

IVl fanay,) < OO+ Vulliapy,, + CellD*ul [Vulllsy, ).

where C is a universal constant.

Let n € C°(By)9). Integrating by parts, by the properties of v and the vector field N
defined in (2.2.3)), it is easy to check that

enlac) / Va3 o A
B

= /B+ div (|Vu|?4(O)N — 2(N - Vu)A(0)Vu) n* dx (2.2.43)

1

+ /B+ (Va2 )N — 2(N - V) A(0) V) - V(2) dia.

1

The divergence term in ([2.2.43|) can be written as

div (|VulsoN — 2(N - Vu)A(0)Vu) = —2(N - Vu)tr(A(0) D*u)
= —2(N - Vu)Lu + 2(N - Vu)(b(z) - Vu) + 2(N - Vu)tr({A(z) — A(0)} D)
—2(N - Vu)Lu + Ce|Vul? + Ce|z|| D*u||Vul,
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where in the last line we have used the bounds [0 j(5+) < € and |A(z) — A(0)| < ¢|z| for
x € Bf". Tt follows that

eala / Il o A
9B
< —2/+(N - Vu)Lun?dz + C/+ IVul*(IV(n?)| +en?) dx (2.2.44)
B By
—f-C'e/ |z|| D*u||Vu|n? dz
Bf

and, thus, it remains to control the term —2 IBT (N - Vu)Lun?dz in (2.2.44)).
Since —Lu = f(u) in By, the primitive F(t) := fot f(s)ds of f satisfies
N VI[F(u)] = (N-Vu)f(u) = =(N - Vu)Lu,

and the first term on the right hand side of (2.2.44]) can be integrated by parts as

— /B+(N - Vu)Lun?dr = N - V[F(u)]n*dz = —/ F(u)(N-V(n?)de. (2.2.45)

+ +
Bl Bl

By the monotonicity of f, since v and f are nonnegative, we have |F(u)| < uf(u) = —ulLu.
Hence, writing L in divergence form Lu = div(A(z)Vu) + b(x) - Vu as in (2.1.6), by the
coefficient bound ||b]| oo (p+) < Ce we deduce

|F(u)] < —udiv(A(z)Vu) + Ceu |Vul. (2.2.46)
Using ([2.2.46)), we estimate the right-hand side of (2.2.45)) by

’—/B+ F(u)(N-V(n?) d:c‘ < —C/B+udiv(A(x)Vu)]V(nQ)ldx+C’£/B+u|Vu||V(n2)|dx,

1
(2.2.47)
and since |V (n?)| is Lipschitz, the divergence term in (2.2.47) can be integrated by parts
as

_/B+udiv(A(:1:)Vu)\V(n2)\dx = /B+ \vu\i,(x)\vmz)ydx+/B+uA(x)Vu-vyV(n2)|da:.
: 1 1 (2.2.48)

Therefore, combining (2.2.45)), (2.2.47)), and (2.2.48)), we deduce

- / (N V) Lun? de < / IVl [V () d 4+ C / uVul (ID(2)] + <[V (7)) da.
B B By

1 (2.2.49)
Moreover, we can bound the last term in (2.2.49) by Cauchy-Schwarz and the Poincaré
inequality (valid since u = 0 on 9°B;") as

[Vl (D7) + 9 ) da

1

1/2 1/2
<C (/B+ \Vu\zdx> (/B+ |Vul? (]DQ(UQ)] —{—s\V(nz)Dzdx) )

7/9

(2.2.50)
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Applying the bounds (2.2.49)) and ([2.2.50)) in (2.2.44)), by uniform ellipticity, we obtain

/80 X |VU|27]2 dHTL—l
Bl

§(1</B+

7/9

1/2

1/2
|Vu|2dx> (/ [Vul? (|D*(n?))| +5|V(n2)|)2dx> (2.2.51)
B;
+C |Vu!2(|V(n2)|+an2)dx+C€/ (]| D%l Vuln? da.
Bf BY

Finally, choosing n € C°(Br9) in (2.2.51)) satisfying n = 1 in Byj3 and 0 <7 < 1in By,
we deduce

/ |Vul?dH" ! < C’(l—l—e)/ |Vu|2d:v+05/ |z|| D*u||Vu| d,
B3, Bf B
which yields the claim.

Step 2. Conclusion.
Let €9 > 0 be the universal constant in the conclusion of Lemma [2.2.1] Applying this
result with a cut-off ¢ € C}(Bg)g) such that 0 < ¢ <1 and ¢ =1 in By, if € < g, then

D%l [Vl sy, < CIVulss )+ CUV s + CIAIVl g, (2252)

Hence, applying Cauchy-Schwarz in (2.2.52)) and by Lemma [2.2.2] we deduce

102l [Vl i) < ClIVu 2+ ClIVuIR gt (2.2.53)

)
Let § > 0. Using (12.2.53)) in Step 1 above, letting 5 := min{eq, d/C'}, we obtain

for e < es. (2.2.54)

||Vu||i2(303;/3) S 5”VU’H%2(3031-) + CHquiQ(BI")

Hence, by translation and rescaling of (2.2.54), for all y € 9B} and p > 0 such that
Bf(y) C B, we have

,0/ |Vul?dH™ ! < 5p/ Vul?dH" ! + C |Vul? dz
9°B;, /5(y) 9°BJ () B3 (y)
< 5p/ Vul?dH" '+ C |Vul?dz for e < e5.
DB} () B}
(2.2.55)

Since y € "By, we have y = (y/,0) for some y' € R""!, and the lower boundary
"B} (y) is simply the (n — 1)-dimensional ball B)(y') := {z € R*': [z — ¢/| < p} C
Rt = 0"R". By (2.2.55), we can apply the Slmon lemma to the subadditive quantity

B [ [Vu?dp!

Bl

on balls B C B} C R" ! = 9"R" to deduce the bound

/ |Vu?dH" ! < C/ |Vul?dz  for e < &, (2.2.56)
B} B

2/3
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for some universal 6 > 0. In particular, we may take g7 universal equal to €5 and this
concludes the proof of (2.1.12)).

Finally, to deduce the remaining Hessian estimates we proceed as in the proof of
(2.2.53). To prove , we apply from Lemma with a cut-off func-
tion ¢ € C(Bigjar) such that 0 < ¢ < 1 and ¢ = 1 in Byjr_i6/28 C Bigr, and by
Cauchy-Schwarz

HID2U|\VUIHL1(B;/>SCHW!I22 + +CIIWHL2803+ +CH«4HLQB+ )
1621 16727 T (2.2.57)

< CHVUHLQ B+ + CHVUHL2 aOB;-/S)a

Applying (2.2.56) to (2.2.57) now leads to (2.1.
Now, the bound ([2.1.14]) is easily obtained combining Lemma with the boundary
estimate (2.1.12). The final estimate (2.1.15]) follows from Lemma and the above. [

where in the last line we have used Lemma applied to the rescaled function u(3-).
3113)

2.3 Boundary W!?™ estimate

First we control the Dirichlet energy by the L' norm of the solution under a smallness
condition on the coefficients. This follows from Theorem and the interpolation in-
equalities of Cabré in [19] (recalled in Appendix |C| below).

Lemma 2.3.1. Let u € W3P(By), for some p > n, be a nonnegative stable solution of
—Lu = f(u) in Bf, with u = 0 on "By . Assume that f € C*(R) is nonnegative and
nondecreasing. Assume that L satisfies conditions (2.1.3), (2.1.4), and (2.1.5) in Q = By,

and
IDA| ooty + 11bll o) < €

for some € > 0.
If e < gg, then
IVullpasy,y < Cllullpasyys

where g > 0 and C' are universal constants.

Proof. We cover Bf/Q (except for a set of measure zero) with a family of disjoint open cubes

Q); C R% of the same side-length and small enough so that @; C BZ/?' The side-length
and the number of cubes depend only on n. Combining the interpolation inequalities of

Proposition 1| (with p = 2) and Proposition , rescaled from the unit cube to @);, with
6 = %2 for a given § € (0,1), we have

2
(Vul|?dz < 05/ | D?u||Vu| dz + 05/ \Vul?dz + C5~> % / u|dz | .
Qj Qj oF Q;

Since @); C Bzrﬁ, applying (2.1.13) from Theorem | for £ < g¢ we deduce

2
|Vul?dr < 05/ \Vuldz + C5 2% (/ |l dx)
Qj By By

Adding up these inequalities, we obtain

IVl Bty S CollVull3a e + Co~2 % ||ulf?, 5y ford€(0.1) ande<ep (23.1)
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For Bf (y) C By with y € 8°B{, the function u** := u(y + p-) is a stable solution to a
semilinear equation with coefficients AY* = A(y+ p-) and b¥* = pb(y + p-). In particular,
since p < 1, for € < gy we have

DAY || oo gy + 1697 || oo 51y < pE < €0,
1 1

and we may apply (2.3.1)) to u¥?, which yields

2
p”+2/ |Vu|?de < Cdp"”/ \Vul? dz + C6 % (/ |ul d:r) :
B}, () B (y) Bf (y)

/2

hence

pn+2 /
B+

Vaf de <Cop? [ [Qutdn o C5E Julf
()
p/2

B (y) (2.3.2)
for all Bf(y) C By with y € 0°B; and § € (0,1).

To deduce the desired bound, we must combine ([2.3.2)) with the following interior estimates
derived in [52, Proposition 1.3]:

pn+2/ [Vul>dz < Cllulf?, (B for all B,(y) C By . (2.3.3)
n/2\Y

We now claim that for all balls B,(y) C B; (not necessarily contained in By) and every
5 € (0,1), we have

P / \Vul? do <CSp™+? / Vul dz +C5 % ull}, ey (2.3.4)
ORTNB,, /2 (y) ORLNB,(y)

This is achieved by a simple covering argument. The key observation is that R} N B, /2(y)
can be covered by a dimensional number of balls {B,/16(y;)}: and {Bs,/16(2;)};, where
y; are such that B,s(y;) C R% N B,(y) C By are interior balls, while z; € IR’} satisfy
By, s(2)) € Ry N B,(y) C By. Applying (2.3.3) to the interior balls and (2.3.2) to the
boundary badls7 it is not hard to deduce ([2.3.4). For more details, we refer the reader to
the proof of Lemma 8.2 in [20].

By (2.3.4), applying Simon’s lemma to the subadditive quantity B +— HVuH%Q(Rim B)
now yields the claim. O

Following ideas from [24], the higher integrability estimate in Theorem will now
be a direct consequence of the Hessian estimates in Theorem and of Lemma [2.3.1]

Proof of Theorem [2.1.1]. There are three steps in our proof. First, by the divergence theo-
rem and Theorem , we control the surface integral of [Vu|? on every level set of u by
the Dirichlet energy. Secondly, using coarea formula, Holder, and Sobolev inequality, we
will bound the L?*7 norm of the gradient by the L? norm. Finally, Lemma [2.3.1] will yield
the final estimate in terms of the L' norm of the solution. All these bounds are shown
under a smallness condition on the coefficients which is removed in the last step.

Step 1: We prove that, if € < g, then for a.e. t € R we have
[ VPt £ OVl
{u t}ﬁBl/Q
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where g9 > 0 and C are universal.

Since |div(|Vu|Vu)| < C|D*u||Vul, by in Theorem , for € < g¢ we have

ldiv (IVul V)| sy ) < OVl 5y, (2.3.5)

Consider a cut-off function n € C2°(Byy7) with n = 1 in By, and 0 < < 1. By the
divergence theorem, for a.e. t € R we have

/{ v
u=t}N

1/2

S / |VU|2772 dHn_l
{u=t}NB; N{Vu#0}
= —/ div(|Vu|Vun?) dx—/ |Vul?n? dz
{u>t}NB; N{Vu#0} {u>t}Nd9 B N{Vuz0}
< / |Vu|2|V(772)|da:—|—/ |div (| Vu|Vu) |[n® dz
Bjﬁ B4+/7

and (2.3.5) now yields the claim
Step 2: We prove that, if € < gq, then

||VU||L2+w(Bl+/2) < OHVUHL?(Bf)v

where v > 0 is dimensional and €9 > 0 and C' are universal constants.
Multiplying by a constant, we may assume that ||Vul| 2 ) = 1.

Letting h(t) = max{1,t}, by the Sobolev embedding for functions vanishing on 3°B;",

/ dt/ dH" h(t)P|Vu| ™
R+ {u=t}nNB] N{|Vu|#0}

§|Bfrﬂ{u<1}|+/ wPde < C
+

By

(2.3.6)

for some p > 2. Choosing dimensional constants ¢ > 1 and 6 € (0,1/3) such that p/q =
(1 —6)/6, we obtain

/ ’vu’3739 dx :/ dt/ danlh(t)pqu(lfe)|vu’79+2(179)
Bt R+ {u=t}NBT, N{|Vu|#0}

1/2 1/2

0
< / dt / A" ()| V]!
R+ {u=t}NB; N{|Vu|#£0}

1-6
: /h(t)th/ dH"HVul? .
R+ {u=t}nBf,

By Step 1 and ([2.3.6)), it follows that

/ \Vu\3_30 dz < C,
B+

1/2

which was the claim.
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Step 3: Conclusion.
Combining Step 2 (rescaled) and Lemma [2.3.1 we deduce that our class of stable
solutions satifies
||vul|L2+7(BI"/4) < OHU”Ll(B;r) for e < &, (2.3.7)

where v > 0 is dimensional and 9 > 0 and C' are universal.

To conclude, we apply a simple covering argument. Let § € (0,1) be sufficiently small
such that

5 (IDAl (i) + 1l (o)) < 0. (23.8)

First, we cover the lower boundary 80332 by a finite number of balls Bs/4(y;) with y; €
"By, taking § > 0 smaller if necessary so that Pg(yi) C Bi. Next, we cover B, \
(Ui Bs/a(y;)) by balls B5/y(zi) with a smaller radius § > 0 such that Bj(z;) C Bf. Thus we
obtain a covering of Bf“/Q by half-balls {Bgr/ +(i) }i (centered at the boundary) and interior
balls {B5,(2:) }i, satisfzing Bj (y;) € Bf and Bj(z;) C By, respectively. Notice that, by
(2.3.8)), the radii § and ¢ as well as the number of balls depend only on n, ¢, ||DA||LOO(Bl+),
and Hb|’L°°(BI+)'

Thanks to (2.3.8), the function u(y; + d-) vanishing on 9°B; is a stable solution of a

semilinear equation in By, with coefficients Av® = A(y; 4+ ¢-) and b¥° = § b(y; + -) such
that [|[DAY°| pe + [|0%° |~ < 0. From (2.3.7) now we deduce

IVl 257, ) < Collell sy oy (2:3.9)

where Cs depends only on n, ¢y, Cy, and 6. For the interior balls Bg/ 4(2:), we need the
following interior energy estimates from Theorem above (rescaled):

||VU||L2+7(B3/2(zi)) < Gsllullp1 (B (20 (2.3.10)

where C5 depends only on n, ¢y, Cp, and 5.

By (2.3.9) and ({2.3.10)), we finally obtain

Hvu|’L2+’Y(Bl+/2) < Z HVUHL2+7(B;4(%)) + Z HVU”LQH(Bg/Q(zi))

< Cs Y ullzr sy + C5 D lullo sy

< C’HUHLl(BfL)a

where the last constant depends only on n, co, Co, ||DA| e (pr), and [|bl| o pr). This
concludes the proof of the theorem. O

Remark 2.3.2. It is also possible to deduce a higher integrability of the gradient from
Lemma directly by applying Gehring’s lemma [59]. However, by that method, the in-
tegrability exponent in Theorem would no longer be dimensional (i.e., depending only
on n), but would additionally depend on the ellipticity constantsﬁ Thus, the techniques

“Indeed, combining Lemma with the analogous interior estimates in [52, Proposition 1.3], by
Poincaré’s inequality and a scaling and covering argument, it is not hard to show that the (say) even

1/2
reflection of Vu with respect to {z, = 0} satisfies (R’” fBR(I) |Vu|2) < CiR™™ fBzR(I) |Vu| for any

ball Bor(z) C Bi, where Cy = Ci(n,cp,Cp) is a universal constant. Applying Gehring’s lemma (for
instance, by Theorem 6.38 in [62]) we now obtain an estimate [[Vul,,z+ | < OHV“”LZ(BD for some
1/2

p=p(n,C1)>2and C =C(n,Cy).
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in [24] give a more precise control of the integrability exponent than Gehring’s lemma. For

instance, following the proof above, it is easy to see that one can take any v(n) < 3n4_2.

We conclude this section by stating a corollary of the higher integrability and Hessian
estimates that will be useful in the next chapter. It consists of two simple estimates on
annuli that can be proven by a standard covering argument, combining Theorem [2.1.1
(respectively Theorem and Lemma [2.3.1) with the analogous interior estimates The-

orem [1.1.1] (respectively in Proposition and Remark [1.3.4)) obtained in Chapter [1]

Corollary 2.3.3. Let u € W3P(By), for some p > n, be a nonnegative stable solution of
—Lu = f(u) in Bf, with u = 0 on 8°B. Assume that f € CY(R) is nonnegative and

nondecreasing. Assume that L satisfies conditions (2.1.3), [2.1.4), and (2.1.5) in Q = By,

and
DA oo 53y + 10l Loe 51y < €

for some e > 0. Let 0 < p1 < pa < p3 < pg < 1.
Then

||VU||L2+7(A;27,J3) < O&pi||u||L1(A;r1,p4

and

HDQUHLl(AjZ, ) < Cep,

3 uHLl(A+ )’

P1:P4

where C. ,, s a constant depending only on n, co, Co, €, p1, p2, p3, and py.
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Chapter 3

Boundary regularity in CH1 domains

This chapter establishes the boundary Hoélder continuity of stable solutions to semilinear
elliptic problems in the optimal range of dimensions n < 9, for C*! domains. We consider
equations —Lu = f(u) in a bounded C*! domain  C R™, with u = 0 on 9, where L is a
linear elliptic operator with variable coefficients and f € C! is nonnegative, nondecreasing,
and convex. The stability of v amounts to the nonnegativity of the principal eigenvalue
of the linearized equation —L — f’(u). Our result is new even for the Laplacian, for which
[24] proved the Holder continuity in C* domains.

3.1 Introduction

Let € C R" be a bounded domain and f: R — R a C! function. In this chapter, we
consider stable solutions u: {2 — R to the semilinear problem

—Lu= f(u) in$)
{ u=>0 on 0, (3.1.1)

where L is a second order linear elliptic differential operator of the form
Lu= aij(x)uij + bZ(ZE)UZ, (lij(l') = aji(x). (312)

We assume that the coefficient matrix A(z) = (a;;()) is uniformly elliptic in €, i.e., there
are positive constants ¢y, Cy such that

colp|? < aij(z)pip; < Colp|*  for all p € R™. (3.1.3)
This last condition is denoted by ¢y < A(z) < Cy. In addition, we will always assume that
ai; € C™(Q), b € L=(Q)NC°(Q). (3.1.4)

For some auxiliary results, we will further need that
b € C°(9). (3.1.5)
A strong solution u € C°(Q) NW2"(Q) of is stable if the principal eigenvalue of

loc
the linearized equation at u is nonnegative. Equivalently, the solution w is stable if there

is a function ¢ € W2 () satisfying

< .e. 1
{ Jup <0 ae. in €, (3.1.6)

>0 inQ,
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where J, :== L+ f'(u) denotes the Jacobi operator (the linearization) at u. For variational
problems, the stability condition amounts to the nonnegativity of the second variation. In
particular, the class of stable solutions contains (local and global) minimizers. Instead,
here we are interested in non-variational equations as above. For fundamental properties
of the principal eigenvalue of linear non self-adjoint operators such as J,, we refer to the
classic work of Berestycki, Nirenberg, and Varadhan [9).

The aim of this chapter is to investigate the regularity up to the boundary of stable
solutions to . Here, the question reduces to showing that solutions are bounded, since
the linear theory then allows to prove further smoothness properties. Our present work
extends the boundary regularity results of Cabré, Figalli, Ros-Oton, and Serra [24] and
of Cabré [19] for the Laplacian to the above operators with variable coefficients. When
n > 10, examples of singular stable solutions have been known for a long time. In the
breakthrough article [24], the authors solved the long-standing conjecture: if n < 9, then
all stable solutions are bounded (when L = A). Their proof was quite delicate and relied
on a contradiction-compactness argument which did not allow to quantify the constants in
the estimates. An alternative quantitative proof has been recently found in [19], although
it only applies to the Laplacian in flat domains. Generalizing and combining ideas form
these two works, we will give, for the first time (even for the Laplacian), a quantitative
proof valid in curved domains.

For L = A, a key assumption needed in [24] was for the domain to be of class C3. As
we explain next, our analysis will allow us to weaken this condition to a C'! regularity
assumption. For this, starting from a curved boundary, we flatten it out (locally) by
a change of variables. This transformation does not alter the semilinear nature of the
equation but modifies the coefficients, which now involve first and second order derivatives
of the flattening map. Namely, the new coefficients a;; include first derivatives of this map,
while the b; contain second derivatives. Now, the crucial point is to obtain universal a
priori estimates independent of the nonlinearity (in the spirit of [24]) and having a specific
dependence on the coefficients. Our bounds will depend only on the ellipticity constants
in and on the norms [|Va;| L~ and ||b;||~ of the coefficients, corresponding to the
flattening map of a C'! domain. As mentioned above, thanks to a device of [19] for flat
domains, our estimates in the new coordinates will all be quantitative. Combined with the
interior bounds that we established in [52], they will yield a global estimate.

We believe that our ideas can also be applied to study the boundary regularity of
stable solutions for other equations. Our method provides a robust, direct way of proving
quantitative estimates up to the boundary. In particular, when L is the p-Laplacian, we
could extend the optimal interior bounds of Cabré, Miraglio, and Sanchén in [25] up to the
boundary. By contrast, the previous work [24] relies on an intricate blow-up and Liouville
theorem argument. The authors of [24] need this in order to apply a result of theirs only
available on a flat boundary, which they could only prove by contradiction-compactness.
This critical step does not allow them to quantify the constants in their inequalities.

Variational problems have a long history of regularity results for stable solutions, start-
ing with the pioneering work of Crandall and Rabinowitz [44] in the seventies. For expo-
nential and power nonlinearities, they showed that stable solutions are bounded in smooth
domains when n < 9 (see also Joseph and Lundgren [64] for an exhaustive analysis of
the radial case). Their result is optimal, since the logarithm u(z) = log(1/|z|?) € W, *(Q)
solves (in the weak sense) with Q = By, L = A, and f(u) = 2(n—2)e", and is stable
for n > 10. This last fact follows immediately from Hardy’s inequality. Surprisingly, [44]
appears to be the only variational paper where variable coefficients have been considered.
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Namely, the a priori estimates in [44] apply to self-adjoint operators in divergence form,
with merely bounded coefficients. However, the methods used cannot be extended to treat
more general nonlinearities.

The motivation for considering exponential nonlinearities in [44] came from problems in
combustion theory, namely, from the so called explosion or Gelfand problem [60] (recalled
in Subsection below). In the nineties, Brezis [11] asked whether the optimal dimension
could be the same for more general nonlinearities. He was interested in a natural class of
nonlinearities for which the Gelfand problem admits stable solutions, namely: nonnegative,
nondecreasing, convex, and superlinear ones. This question motivated a series of works
trying to establish global a priori estimates for stable solutions to in the model
case, i.e., when L = A. First, Nedev [78] proved their boundedness for n < 3. Then,
Cabré and Capella [21] reached the optimal dimension n < 9 in the radial case. Later,
Cabré [16] and Villegas [95] showed the boundedness when n < 4. Afterwards, Cabré and
Ros-Oton [27] proved the boundedness for n < 7 when € is a domain of double revolution.
Finally, Cabré, Figalli, Ros-Oton, and Serra [24] solved the conjecture in C*® domains.

Concerning non-variational problems, there is only one paper, to the best of our knowl-
edge, studying the regularity of stable solutions in our setting. In [40], Cowan and Ghous-
soub consider operators of the form , assuming that a;; = d;; and b; € C*° (Q), where
Q) C R"™ is a smooth bounded domain. They showed that stable solutions are bounded
when n < 9 for the exponential nonlinearity. In particular, adding an advection term does
not modify the optimal dimension in this case. This is in accordance with our present
work, where our mild smoothness assumption on the coefficients guarantees the invariance
of the optimal dimension for general nonlinearities. It is worth noting that the interest
of the authors in [40] was in singular nonlinearities appearing in the modeling of MEMS
devices, namely, nonlinearities f = f(u) defined for u € [0, 1) which blow up at u = 1.

Finally, we would also like to mention the recent work of Costa, de Souza, and Montene-
gro [38] for a more general non-variational setting. In that paper, the authors consider the
Gelfand problem for systems of equations including operators of the form (3.1.2). While
they are mostly concerned with the existence of stable solutions to this problem, they also
address the question of regularity, but only for the Laplacian. More precisely, they study
stable solutions u: R” — R™ (with m > 2) of —Au = F(u), where F': R™ — R™ satisfies
natural assumptions analogous to ours. In the radial case, they are able to show that they
are bounded for n < 9, which is the optimal dimension for scalar equations. For convex
CY! domains, they show their boundedness for n < 3 by adapting the interior estimates of
Cabré [16]. We believe that our techniques can also be used to reach the optimal dimension
for systems of equations in any C! domain.

3.1.1 Main results

Our main result provides two types of a priori estimates for strong stable solutions on
domains of class C. The first one is an energy estimate valid in all dimensions. It has
been announced in the previous chapter (Theorem above), where we have proved it
in flat domains (see Theorem [2.1.5] above or Theorem below). Here, we will complete
the proof, which involves a covering and approximation procedure. The second estimate
is a bound of the Holder norm in the optimal range of dimensions n < 9. As usual, here
and throughout the chapter, when we write C' = C(...) for a constant C' we mean that C'
depends only on the quantities appearing inside the parentheses.
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Theorem 3.1.1. Let  C R" be a bounded domain of class CY* and let L satisfy condi-
tions and in Q2. Assume that f € C*(R) is nonnegative, nondecreasing, and
conver.
Let u € C°(Q) N W2M(Q) be a nonnegative stable solution of —Lu = f(u) in Q, with
u =0 on 0N.
Then
HquLHv(Q) < CHuHLl(Q), (3.1.7)

where v = y(n) > 0 and C = C(Q,n,co, Co, || Vai;|| o), ||bil| L)) In addition,
[ullgam) < Cllulleey — n <9, (3.1.8)
where o = a(n, o, Cy) > 0 and C' = C(2,n, co, Co, || Vaij|| Lo @), [|bi|| L= (0))-

The proof of Theorem |3.1.1| relies on analogous boundary estimates in half-balls, given
next, as well as in the interior bounds from Chapter |1, As before, below, we always write
R} = {z € R": z,, > 0} and, for each p > 0, we let

B: =R} NB,.
Moreover, for any open set €2 C R}, we denote its lower and upper boundaries by
0 ={z, =0}N9N, 9"Q=RLNIN.
The Holder estimate will be a consequence of the following:
Theorem 3.1.2. Let L satisfy conditions , , and in Q= Bf". Assume

that f € C1(R) is nonnegative, nondecreasing, and convex.
Let uw € W3P(BY), for some p > n, be a nonnegative stable solution to —Lu = f(u) in
By, with uw =0 on "By .
Then
el < Olellsiegy <9, (3.19)
where o = a(n, ¢y, Cy) > 0 and C = C(n, ¢y, Cp, ||vaij||L°°(Bl+)v ||bi||Loo(Bfr)).

Remark 3.1.3. In contrast to Theorem [3.1.1above, here we require additional hypotheses
on the solution and the coefficients. Namely, we need third weak derivatives of u to remove
the nonlinearity from the stability condition, making our bounds independent of f. We
further need the continuity of b; up to the boundary, assumption , to control certain
surface integrals over 9° B]" appearing in the proof.

To prove the estimate in C'! domains from the one in half-balls, we carry out an
approximation and flattening procedure. We consider an exhaustion by smooth domains
Q. and, in each of them, we construct a stable solution u; to a semilinear equation with
more regular coefficients. The smoothness of the data will guarantee that wuy, is in WP (€,
and hence, flattening the boundary 92, we may apply Theorem [3.1.2] Thanks to the C1*
regularity assumption, the constants in the bounds for wu; in half-balls will be independent
of k. By convexity of f, the functions u; converge to the original solution and taking limits
we deduce the theorem.

As mentioned above, the energy estimate in C%' domains uses the analogue
result in half-balls. In the following result from Chapter (see Theorem, we obtained
such a bound via Hessian estimates for stable solutions in the spirit of Sternberg and
Zumbrun [91]. To prove Theorem|3.1.2] we will need both the energy and Hessian estimates.
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Theorem 3.1.4 (Theorem [2.1.4)). Let L satisfy conditions (3.1.3)), (3.1.4)), and (3.1.5) in

Q = By. Assume that f € C*(R) is nonnegative and nondecreasing.
Let uw € W3P(BY), for some p > n, be a nonnegative stable solution to —Lu = f(u) in
By, with uw =0 on 3°B; .

Then
11Vul D2l 15, < ClIVul2 51 (3.1.10)
and
”VUHLHW(B;Q) < C”UHLl(B;r)a (3.1.11)

where v = ~(n) >0 and C = C(n, co, Co, [[Vaij|| poo 1y, 103l o< (7))

3.1.2 Application: Regularity of the extremal solution in C!!
domains.

Let f: [0,+00) — R satisfy f(0) > 0 and be nondecreasing, convex, and superlinear at
+00, meaning that

u—+oo U

Given a constant A > 0, we consider the problem

—Lu=Af(u) in$
u>0 in O (3.1.12)
u=>0 on 0,

where 0 C R" is a O'%! bounded domain, and L satisfies conditions and in
Q.

The boundary value problem (3.1.12)) is the Gelfand problem mentioned above. It was
first presented by Barenblatt in a volume edited by Gelfand [60]. Originally, (3.1.12)) was
introduced to study ignition and explosion phenomena in the theory of thermal combustion.
In that framework, u can be understood as the temperature of a combustible mixture, while
A measures the relative strength of the reaction f(u) with respect to the diffusion-advection
processes modeled by L. When A is large, solutions are not expected to exist, which is
interpreted as the occurrence of an explosion.

Stable solutions play a prominent role in the Gelfand problem, as evidenced by the next
proposition below. For an account of the history and references for , we refer the
reader to the monograph of Dupaigne [48]. Here, instead, we only recall a basic, well-known
result concerning the existence of solutions to .

Note that by the identification a;; € C%H(Q) = WH°(Q) we can always write our
operator L in divergence form

~

Lu = div (A(z)Vu) + b(z) - Vu, (3.1.13)
where g(x) = (E(x)) is the vector field given by
bi(x) = b;(x) — Opag;(x). (3.1.14)

In particular, since we always assume that Jga;; € L>(€2) and b; € L>®(Q2), we also have

31» € L>®(Q). The following result for non-variational problems has appeared in a slightly
different form in [8,38]. For the classical variational version, see, for instance, [11}/4§].
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Proposition 3.1.5. There exists a constant \* € (0,400) such that:

(i) For each X € (0,\*) there is a unique strong stable solution uy € C°(Q) "W () of
(3.1.12)). Moreover, we have uy < uy in 2 for A < X.

(ii) For A > A* there is no strong solution.

Assume moreover that R
divb € L™(9Q), (3.1.15)

so that the adjoint operator
L7¢ = div (A(2)V() = b(z) - V¢ — divb(z) ¢
1s well defined for ¢ € T/Vlicn(ﬂ) and has bounded coefficients. Then:

(iii) For A = \* there exists a unique L'-weak solution u*, in the following sense: u* €
LY (), f(u*)dist(-,0Q) € LY(Q), and

— / W ILTCde = N / fu)¢da  for all ¢ € W™(Q) with LT¢ € L™®(Q) and (|pq = 0.
Q Q

The solution u* is called the extremal solution of (3.1.12) and satisfies uy T u* as
AT AN

Remark 3.1.6. The uniqueness of u* is due to Martel [73]. Although he proved it in the
model case L = A, the same ideas extend to the operators considered in this chapter.

Remark 3.1.7. The additional regularity (3.1.15) of the drift /I;Z is needed in to
guarantee that v* € L'(Q) and f(u*)dist(-,0Q) € L'(€Q). For this, testing the equation
with the principal eigenfunction ¢ of L, by superlinearity of f, it is easy to show that

/ fluy)pde < C for A € (0,\"),
Q

where C' does not depend on \. By regularity ¢ € W%P(Q) for all p < oo, hence ¢ € C*(Q),
and by maximum principle ¢ > cdist(-,09Q), whence f(u*)dist(-,0Q) € L*(Q2). Now,
testing the equation with the unique solution to —L79 = 1in Q, ¥ = 0 on 952, we also have

/u,\dx:)\/f(u,\)ﬁdx for A € (0, \*).
0 0

Again, by regularity ¥ < C'¢, and using the inequality above, we conclude that u* € L'(Q).

Since, a priori, the extremal solution u* is only in L'(Q), it is natural to investigate
further regularity properties. In this direction, Brezis and Vézquez |14, Problem 1] asked
whether the extremal solution for the model operator L = A was always in W;"*(12), this
being the natural energy space of the variational problem. Similarly, as explained above,
Brezis [11, Open problem 1] asked if the extremal solution u* was always bounded for
n < 9. Both of these questions were answered positively by Cabré, Figalli, Ros-Oton, and
Serra [24] for the Laplacian in C® domains. For this, they applied their a priori estimates
to the classical stable solutions {uy}x<x+ and, using that they are bounded in L*(Q), they
passed to the limit as A T A\*. By this same procedure, our main theorem, Theorem (3.1.1],
extends their result to operators with coefficients in C''"' domains:
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Corollary 3.1.8. Let Q C R" be a bounded domain of class C*' and let L satisfy condi-
tions (3.1.3)), (3.1.4)), and (3.1.15)) in 2. Assume that f € C*(R) is positive, nondecreasing,

conver, and superlinear at +o00.

Then the extremal solution u* to (3.1.12) is in WOI’HW(Q) for some v = y(n) > 0.
Moreover, if n <9, then u* is bounded (and hence is a strong solution in W2P(Q) for all
p < 00).

3.1.3 Structure of the proof

By approximation, it will suffice to prove Theorem [3.1.1{in smooth domains. Flattening the
boundary, we further reduce the problem to half-balls and, hence, the core of the proof is to
show the Holder estimate in Theorem [3.1.2, Moreover, by a scaling and covering argument,
we may assume that the operator L is close to the Laplacian, i.e., the coefficients satisfy
A(0) =TI and ||DA| L=~ + ||b]|z~ < &, with € small.

As in the previous chapters, to obtain a priori estimates, we will use the stability of
the solution via a more convenient integral inequality. Following the notation above, we
denote the norm induced by the positive definite matrix A(z) = (a;;(z)) by

|P|A(x) = (az'j(x)pipj)m for p € R"™.
In Chapter |1, we showed that if u is stable, then

A(z)

/ F(w)e de < / Ve LA @be)| dr forallE€ Q) (3.116)
Q Q

where the vector field b(z) = (b;(z)) is given by (3.1.14) above (and introduced in ([2.1.7)).
Using the integral stability inequality (3.1.16|) and thanks to the energy and Hessian

estimates in Theorem [3.1.4] we will be able to prove two key auxiliary results: Proposi-
tions [3.1.9] and [3.1.10] below, which we comment on next. Combined, they will yield the

Holder estimate (3.1.9)) in Theorem [3.1.2]

The first proposition provides a weighted L? estimate for the radial derivative

=V (r=la|)

o ]

in a half-ball by the L? norm of the full gradient in a half-annulus, under a smallness
condition on the coefficients. This bound requires n < 9 and will be essential in the proof
of the Holder regularity of stable solutions. As above, here and throughout this chapter, a
constant depending only on n, ¢y, and Cy will be called universal.

Proposition 3.1.9. Let u € W3P(BY"), for some p > n, be a nonnegative stable solution
of —Lu = f(u) in Bf", withu =0 on °By. Assume that f € C*(R) is nonnegative and

nondecreasing. Assume that L satisfies conditions (3.1.3), (3.1.4), and (3.1.5) in Q = By,

and
DA oo gy + [0l ooy S €

for some € > 0.
If3<n <9 ande < &y, then

/ r* M dr < C’/ r* 7" Vul? dz + Cs/ 37| Vul? dz
B B3 \By By

4p

for all p < 1/4, where eg > 0 and C' are universal constants.
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Although Proposition [3.1.9] requires n > 3, adding superfluous variables, we may be
able to use it to prove the C'“ estimate when n < 2 as well.

To prove Proposition , we use the integral stability inequality with ap-
propriate test functions. Letting € = cn in (3.1.16) with Q = B;, where c,  are smooth
functions satisfying ¢ = 0 on °B;” and suppn C By, if we integrate by parts, then (3.1.16))
becomes

/ cJ.cn?dr < / c® |V — %nA’l(x)b(a:)‘Z(x) dr. (3.1.17)
By Bf

By approximation, we may choose

2—n

c(z) =z-Vu(@) =ru, and n(z)=|z],2(C(@),

where ¢ € C°(By) is a cut-off. A test function of this type appeared for the first time in
the work of Cabré and Capella [21] for the Laplacian in the radial case. A similar choice
was used in [24] to establish the boundedness in C® domains. Our function is a linear
transformation of the latter one.

This choice of test function will lead to the desired inequality, but also produces
weighted Hessian errors that we must control. For this, we invoke Theorem which is
why we need the continuity of the coefficient b; € C°(B;") and the assumptions f > 0 and
f' > 0 on the nonlinearity. By contrast, for the Laplacian in C® domains, no such errors
arise, which is why the previous works [19}24] did not need any assumptions on f at this
step.

In the second proposition, we control the L' norm of our stable solution by the L!
norm of its radial derivative. This estimate is an extension of a device in [19] for the
Laplacian in half-balls, and it is also the key step which makes our proofs quantitative. In
addition to a smallness condition on the coefficients, this is the only place where we need
the assumption A(0) = I and where we use the convexity of f crucially (aside from the
approximation argument for C1'! domains). It is worth mentioning that such a tool is also
available for interior estimates, where the proof is entirely different and only requires f to
be nonnegative; see [19,52].

Proposition 3.1.10. Let u € W3P(B{"), for some p > n, be a nonnegative stable solution
of —Lu = f(u) in By, with u = 0 on °B;. Assume that f € C'(R) is nonnegative,

nondecreasing, and convex. Assume that L satisfies conditions (3.1.3)), (3.1.4), and (3.1.5)
in Q = B}, and that

AO) =1 and | DA pipp) + Bll sy < €

for some € > 0.
If e < eq, then

HUHLl(Bj\BjM) < CHUTHLI(B;L\BIL/Q)’

where g > 0 and C' are universal constants.

The proof of the Hélder estimate (3.1.9) in Theorem requires the previous results.

Combining the energy estimate (3.1.11) with Proposition [3.1.10| on dyadic annuli and
rescaling, it is easy to show that the weighted Dirichlet energy in a ball is controlled by

the weighted L? norm of the radial derivative in a larger ball. Applying Proposition m
and by hole-filling, we now deduce a decay of the former quantity, leading to a C* bound.
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3.1.4 Outline of the chapter

In Section [3.2] we prove Proposition [3.1.9] the weighted inequality for the radial derivative.
Section focuses on the proof of Proposition [3.1.10, controlling the solution by its radial
derivative. In Section [3.4] we obtain the Holder estimates in Theorem [3.1.2] Finally, in
Section [3.5) we proof our main result, Theorem [3.1.1}

3.2 The boundary weighted L? estimate for radial deriva-
tives

Here we obtain the weighted estimates in half-balls for the radial derivative leading to

Proposition [3.1.9, We will test the stability inequality (3.1.17)) with the functions

2—n

c:=x-Vu and n=r 2 (,

where ( € C2°(By) is a cut-off. This is a valid test function, since x - Vu = 0 on 0°B; .
Thus, the proof is essentially the same as in the interior case; see Chapter 1) or [52].
First we test with a generic cut-off 77, not necessarily a power function:

Lemma 3.2.1. Let u € W3P(By), for some p > n, be a stable solution of —Lu = f(u)
in By, with w = 0 on 0°B;", for some function f € CY(R). Assume that L satisfies
conditions (3.1.3) and (3.1.4)) in Q = B, and that

DA oo 51y + 10l Loe 51y < €

for some € > 0.
Then

[ 19 (0= 20 + - TP)) do
+ / ( —2(z - Vu)A(z)Vu - V(n?) — |z - Vu]2\V77\2A(x)) dx
B
<z [ Dl Vulaft e+ Ce [ 19 (P97 + (el +elof?)?) d,
Bt Bt

for all n € CX(By), where C' is universal.

Proof. We will test the stability inequality (3.1.17) with ¢ = x- Vu. First, we compute the
left-hand side of (8.1.17), i.e., [p+ (2 - Vu)J,[z - Vu]n* dz. Computing, we have

L[z - Vu] = zpai;(2)ug, + 2a:;(2)uy; + xpbi(x)uig + bi(x)u;  for ae. z € B, (3.2.1)

For the zero order term, integrating by parts and using the equation, we have

- f'(u)(x - Vu)?*n* do = - Vif(w)]- (z-Vuarn*dr = /B+ Ludiv {(z - Vu)zn*} dz
=— /B+ z - Viagj(z)uy] (z - Vu)n® do + /B+ bi(x)u; div { (z - Vu)z n°} dz,

(3.2.2)
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where in the last line we have integrated by parts again. Combining (3.2.1]) and (3.2.2)), it
follows that

/ (z - Vu)J,[r - Vu]n* do = / (z - Vu)Llz - Vu]n*dz + f'(w)(x - V) n* do
B} B Bf

= / 2(z - Vu)ag;(z)uyn? dz — / x - Vag(r) ug (v - Vu)n?dz
Bf

B
+ /+ Trbi (@) ug (z - Vu)n? dz + /+ bi(x)u; <(x - Vu)y® + div {(z - Vu)zn*} ) dz.
B B (3.2.3)
Notice that the first integrand in the right-hand side of can be written as

2(x - Vu)ag(z)u; = div (2(z - Vu)A(z)Vu — \Vu|?4(x)x) + (n — 2)|Vu|i(x)

(3.2.4)
— 2(z - Vu)0;a;j(x)u; + = - Va;(z)uu;.

Hence, substituting (3.2.4)) in (3.2.3)) we deduce

/B+(£E - Vu)Jylz - V] n? de

= /B+ div (2(z - Vu)A(z)Vu — \Vu|?4(x)x) n* dx + /+(n - 2)|Vu]?4(z)n2 dz

By

- /B+ ( — 20;a;5(x)u; (z - Vu) + 2 - Vagi(z) {uiu; — uy; (- Vu)}>n2 dz

+ /B+ bi(2)zpui (2 - Vu)n? do + /B+ bi(x)u; <(x - Vu)n? + div {(1’ -Vu)x 772} ) dz.
1 1 (3.2.5)

Thus, integrating by parts the divergence term in (3.2.5) and applying the coefficient
estimates ||[Vag;| e + [|bi||r= < €, we obtain the lower bound

/ (z - Vu)J, [z - Vu]n® do
BY
z —/ 2z - Vu)A(x)Vu - V(i) +/ Vi ((n =207 + 2 VP dr (3.2.6)
Bf Bf
- 6‘6/+ (IDZuHVuHaan2 + [Vullzln® + |Vu|21x\21v<n2>y) da.
Bl

On the other hand, testing the integral stability inequality (3.1.17) with ¢ = x - Vu, we
deduce the upper bound

/+(x - Vu)J,|[x - Vu]n? dz
Bl

S/ |z - Vu?
By

g/ 2 VuP [y dz + Ce [ [Vulle2(V(R)] + <) da.
B}

2

Vn — %nA_l(x)g(x)‘A(m) dx (3.2.7)

Combining (3.2.6)) and (3.2.7) and rearranging terms yields the claim. O
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Recall our notation for the radial derivative

T
r=|z|, urzm-Vu.

Given p € (0,1/2], we consider a cut-off ¢ € C(By,) with 0 < ( <1, (= 11in B,, and
V(| < C/p in supp |V(| C By, \ B,. For a > 0, by approximation, we may take the
singular test function n = 7~%2¢ in Lemma m (see Lemma above), which yields:

Lemma 3.2.2. Let u € W3P(BY), for some p > n, be a stable solution of —Lu = f(u)
in B, with w = 0 on 0°B;", for some function f € C*(R). Assume that L satisfies

conditions (3.1.3)) and (3.1.4)) in Q = By, and that
DA oo gy + [0l ooy < €

for some € > 0.
If 0 < a <min{10,n} — 2, then

(n—2—a)/ 7“_“|Vu|2dx—|—m/ ru2 dx
Bf 4 By

< C/ | Vul? dx+05/ 727 D*u||Vu| dz
BI\BF B3,

+ Ce/ (r'= +er* )| Vul* dz.
B,
for all p < 1/2, where C' is a universal constant.

The proof of this lemma is the same as the one for interior estimates in Lemma [1.5.4]
hence we omit it. Lemma now allows us to prove Proposition [3.1.9;

Proof of Proposition[3.1.9. Since 3 <n <9, we have that min{10,n} —2 =n — 2 and we
may choose the exponent a =n — 2 in Lemma [3.2.2] leading us to the inequality

(n —2)(10 —n) / T2—nu? dr
4 B;r

< C/ r?7" |\ Vul? dz + C’E/ " Du||Vu| do (3.2.8)
By,\Bj B3,
+ Ce/ (r3_" + 5r4_”) |Vul? dz
B,
for p <1/2.

It remains to control the weighted Hessian error in (3.2.8). For this, combining the
boundary “Hessian times the gradient” estimate (3.1.10)) in Theorem with the analo-
gous interior estimates in Theorem above, by a simple scaling and covering argument
we have

/ 47| D*u||Vu| do < C’/ 3| Vul>de  for all § € (0,1) and € < &,

B} ,\By ), BI\B

+
5/8

(3.2.9)
where g > 0 and C' are universal. Letting § = 2°7%p in (3.2.9) and summing in k¥ € N, we
obtain

/ r*" D2l | Vu| do < C’/ r3"|Vul*dz  forall p<1/4ande<g. (3.2.10)
B3, Bf,

Applying (3.2.10) in (3.2.8)), using that (10 —n)(n —2) > 0, we deduce the claim. O
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3.3 In half-annuli the radial derivative controls the
function in L!

Here we take advantage of the homogeneity of the equation to control the L! norm of a
solution by the L! norm of its radial derivative. This is an extension of a device due to
Cabré |19] which provided quantitative proofs of the regularity of stable solutions for the
Laplacian in flat domains. Our proofs remain quantitative thanks to this idea.

Let 7 > 1 be a parameter close to 1. Given any function v: Bj — R, we denote its
L rescaling by v™ := v(7-). Consider the elliptic operator Lv = a;;(x)v;; + b;(x)v;, with
coefficients a;; € C™(B;") and b; € C°(B;"). For each 7, we define L™ to be the operator
given by the rescaling

Lv:= 7‘_2(1;—]- (z)vij + 7187 (2)v;. (3.3.1)

Our principal motivation for considering L” is the invariance property (Lv)™ = L™v". In
particular, given u € W3P(Bi") a solution to —Lu = f(u) in B, we have

— L™ = f(u") in B;r/T. (3.3.2)

Notice that if 1 < 7 < 1+ ¢, then this last equation is satisfied in Bf/(ué) C BIF/T. To

prove Proposition |3.1.10, we will take a derivative of (3.3.2]) with respect to 7.

Before giving the proof of the proposition, it is convenient to recall the following simple
corollary of the Hessian and higher integrability estimates proven in Chapter 2 Here
and throughout this section, we use the notation for half-annuli from [19], namely, for
P2 > p1 > 0, we let

Al =BI\BL ={zeR": 2, >0,p <|z] < pa}.
Corollary 3.3.1 (Corollary in Chapter [2). Let u € W*?(BY), for some p > n,
be a nmonnegative stable solution of —Lu = f(u) in B, with u = 0 on O°By. As-

sume that f € CY(R) is nonnegative and nondecreasing. Assume that L satisfies con-

ditions (B1.3), (B14), and (FLF) in Q@ = BY, and
I DAl ey + 1bll 5y <

for some e > 0. Let 0 < p1 < ps < p3 < pg < 1.
Then

“quLZJﬂ(A;szg) = Ce,pi UHLI(A;—LM

and

D%l 1 as, ) < Cop,

Hp) = UHLl(A+ )

P1:P4

where C. ,, is a constant depending only on n, cy, Co, €, p1, p2, p3, and py.

Proof of Proposition [3.1.7(} Considering the rescaled function u(g), we may assume that
we have a stable solution in By .

Let ¢ € C°(A45) be a nonnegative cut-off function with ¢ =1 in Ay 49. We consider
the function £ := x,,(, which satisfies

£>0in AZ57 &=0on BOAI5, £E=¢, =0on 8+AI5, and & =ux,in ALA.Q.
Multiplying (3.3.2) (rescaled) by & for each 1 < 7 < 1.1 and integrating in AI5, we have

/ (L"u")¢dx = — fw")ydx forall 7 €[1,1.1]. (3.3.3)
A

+ +
4,5 Als
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Differentiating (3.3.3)) with respect to 7 and integrating, we also have

&

Our claim will be a consequence of this last identity. For this, we first establish lower
bounds for the left-hand side of by using that L™u™ < 0. Later, with the help of
the stability inequality and the convexity of f, we obtain upper bounds of the right-hand
side. Finally, we will control the remaining Hessian errors by applying Corollary [3.3.1]

(L™u")¢ dx) dr = /A (f(u) = flu'")) ¢ da. (3.3.4)

+ +
4,5 4,5

Step 1. We prove that
d

e AIS(LTuT)f dr > cllullpaag, , o = Cllurllpag, )

4.7,4.8
— C€||DZUHL1(AZ5,5) - CgHVUHLl(AIM)

for all 7€ [1,1.1], where ¢ and C are universal constants.

By definition (3.3.1]), we have

/

for all 7 € [1,1.1].
On the one hand, since CLLTT = 771z - Vu", differentiating under the integral sign

d -2 T T
o {/Aj{sT aij(:c)uij §d:c}

- /A 7—3azj($)[x -Vu'l;j Edr — 2 /+ T‘%,Z(Qf)u[j &dx + / =3 Val (z)u, Edu

+ +
4,5 Als ALs
/.

L") édr — / T_QbZ-T(x)[:B -Vu']; &dx

+
Als

(LTu™)¢dx = / T %al (z)ul; Edo + / 7] ()] €dw (3.3.5)

+ + +
4,5 A4,5 A4,5

7 [z - VT €da — 2/
Afs
o
A

On the other hand, since supp&"/™ C Af ;. C Aj;5, by a change of variables

/

and taking a derivative

d d
— / b (p)uléde p = — /
dT Aj{,5 dT AIS.S

= —n/ 7Dy () V7T d — / 7D () - VEVT da (3.3.7)
A A

+ +
4,5.5 4,5.5
A

720 (2)ul € do — / 77207 (z)uf o - VEda,

+
Als

+
4,5

-3 T T —217 T
7%z - Vag;(z)ug; Edz + 2/ 7] (x)u] du.

+ +
4,5 Als

(3.3.6)

70 (z)ul € do = /+ b (z)(w;)"¢ dx = / T’”bi(a:)uifl/T dx

+ +
4,5 Afs Alss

T () ug YT dx}

+
4,5
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where in the last line we have undone the change of variables. Thus, combining (3.3.6|) and
(3-3.7), by (3.3.5) we deduce

d T, T
o {/AIS(L u )fdx}

:/ 7 [z - VT Eda — 2/ N L) Edx
AL

AI5
-
AI5
+(2—n) /
A

and hence, by the bounds 1 <7 < 1.1 and ||Vaj||z~ + [|bi]| 2= < €, we have
2t
dT AT

4,5
Next, we bound the two terms in the right-hand side of (3.3.8) by below.
For the first term, we write L™v = div (772A7(2)v) + 710" (x) - Vv in divergence form
as in (3.1.13]) and integrate by parts. Recalling that £ and £, vanish on 8+Aj{75, and £ and
z - Vu' vanish on 9° A5, integrating by parts twice we have

7%z - Val(v)ul; {do — /A+ 72 () [z - VuT; Eda

7207 (2)u] Edr — / 7730 (v)u] @ - VEda,

+ +
4,5 Als

(LTuT)gdx} > /A . T V] Edr — 2 /A . Y LT Eda 538)

= CellD*ull g, ) = CelVallag, -

/ T L7 [x - VuT] Eda
Als

- / 73 - Vur)div(A7(2)VE) do + / 7 (2) - V- Ve ede (339)
AL Afs

2 ~Cllurllpray, ) = CellDullaay, ) = CellVullag, -

where in the last line we have used that 1 < 7 < 1.1, as well as the uniform ellipticity and
the bounds ||Va;|[re + ||bi]| e < €.

The lower bounds for the second term in (3.3.8) are the most delicate. Given p; €
(4.1,4.2) and py € (4.8,4.9), we consider the solution ¢ of the mixed boundary value
problem

—Ap=1 1in A"

P1,02
_ 0 A+
Y= 0 on J APlaﬂQ
_ + A+
w, =0 on 0 Amm.

Notice that ¢ > 0 in A:;l p, by the maximum principle. Moreover, we have the a priori

bounds |¢| + |Vy| < C in7A;rl’ py» Where C'= C(n) is a dimensional constant, and hence

E>cp in AT (3.3.10)

p1,p27

for some small dimensional ¢ = ¢(n) > 0; for the details see [19, Appendix BJ.
Using (13.3.10) and by the nonnegativity of —L™u™ = f(u") > 0, we have
— / N L") Edr > c/ T Y =L"u") pdz. (3.3.11)
A

+ +
4,5 Agy 0o
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Since A(0) = I, we have |A7(z) — I| < e7|z| and writing
L' =7 2Au" + 772t ((A7(x) — D)D*u") + 7107 (2) - V7,

by the bounds for ¢, 7, and the coefficients, the right-hand side of (3.3.11)) can be further
bounded by below as

/ N (=L"u") pdx
A

+
P1,P2

2t [ (Al Ce [ (D el 490D (3312

+
P1:P2 P1,P2

> / (~A) gz — Cel| D%l s 4.y — CellVull s,

+
P1:P2

Following [19], we integrate by parts the Laplacian in (3.3.12) as

/A+ (—AuT)gpdyz;—/A+

u” dr — / (u™), dH"
o+ AL,

pP1:P2 P1:P2 P1:P2
> clullgas, = [ N daH = ) are
o+ B}, o+B,
>l = C [ hlare o [ e,
Ot BT, 0t By,

(3.3.13)

where in the last line we have used that 7p; < 1.1-4.2 < 4.7 and 7py > 4.8. Now,
combining (3.3.11)), (3.3.12), and (3.3.13]), we deduce

—2/ N L") Edr > cllull prar, ) — C/ lu, | dH"t = C |, | dH"
A, 47,48 o+ B, o+ B+

TP
= CellDull i ay, ) = CelVallna, -
(3.3.14)

Integrating (3.3.14]) in p; € (4.1,4.2) and py € (4.8,4.9), using that 7p; > 4.1 > 4 and
Tpe < 1.1-4.9 < 5.5, we finally obtain

—2/,4 T L) gde > cllullpar, ) — Cllurllpay, )

+ 4.7,4.8
4,5

(3.3.15)
— CaHD2uHL1(A;5,5) - CEHVUHU(AIM)-

Applying (3.3.9) and (3.3.15)) in (3.3.8) now yields the claim.

Step 2. We prove that for every § € (0,1) and g9 > 0, we have
| (= ) as
A,
_1_02+1
< Coy (Bllull s agy + 01Dl g, o+ 07725 el psgas, )
for all e < eg, where v = y(n) > 0 and C., depends only on n, ¢y, Cy, and .
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Let ¢ € C°(As951) be a nonnegative test function with ¢ = 1 in Ays. Since £ = 0
on JAj; and u — u'' = 0 on 9°Ay,;, the functions  and (u — u'')¢ are valid test
functions in the integral stability inequality with Q = B;".

Since f is nondecreasing, we have f’ > 0. By convexity f(u)— f(u'') < f'(u)(u—u'1),
hence, multiplying by &, integrating, and using the stability inequality (3.1.16) twice, we
obtain

Z;(ﬂw—fwMD&mé £(w)(u — ul)e de

+ +
4,5 Afs

S(Amﬁwgmj (Agm
S(L

4,5

(/.

3.9,5.1

1/2 1/2
f'(u) ((u—u'")g)* dsc)

1/2 (3.3.16)
V€ — %fA_l(x)g(flf)ﬁ(x) diU)

1/2
N2
‘V{(u —u'o} — L(u—ult)pA 1(3:)b(:r)‘A(x) dx) .
Using that [|€|lc1 + [|¢|lcr < C and the coefficient bounds, from (3.3.16) it follows that

| () = e
AL
< CU+2)|V—u) |, , )+ CO+Pu—u gy, O30

Coo IV (= w2 ag, , )

where in the last line we have applied the Poincaré inequality for functions vanishing
on 0014;9’5.1.
It remains to control the norm ||V (u — u1'1)||L2(A;9 . In (3.3.17). First we interpolate

between L' and L?**7. Letting ¢ = (1+7) , we have

1 1
IV (=t Dlaag, ) < OV gy g IV =D (3318)

5.1)
From ([3.3.18)), by Corollary we deduce
IV (u — UI.I)HL?(A‘*‘ CsoHuHI/q IV (u — ul.l)Hl/q/

3.9,5. 1) - LY(Af) LY (Ag5.1) (3.3.19)
< Slull prar,y + Cd UV (w = ! llpras, -
By Corollary (with § = §1+9/9), we also have
1900 = Dl sz, . (3:3.20)
3.3.20

i
< 051+q ||D2(U - ul.l)HLl(A + o B Hu o u ||L1(A3852)

Hence, applying (3.3.20)) in (3.3.19)), we obtain the following estimate for the Dirichlet
energy

190w~ oz, -
3.3.21
< dllull gz, + CeodllD?ullraz, .+ Ceod ™2 = |

3852)
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d

Finally, since <-u”(z) = ru,(rx), we have u(x) — u" =—r f1 (t2)dr and hence

||U - UI.IHLl(A;r.s,E»Q) S CHUTHLl(A;r.s,ale) S CHUTHLI(Aie')' (3322)

Using (3.3.22)) in (3.3.21)), and by (]3.3.17)) we deduce the claim.

Step 3. Conclusion.
Combining Steps 1 and 2 in (3.3.4)), for 6 € (0,1) and (say) ¢ < 1, we have
Collullraz,) +C<5+5)HD2UHL1 o) T CelVaull L ar

HUHLl(fﬁmg) =

(3.3.23)
+ o5 ||ur||L1(A+ )

Thanks to Corollary we can control the Hessian and gradient errors in (3.3.23))
by the L' norm of the function. Namely, we have [[D?ul[pia+, .y < Cllullpiaz,) and by

Holder’s inequality ||Vul| 14+ < ClVu|l o0y 4+ < Cllull71, 4+ - It follows that
L (A455) L (A4 ) L (AS 6)

5.5

12+’Y

[l 1 at i) S < O6l|ulf 1 afg T Co el 1 A7) for e <. (3.3.24)
Now, proceeding as in [19], if we write the function in terms of the radial derivative as
u(so) = u(to) — [T u,(ra) dr for s € (3,6), t € (4.7,4.8), and o € S*~!, then integrating in

6 o .
Jy 5" tds fa+Bl+ do it is not hard to show that

||”||L1(A§6) <C <||U||L1 Al 48) )+ ||Ur||L1(A;6)> . (3.3.25)
Combining (3.3.25)) and (3.3.24]), we deduce
’|U|‘L1(A;6) < CéHUHLl(A;b,) + 0o QiHuer A% ) for €9,

and choosing & > 0 universal small in this last inequality, we can absorb the L' norm of u
into the left-hand side, concluding the proof. [

3.4 Boundary (' estimate

We prove the Holder estimate in half-balls. At this point, the proof amounts to combining
Propositions and [3.1.10| with Theorem [3.1.4) to deduce a decay of the weighted

Dirichlet energy and applying a scaling and covering argument.

Proof of the Holder estimate in Theorem . We may assume that 3 < n < 9.
Indeed, when n = 2, we recover the estimate by applying Theorem to the function
w(wy, xe, x3) := u(we, x3), a stable solution to the elliptic equation cytiy,,, + Lu = f(u) in
B € R? where L acts only in the (x5, x3) variables. Similarly, when n = 1, one considers
the function w(xq, xa, x3) = u(xs).

Throughout the proof, C' denotes a generic universal constant unless stated otherwise.
The proof is divided in three steps. In Step 1, we prove the decay of the weighted Dirichlet
energy under the assumption A(0) = I. Later, in Step 2, we remove this assumption and
prove a C'* estimate in universally small balls. Finally, in Step 3, we deduce the theorem
by a scaling an covering argument.

105



Step 1: Under the assumption that
A0)=1 and ||DAHL<>0(Bj) + ||b||Lo<>(B;r) <e,

we prove that if ¢ < gq, then
/ 2" Vul? dz < C’||u||il(B+)p2a for all p < 1/16, (3.4.1)
By !

where g > 0, a > 0, and C' are universal constants.

First we write the weighted Dirichlet integral as an infinite sum on dyadic annuli,
applying Corollary on each annulus. We treat the case p = 1/2 and recover the result
for general p by rescaling. This is the same approach used for the interior estimates in
Chapter

Let rj := 277 for j > 0. Then

r?> "\ Vul|?dz = / r* "\ Vul?de < C 7“2-_"/ Vuzdx, 3.4.2
f, w30 [ Vi <Oy AT [ Wl 42

1/2 Tj+2o 41 Ti+2:Ti+1

and hence, we must control each of the summands in (3.4.2]).
Combining Corollary and Proposition [3.1.10 applied to the functions u(r;-) and
by Holder inequality, we have

7"]2-_”/ Vu?dz < Cr?_"/ uldr  for e < . (3.4.3)
A At

Ti+2 741 5+3°7

Therefore, using (3.4.3)) in (3.4.2), we obtain

/ r* 7" Vul? dz < CZT?_”/ u?dr < C/ r*Mulde fore <ep. (3.4.4)
B =0 At BY

1/2 Tj43:T)
Applying (3.4.4]) to the functions u(2p-), we deduce

/ r? M Vul?de < C r*"u?dr  forall p < 1/2 and € < &,
B

+
By,

and, by Proposition (with 2p in place of p), it follows that

/ r* 7" Vul? dz < C/ r* 7" Vul? dz + CS/ 37 Vul? dz
Bf B \B3, B

8p

for all p <1/8 and € < &.

(3.4.5)

Now, splitting the last integral into By, = (Bg, \ B}) U B, since 7*~" <" in B}, and
using that the bounds p < 1/8 and e < g are universal, from (3.4.5)) we deduce

/ r* " Vul? dr < C/ r* 7" Vul* dz + Ce/ r* 7" Vul* dz
By By, \B;

+
B,

for all p < 1/8 and € < &.
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Taking €y > 0 universal smaller if necessary, we can absorb the last integral into the
left-hand side, which yields

/ r? " Vaul? do < C’/ r* " Vul*dz  forall p<1/8 and e < . (3.4.6)
By

By, \B;
Hole-filling (3.4.6]), we also have

/+ r? " Vul? dz < 0/+ r? | Vul*dz  forall p<1/8 and ¢ < &, (3.4.7)
B B

8p
where 0 = HLC € (0,1) is universal. Iterating (3.4.7), for 8~**1 < p < 8% we deduce

1
/ 7?7 Vul? dz < 9’“/ r* " Vul? dr < 5/)20‘/ r* " Vul? dz,
BY BY

Bt
sk p 1

with o = —3logg 6 > 0, and hence
/ r2 | Vul? dz < C’p%‘/ r* | Vul*dz  forall p<1/8 and ¢ < &. (3.4.8)
BY B

Finally, we can estimate the integral in the right-hand side of ([3.4.8)) by splitting B =
(B \ B{)5) U B} s and applying (3.4.6) with p = 1/8 to bound the integral in the annulus,
which results in

/B+ r? " Vul|? do < C’p20‘||VuHL2(Bl+) for all p < 1/8 and e < &y. (3.4.9)
P

Applying the energy estimate (3.1.11]) in Theorem m (rescaled) to (3.4.9)) now yields the
claim.

Step 2: Assuming
IDA| ooy + 1l Lo 51y < €

we prove that if € < eq, then

) gu iy < Clulssp

where eg >0, a > 0, pg > 0, and C' are universal.
Notice that for each y € 3°B;" and each half-ball By(y) C B, there is a rotation matrix
R = R(y) € SO(n) such that the function u*(z) := u(y + \/LC—OAl/Q(y)Rx) satisfies u = 0

on °B;, and is a stable solution to a semilinear equation in By with coefficients
Avd(z) = RTATP(y) Ay + =AY (y) Re) A2 (y) R,
i (x) = %RTA*1/2(y)b(y + X/LC—OAl/Q(y)Rx).
The new matrix is uniformly elliptic & < Avd < S—g with A%?(0) = I, and the coeffi-

cients can be bounded by || DA»?| )+ 0] oo 5y < Cd <||DA||L00(BI+) + ||b||Loo(Bl+)>.
Choosing d > 0 universal sufficiently small so that C'd < 1, we further have

||DAy’dHLoo(Bl+) + Hby’d|]Loo(Bl+) <e forallyed B,

107



Since € < gg (with g9 > 0 as in Step 1), by (3.4.1) it follows that

/ P2 Vudd? dr < C||uy’d||il(31+)p2°‘ for y € °B; , and p < 1/8,
Bf
and using that r2=" > p*" in B, we also have

/ (Vu 4> do < Ofju??| 2otn=2 - for y € "By, and p < 1/8. (3.4.10)
+

2
5 (8P

Let us express (3.4.10]) in terms of the original function u. By the change of variables
z=y+ \/LC—OAlﬂ(y)Rx and by uniform ellipticity, using that B C AV2(y)R(BF), the
left-hand side of (3.4.10]) can be bounded from below by

Vw42 do > cd2_"/ |Vul*dz,

/B,,* o @ (3.4.11)
d\ /C—%p

where ¢ > 0 is a universal constant. Similarly, we also have Huy’d||L1(Bl+) < Cd™"|lullpa s

and hence, from (3.4.10) and (3.4.11)) we deduce

[Vul?dz < Cd’QHUHil(BDp"’Q”O‘ fory € °B , and p < 1/8. (3.4.12)

Bt ()
Cy
i/ e

We let py = % é—% Making d smaller if necessary, we may assume that B;rpo C B,

Dividing p by d, /& in (13.4.12)), using that d is universal, and by Cauchy-Schwarz we have

/B+( | |Vu|dz < C’Hu|\L1(Bl+)p”_l+“ for y € 8035;0 and p < 2pp. (3.4.13)
p \Y

With (3.4.13) on hand, we are finally ready to prove the boundary Hélder estimate.
Let © = (2/,2,) € B} C R" x Ry. Since u = 0 on 3By, by the Poincaré inequality

HUHLl(B;xn(z’,O)) < Ci’?nHVU”Ll(B;%(x/,o))- (3.4.14)
Applying (3.4.13)) with p = 2z, and y = (2/,0), from (3.4.14)) we deduce
HuHLl(B;xn(:c’,O)) < CHuHLl(BD(xn)’”a, (3.4.15)

By the interior Holder estimates from Theorem (see Chapter [1|) applied in the ball
B, (r) C Bf", we have

lull=(s,,, o) + (@) [Ulca,, p@) < Cllellnma, @) (@)™ (3.4.16)

where ae > 0 and C' are universal constants (since we are assuming a universal bound ¢ < g

on the coefficients). Since B,, (z) C B3, (z/,0), combining (3.4.16) and ([3.4.15)
[ull e, o)) + (@) [UlcoB,, H) < Cllullpss) (@) forz € By (3.4.17)

In particular, from (3.4.17) it follows that |u(z)| < Cllul|pi(p+(z)* in By, and we

have controlled the L norm of u in Bj. To bound the Holder norm in B} , consider
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T,y € B;:) such that x # y. Without loss of generality we may assume y,, < x,. On the
one hand, if |z — y| < x,/2, then from (3.4.17)) we deduce

ju(z) = u(y)|

iz — gyl = [U]Ca(Ezn/Q(x)) < C||U||L1(Bl+)-

On the other hand, if |z — y| > x,/2, then by the L> estimates in (3.4.17) it follows that

u(@) = u(y)] < ul@) +uly) < Cllull pgpy (@0)" + (n)®) < Cllull sy (@)
< Cllull g gy le = yI*

Combined, the two inequalities above yield a bound for [u] o (Bh): which was the claim.

Step 3: Conclusion.

Arguing as in the proof of the higher integrability estimate in Chapter [2, by a scaling
and covering argument and using the interior estimates from Chapter [T is is not hard to
deduce the theorem in its final form from Step 2.

O

3.5 Approximation and proof in C'! domains

Here we give the complete proof of our main result, Theorem [3.1.1] which establishes a
priori estimates in C™! domains. By an approximation argument (carried out in the proof
at the end of this section), it will suffice to prove this result in smooth domains.

First, we comment on the invariance of our class of solutions under general transforma-
tions flattening the boundary. This will allow us to reduce the problem in smooth domains
to proving estimates in half-balls, which have already been obtained in Theorem [3.1.2
above.

Given a smooth bounded domain €2 C R", we can always write it as the superlevel set
of a smooth function & € C*°(R"), namely,

O ={z €R": &(z) >0} = {d > 0}.

Moreover, ® can be chosen so that V® # 0 on 9Q; see Appendix [E]

Let o € 092. Upon rotating the coordinate axes, we may assume that V®(xy) =
On®(z0)e,, with 9,®(zy) = |V®(xg)| > 0. Then, writing x = (2/,z,) € R"! x R, the
map ¥(z) := ((z— o), aﬂ%&) is a local diffeomorphism around xy which flattens out the
boundary 0. More precisely, by a quantitative version of the Inverse Function Theorem,

we have the following:

Lemma 3.5.1. There are numbers 0 < Ry < Ry and p > 0 depending only on [|[V®||co.1gn)
and |||V ||| Lo (a0) such that

U(Bg, (20) N Q) C B

o2 © By C W(Bg,(z0) N Q). (3.5.1)

Proof. By a translation, we may assume that xo = 0 € 0€2. Since the map ¥ satisfies
U(0) =0 and DV(0) = I, choosing Ry > 0 small such that

|DVU(z) — DVU(2)| <1/2 for all z,z € Bpg,, (3.5.2)
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by Lemma 1.3 in [67, Chapter XIV] we deduce that for all y € Bpg, /s there is a unique
x € Bpg, such that U(z) = y. Thus, we obtain the second inclusion

B+

Using that [DV]coigny < [VO]corwn)|[|[VP| ™| e(oa), it is easy to check that condi-
tion (3.5.2)) is fulfilled if

Ry < (4[V®]coa@n|[[ VO™ oo o)) " (3.5.3)

To show the first inclusion in (3.5.1)), we proceed as above but considering the inverse
map U1 instead. If R; > 0 is sufficiently small such that

|IDU~HZ) -~ DV 1(2)| <1/2 forall 7,Z € Byp,, (3.5.4)
then, again by Lemma 1.3 in [67, Chapter XIV], we deduce
U(Bg, NQ) C By . (3.5.5)
For to hold in this case, it suffices to take R; > 0 sufficiently small such that
(DU go.1(pyp 4R < 1/2. (3.5.6)

It remains to estimate [DW71]00,1(32R1). Let 7 = ¥(x), y = V(y) € Bag,- If Ry < Ry,

with Ry as in (3.5.3)), then m < 2|||[V®| Y| 1= (a0) and hence

|DYH(F) — DY ()
V'e(x) - V'ey)I? | QIV'RW)P +[0.2(0)) 10,2 (x) — 0n2(y)[”
|0 ® ()2 |0n®()[?]0, D (y)[?
< (L4 6l VO oo ) | VR ™[ Zoe 0 N[ VRIH[Low 00) [V @] 01 oyl — I

<2

Moreover, under the same assumption on R;, we have
[ =y < [DY oo (B )T = T < (14 8V 7 [[ VR [[F e 90)) /217 — T1-

Combining the last two bounds, it follows that if R; < Ry is such that
-1
Ry < (16V2(1 + 81Vl |21 e 00 2] w00 [V Bl ay)  (3.5.7)

then (3.5.6]) holds, and hence (3.5.5) also.
Finally, choosing Ry, Ry > 0 satisfying (3.5.3)), , and 8R; < Ry, we may take
p = 4Ry, which concludes the proof of (3.5.1)). ]

Consider now the operator Lu(z) = a;j(z)u;; + bi(r)u; introduced in (3.1.2) acting
on functions u € C?(Bg,(19) N Q), with Ry as in Lemma In the new coordinates
7 = U(x), the function u = v o U~ satisfies

L = (Lu)(W~Y(7)) = 4y (2) Ty, + 0:(3)a;,
where the new coefficients are given by
a;j o V(x) = ap(x)0 ¥V, (x)0¥;(x)
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and
b; 0 W(z) = by(2)0 V() + aju(2)0%i(x)

If 0 < ¢y < A(z) < Cp, then, taking Ry = Ro(||V®||coa @ H\V@] Ylpe@n)) > 0 smaller
if necessary (uniformly in the norms of V®), the new matrix A(7) = (a;j(x)) is uniformly
elliptic with (say)

1 ~ 3
0< 500 < A(IL') < 500

If u is a stable solution of —Lu = f(u) in Bg,(zo) N2, then @ is a stable solution
of =Lt = f(@) in W(Bp,(z0) N Q) C R%. We have already shown that @ solves this
equation. To show that it is stable, notice that if ¢ > 0 is the function in the definition of
stability , then @ = ¢ o U~! satisfies the same condition with respect to L.

Finally, notice that the norms of the coefficients | DA|| .~ and |[b]|; involve the norms
|DA| e, [[b]|zoe, [[D®||1o0, and || D*®|| . This dependence will be crucial to extend our
results to C! domains, which are given by a Ct! = W2 function ®.

Now, thanks to all the preliminaries, we can finally upgrade our estimates in half-balls
to CY! domains by an approximation argument:

Proof of Theorem[3.1.1, We proceed in two steps. First, we prove the theorem in smooth
domains for solutions in u € W3?(Q), that is, with weak derivatives integrable up to the
boundary. Then, we approximate our C''' domain from the interior by smooth domains
and apply the first step on a suitable sequence of stable solutions.

As commented above (see also Appendix [E)), recall that given a bounded domain 2 C R™
of class C'!) there is a function ® € CV1(R") such that Q@ = {® > 0} and V® # 0 on
0. If © is smooth, then the function ® can be chosen to be C*°. The main purpose of
the function ® is to quantify the dependence of our bounds on the domain. In the proof
below, diam(2) denotes the diameter of 2, that is, diam(Q2) = sup, ,cq |z — y|.

Step 1: Under the additional assumptions that € is smooth, L satisfies (3.1.5)), and u €
W3P(Q) for some p > n, we prove that

[Vl L2y < Cllullp g

where v > 0 is dimensional and C is a constant depending only on n, co, Co, ||[DA||L=(q),
16/ o), V|l cor@ny, |[IVR] ™| 1o (a0), and diam(Q). In addition,

[ullca@ < Cllullpi — ifn <9,

where o > 0 is universal and C' is a constant depending only on n, cy, Co, ||DA|| L~
[bllz @, [V®]lcor ey, and [[VO] 1o

Let 0 < Ry < Ry be the functions of [[V®||co1gn) and [[|[V®| ™| L= (90) constructed in
Lemma .51 above.

Let 6 := Ry /3 > 0. Since 2 is bounded, it is contained in a ball of radius diam(2) < co.
Hence, we can cover Q by N balls {B;}; of radius 6, where N < Cdiam()"0~" for some

Indeed, since A(Z)p-p = A(z)D¥(z)p- DU (z)p, by ellipticity co| D (z)p|? < A(Z)p-p < Co|D¥(z)p|2.

Moreover, since |DW(x)p|?> = |p/|> + |§§(£J)) P+ (b((j)))pn\ , choosing Ry > 0 smaller (as before, with
the stated dependence) such that 10 < g)f(fo)) < ‘avgzg))‘ <1 11 and |g§£ ;‘ < 100, it is easy to check that

1p> < |D¥(z)p|*> < 3|p|* as claimed.
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dimensional C' E| We write 2B; to denote the ball centered at the same point but with twice
the radius. We label the balls B; in a way such that the first N’ < N are close to the
boundary, in the sense that 2B; N9 # ), and the remaining N — N’ are interior, i.e., they
satisfy the inclusion 2B; C €.

For each i < N’, by definition, there is a boundary point x; € 2B; N d2 and hence
B; C Bss(z;) = Bg,(z;). In particular, flattening the boundary as explained above and
applying the energy estimate (3.1.11f) in Theorem rescaled, we deduce

HVUHLQ"'“/(Bzﬂﬂ) < HVUHL2+7(BR1 (2:)NQ) < CHUHLl(BR2(:1:¢)ﬂQ) for all ¢ < N/, (358)

where C' = C(n, ¢y, Co, | DA Lo (), 1]l 2o (9): | VP co.1 ey, [[| VP 7| oo a02))- Therefore, by
(3.5.8) and interior estimates (Theorem above), we deduce

IVull 2@ < D IVullzoman + Y IVl 2o,

<N/ Y
<O Nl Bay@ore) +C Y lullpies,)
i<N' i>N
< CHUHL1(9)7

where C' depends only on n, ¢y, Co, | DA| re(e), [|b]e@), [V@[lcoi@ny, [[|VP]H L @00),
and diam(€2). The first claim follows.

Assume now that n < 9.

We prove the L™ estimate first. Let x € Q. If dist(z, 0Q2) < Ry, then x € By, (x) N
for some xg € 0€). Hence, flattening the boundary, by Theorem [3.1.2] we deduce

[u(@)| < [ullzBr, @o)ne) < CllullLiBa,n) < CllullLr @),

where C = C(?’L, Co, CQ, HDAHLoo(Q), ||b||L°°(Q)7 ||V(I)HC'071(]R”)7 H’V(I)|_1”Loo(ag)) Otherwise, if
dist(z,0?) > Ry, then by interior estimates (rescaled) we have

u(@)] < NlullLe (B, 2@) < CllullLrsg, @) < Cllulloo)

where again C' = C(n, ¢y, Co, | DA| L (), 1] 2o (92), | VO cormn), |[VP| Lo (a02)). The
two inequalities yield the desired L* bound ||u||r=) < Cllul|r1 ).

Next, we estimate the C* seminorm. Let z,y € ) with x # y and let 8= 2R,/3 > 0.
We distinguish three cases:

o If |z —y| > 5/2, then

|u(z) — u(y)]

o <207 (@ @) <2770 ull =@

and we may apply the L* estimate ||ul|z=(q) < C|lul|1q)-

2To see this, given k € N and R > 0, consider the set Ay gp = {Rl/k: | € Z with —k <1 < k}" C R".
Notice that A g is a discrete set with N = (2k + 1) elements. For each « € Bp, there is a y € Ay g such
that |z — y| < \/nik. Hence, if /ndt < k < \/ndt + 1, then B C Uyca, ,Bs(y) and the number of balls
can be estimated by N < (y/nf +3)" < (2y/n)" (%)n by taking ¢ smaller in terms of R and n.
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o If |z —y| < §/2 and (say) dist(z, Q) < 0, then z,y € Bso(x) C Bsg(wo) C Br, ()
for some xy € 9€). Hence, flattening the boundary, by Theorem we deduce

u(z) — u(y)|

<
|z —yl*

= [“]Ca(Bg/Q(a:)mQ) = [U]CQ(BR1 @ona) = CH“HLl(BRQ(a:o)m)

< Cllull 2y,
where C' has the same dependence as above.

o If [z —y| < 0/2 and min{dist(z, d), dist(y, 0Q)} > &, then z,y € Bsy(x) C Bs(z) C
(2 and by interior estimates (rescaled) we deduce

u(z) — u(y)]

|I — y|a S [U]CQ(ES/Q(I)) S OHUHLl(BS(m)) S C||UHL1(Q)7

where C' has the same dependence as above.

The three inequalities yield the bound
[ulcam < Cllulli@),

where C' = C(n, Co, Co, ”DAHLOO(Q)7 HbHLoo(Q), HVfIDHCo,l(Rn), |qu)|_1HL°°(8Q)> This con-
cludes the proof of Step 1.

Step 2: Conclusion: Approximation argument.
Let Q) = {®; > 0} be an exhaustion of Q = {® > 0} by C* sets, with norms satisfying

(9@ oy + 19| o) < C (35.9)

for some constant C' depending only on ® and €; see Appendix [E] o
For each k, let bY := b;*ny,, where (), is a regularizing sequence such that b% € C>(Q).
In particular, b¥ — b; locally uniformly in €. We define the operator

Ly = Qjj (:17)8” + bf($)au

where a;; € C%1(Q) is the same coefficient as in the statement of the theorem. By elliptic
regularity, all bounded strong solutions of the problem —Ljuy = f(ug) in Qf, up = 0 on
OO, belong to W3P(Qy).

We will distinguish the two cases f(0) > 0 and f(0) = 0.

Case f(0) > 0. Let g € (0,1) with ¢, | 0. For each k, we will construct a stable
solution wuy, € W3P(Q) to the problem

—Lkuk = (1 — ek)f(uk) in Qk
up =0 on 0f)

by monotone iteration starting at 0. This is the so called minimal solution of (3.5.10]
that is, the smallest positive supersolution of (3.5.10]), and it is well-known to be stable

[

3To prove that it is stable one argues by contradiction, considering ¢, the principal eigenfunction of
L+ (1—ex)f (ux) in Qg, and showing that u — d¢ would be a positive supersolution for § > 0 sufficiently
small; see [8].
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For the monotone iteration to converge, we need a barrier function._ We claim that
u € CO(Q) N W2™(Q) is a barrier for (3.5.10), in fact, we have u > 0 on Qj C Q and

loc
—Lku Z (1 — ek)f(u) in Qk
Indeed, using the equation satisfied by u and by monotonicity of f, we have
—Lyu — (1 —x) f(u) = exf(u) + (L = Li)u > €1.f(0) = [[b = b"[[ oo | Ve[ 2o )

and the right-hand side is nonnegative by choosing the regularizing sequence n; in terms
of ek, f(0), and ||Vug||p(q,) so that ||b — b¥||(q,) is sufficiently small. Here, recall that
by L? estimates we have u € C(Q) N W2P(Q) for all p < oo, and hence u € CH(Q,) for
all « € (0,1) and k € N.

Next, we carry out the monotone iteration. Let k£ € N and u,(go) = 0. For each [ € N,

we consider the unique solution ug) to the problem —Lku,(gl) = (1 - 5k)f(u,(€l_1)) in Q,

ug) = 0 on 0f). Since wu is a barrier, by maximum principle, it is not hard to show that

0< u,(f_l) < u,(j) < u in £, and by global regularity the monotone limit wy, := limye ug)
converges uniformly in C?(€;) norm and solves (3.5.10)). By construction, uy is below any
supersolution of (3.5.10)) and hence it is the minimal solution.

Since Q) C Q41 C £, by maximum principle we have
0 <up <uppr <u o in Q.

Let w*(x) := limy_,o ug(z) for z € Q. Using that u € C°(Q), by LP estimates we have
ur — u* weakly in I/Vlif(Q) for all p < co. Since u* < w in {2, we can extend u* up to the
boundary to a function u* € C°(Q) N W2P(Q). By weak convergence, it follows that u*
is a strong solution to —Lu* = f(u*) in Q, u* = 0. Moreover, u* is a stable solution. To
see this, taking a positive function ¢ € W2 (Q2) as in the stability inequality for u,

using that v* < u and by the convexity of f, we have
Jurp = (L+ f' () < (L+ f(u))p = Jup <O inQ

Finally, by the uniqueness of stable solutions for convex nonlinearities (see Appendix,
it follows that u = u*.

Applying Step 1 to the minimal solutions ug, by the bounds ||b¥|| 1, < [|bllr=()
and , and by the monotonicity of the sequence, for k > [ 4+ 1 we obtain

Vg2 ) < I Vugllzziven < Cllurlleey < Cllullig)-

Now, since Vu, — Vu uniformly on compacts, letting & — oo and [ — oo in this last
estimate and by monotone convergence, we deduce the higher integrability in C*! domains.
Assuming moreover that n < 9, by Step 1 applied to ug, for £ > [ 4+ 1 we have

[kl ooy < llurlloa@ry < Cllurllcion < Cllutlloie) = Cllufliq).

Hence, letting & — oo and | — oo, we deduce the Holder estimate in C'''' domains.

Case f(0) = 0. Without loss of generality, we may assume that v > 0 in €. Since 0 is
a stable solution, by Proposition we deduce that f(u) = u[L, Q]uﬁ and hence u is a
principal eigenfunction of L.

4Here we are following the notation in Appendix [F| namely, p1[L, ] denotes the principal eigenvalue
of L in © with the sign convention Ly = —pup.
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Since a;; € C(Q) and bf € L>(€,), by standard existence theory, there is a principal
eigenvalue py, := pi[Ly, Q] and eigenfunction ¢, € W2P(€,) for all p < oo, satisfying
@ > 01in Q, ||kl = llullo @), —Lepr = prepr in Qi, and ¢, = 0 on 08, Moreover,
recalling that a;; € C%*(Q,) and bF € C*°(€y,), we further have ¢, € W3P(€)) for p < oco.
In particular, since yy are stable, by Step 1 we have the bounds

Vol L2 < Cllullri), (3.5.11)

and
”SOkHCQ(sTk) < Ollullpry  ifn <9. (3.5.12)

To deduce the final estimates it suffices to extract a subsequence converging to u. For
this, we essentially follow the proof of Theorem 2.1 in [9]. Namely, by Harnack inequality,
for k > 1+ 1 we have ||¢x| =) < Crinfg, or < CillokllLi) < Cillullrrq), hence, by
interior estimates (up to a subsequence) p — ¢ weakly in I/Vlif(ﬂ) for some positive ¢ €
W2P(Q). Moreover, since ¢ € Wy (Q), the extension gy xq, is bounded in W, (Q)
and by compactness @y, — ¢ weakly in Wy **7(Q), hence strongly in L>*7(Q). In
particular, by strong convergence ||p||p1q) = limy ||@kllz1o,) = ||ullri@) and by weak
lower semicontinuity, from (3.5.11)), we deduce

IVl 2+2@) < Cllull Ly g)- (3.5.13)
By (3.5.12), using that ¢ — ¢ converges locally uniformly in €2, it is also clear that
lellca@ < Cllullie  ifn<9. (3.5.14)

Passing to the limit in the equation, we see that ¢ € Wy *t7(Q) N W2P(Q) solves
—Lyp = p*e where p* = limy, pq [Li, Q). In fact, u* = pi[L, Q] by the characterization of
the principal eigenfunction and the maximum principle.

It follows that both w and ¢ are positive principal eigenfunctions of L in €2, with
llullLr) = ll@llL1 (@), hence u = ¢ and (3.5.13), (3.5.14)) are already the claimed estimates.

[]
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Appendix A

Stability is not equivalent to the
integral inequality

Let u € C%(Q) be a solution to —Lu = f(u) in Q with v = 0 on 9. Recall that u is a
stable solution if
Jup=Lo+ f(u)p <0 inQ, (A.1)

for some function ¢ € C%(Q) with ¢ > 0in Q and ¢ = 0 on dQ. This is the stability
condition (1.1.3) presented in the Introduction and is equivalent to the nonnegativity of

the first Dirichlet eigenvalue of J, (with the sign convention J,p = —up). There, we also
showed that stable solutions satisfy the integral inequality (1.1.8)), which reads

/ fl(w)edr < / V¢ — %A‘l(a:)Z(x)fli(x) for all £ € C°(Q). (A.2)
0 0

Our goal in this appendix is to show that the integral inequality does not imply the
stability condition in general. The main reason is that the problem is not variational,
due to the drift in L. We also give conditions under which the equivalence holds. Namely,
writing the operator in divergence form Lu = div(A(z)Vu) + b(z) - Vu, we show that if
Ail(m)g(x) is the gradient of a scalar function, then the problem is variational and the two
conditions are equivalent.

First we write the integrals in as the quadratic form associated to a linear self-
adjoint operator. Integrating by parts, we have

[ (196 = 3ea7 @), - F0)€?) de = - [ ¢Tgan (A3)
Q Q
where ju is the operator

Ju§ = div(A()VE) = {4div(b(a)) + H0(@) 1) b+ F()E. (A4)

Hence, by the variational characterization of eigenvalues, (A.2)) amounts to the nonnega-

tivity of the principal eigenvalue of J,.
We can now state our example of a solution satisfying (A.2)) but not (A.1)):

Example A.1. Consider the operator Lv = Av —1—3(:76) - Vv with vector field

—X2€1 + T1€2
L
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For each constant ¢ > 0, we let f(u) = (A 4+ ¢)u + 1, where \; denotes the least Dirichlet
eigenvalue of the Laplacian in the unit ball B;.
If ¢ > 0 is sufficiently small, then the unique solution u to the boundary value problem

—Lu= f(u) in By
u=20 on 0B,

satisfies the integral stability condition (A.2)) but is not a stable solution, i.e., the stability
condition (A-T) does not hold[]

Proof. The problem for u is equivalent to solving

{ —Au—b(x) Vu— (M +cu=1 in B (A.5)

u=20 on 0B;.

Notice that the drift b € L*>(B;) has a weak derivative Db € LP(By) for 1 < p < 2, and
satisfies the identities |b( )] = 1 and div b( ) = 0 for a.e. © € B;. Moreover, since b is
tangent to spheres, the derivative b( ) - V vanishes on radial functions. In particular, the
principal eigenfunction of the Laplacian is also an eigenfunction of the adjoint operator
LT = A - div@(x) ) = A —b(z) - V, with eigenvalue \;. Since the point spectrum of
LT is discrete, for ¢ > 0 small, we deduce that \; + ¢ is not an eigenvalue of the adjoint
operator. The Fredholm alternative now gives that has a unique solution.

Let ¢1 and &; be positive principal eigenfunctions of J, and JNu, respectively. Since ¢,
and &; are positive in By, they must be radial. It follows that

Jupr = Ay + ()\1 + C)Spl —pipr and j;fl = A& + (>\1 +c— 1/4)51 = —m&,

where 1 and ji; are the least eigenvalues of each operator. By uniqueness, the functions are

multiples of the principal eigenfunction of the Laplacian. Therefore, we have pu; = —c <0
and fi3 = 1/4 — ¢ > 0 for ¢ sufficiently small. This means that u is not stable but (A.2))
holds, which was the claim. O

Next we investigate the relation between the failure of the equivalence and the form
of the drift b. Let ¢, € C%(Q) be the unique positive principal eigenfunction of .J, with
[¢idz = 1. In particular, the function satisfies ¢ > 0 in Q, ¢; = 0 on 99, and
Jupr = —p1p1, where pp € R is the least eigenvalue of J,. Consider a test function
£ € C=(Q). Multiplying J,¢1 by £2/¢; and integrating by parts in €2, we have

2 2 R 2
= [uenEae= [ (~a@ver v (£) 450 Eve+ 1@ ) ao
= [ (16v 10861y — 2406 Viogior - 9+ €6(o) - € Vogeor) da

l 2
—I—/Qf(u)f dz.

IThe function « can be given explicitly in terms of Bessel functions of the first kind 7, as

1
u(z) = 97 T 212 Tz (Vi +elel]) - 5
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Using that

€9 1og 013y — 24()¢ Vlogp - (VE - lSA—%x)B(x))

2

— |Ve - 4647 @)bla) ~ €V logen|[ — Ve~ JeA @ba)|
in the integral above, by (A.3) we obtain the identity
= / €T, du+ / Ve~ beA @hle) - €V logi || dn (A0)

Now, assuming the integral stability inequality (A.2)), we can minimize (A.3]) among
smooth functions & with £ = 0 on 9Q and [, £*dz = 1. The unique positive minimizer &

satisfies j;él = —1&1, where 7 > 0 is the least eigenvalue of T Letting £ = & in (A.6))
yields

—p1 = —[0 +/ [V (log& —logg) — %A,l(x)g(x)ﬁ(x)ff dz, (A7)
Q

and from (A.7) we see that we always have p; < ji7, with equality if and only if

Vlog (Sl) %A—l(x)ﬁ(x). (A.8)

This can only happen when the drift bisof a special form. Notice that the vector field from
Example is the curl of \/x? + 2% e3 and so, by the Helmholtz decomposition, cannot
be written as the gradient of a function.

Conversely, assume that b(z) = A(x)Vw(z) for some function w € C?(Q). In this
case, the problem can be cast in variational form and conditions and are
equivalent. Indeed, the solutions of —Lu = f(u) in € are critical points of the functional

= [, e (%]Vu]i(m) — F(u )) dz, where F(u) = [ f(t)dt. The integral stability

inequality (A.2)) amounts to the nonnegativity of the second Varlatlon

_E(utty) = /Q e (|9 — [(w)e?) do = - /Q o] da

since, letting ¢ = e~*/2¢ in this expression, we have

d2
d2t e

d2

a2t li=o

(urte2e) = [ (IVE = 3eVula)fyy, — ) dr = - [ elédn

In particular, since —fQ {Juf dx > ,ul||§||L2(Q and taking ¢ = ¢; to be the principal
eigenfunction of .J, above, we have

Ml/ew(m)W% dx = —/(ewﬂcpl)j;(ew/zgpl) dx Z ,Lfljl/ew(x)@% dx
Q Q Q

and we obtain the reverse inequality p > fi7.
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Appendix B

A trace inequality

First we prove a simple lemma to control the L” norm in the ball by the LP norms of the
trace and the gradient:

Lemma B.1. For p > 1 and u € W"(By), we have

el ) < 27 (el oz + IV alEoa,)) -

Proof. By approximation, we may assume that u € C*(B,). For r € (0,1) and ¢ € 8B,
we have u(ro) = u(o) — frl o - Vu(to)dt and hence

1
r"u(re) P < 207 u(o)|P + 2p_1r”_1/ |Vu(to)|? dt
. r (B.1)
< 2 Vu(o) P 4 27! / N Va(to) P dt.
0

Integrating (B.1]) in fol dr [, dH"!(0) now yields the claim. O
We prove a Sobolev trace inequality with best exponent:

Proposition B.2. For 1 <p <n, let p* := :—:;p. Then

(el (1 A G

for all v € WYP(By), where C is a constant depending only on n and p.

Proof. By approximation, we may assume that u € C*(B;). Recall the standard Sobolev
inequality
lullfes g,y < CUlullfogmy) + 1Vulllas,)): (B.2)

where pg := n%pp is the Sobolev exponent and C' depends only on n and p.
By the divergence theorem we have

/ P dHt — / divizluf Yz = n [ [uf dz+p* [ |l 2u(e - V) de,
631 Bl Bl Bl

whence

/ lulP" dH" T <n | |uf de+p* [ |ulf T V| de. (B.3)
831 Bl

By
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The last term in (B.3) can be bounded by the Hélder inequality as

p—1

* *7 _pP p
|u|p-1|w|dxs( ] 1>p”1dx) IVl

Bl Bl

and noticing that (p* — l)i1 = pg we deduce
* * *—1
[l o < e g+ P IVl ol (B.4)

Since p* < pg, by Hélder we have |Jul| 5,y < Cllul|rrs(s,), and applying the Sobolev
inequality (B.2) in (B.4]), we obtain the trace Sobolev inequality

1l o) < C Ul s,y + IVUlLs,), (B.5)

where C' depends only on n and p. Applying Lemma in (B.5)) now yields the claim. [J
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Appendix C

Two interpolation inequalities

We recall two interpolation inequalities in cubes by Cabré [19] (with elementary proofs in
that paper). In the first one, the LP norm of the gradient is bounded by a weighted L'
norm of the Hessian and the L” norm of the function:

Proposition C.1 ([19]). Let @ = (0,1)" CR", p > 1, and u € C*(Q).
Then, for every 6 € (0,1),

V0l g < Gy (311 IVul™ D2u gy + 7 lluluqgy )

where C, is a constant depending only on n and p.

Proof. We first prove the claim for n = 1. In this case, we have |u'(x¢)| = mingeoq |/ ()]
for some zg € [0,1]. For 0 <y < 5 < 2 < z < 1, since (u(y) — u(z))/(y — 2) is equal to v’
at some point, we have |[u'(z0)| < 3(Ju(y)| + |u(z)|) and integrating in y and z, we deduce

[ (z0)] < 6lull Lr0.).

Integrating = (|u/|)? from zy to z € (0,1), we obtain

1
W@ <p [P de )P
0
Now, applying the previous inequality, integrating in « € (0, 1), and by Holder, we deduce

11200,y < PP " 20,0y + 67 [[ull G0

Rescaling and covering, it is then easy to conclude the claim with a parameter 6 > 0.

For n > 1, we apply the last inequality to z, — u(z’,z,) for each 2’ € (0,1)"! and
then integrate in /. This leads to the claimed inequality with |ju,, ||, (@) on the left-hand
side. Applying this to the remaining variables and summing yields the claim. O]

By a simple covering argument, we also have the analogous estimate in half-annuli. We
state it for p = 1, since this is the form in which we will use it:

Corollary C.2. Let u € C2(Bf) and 0 < p1 < ps < p3 < ps < 1.
Then, for every ¢ € (0,1), we have

Hvu|’L1(Bg'3\Bj‘2) < Cy, <5HD2U||L1(B,,+4\B;1) + 671HUHL1(B;}'4\B3'1)) )
where C,, is a constant depending only on n, p1, p2, p3, and ps.
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Proof. We cover B_;; \ B;'Q by disjoint cubes @); of side-length ¢ > 0, with ¢ sufficiently
small such that Q; C B}, \B_;r1 Since € and the number of cubes depend only on n and
pi, applying Proposition in each cube and summing in j yields the claim. O

The second inequality controls the LP norm of the function by the LP norm of the
gradient and the L' norm of the function:

Proposition C.3 ([19]). Let Q@ = (0,1)" CR", p>1, and u € C*(Q).
Then, for every 6 € (0,1),
||“||I£p(Q) <C (5pHVu||1£p(Q) + 5%@71)”””121(@» ’
where C' is a constant depending only on n.

Proof. Let ug = ﬁ fQudx. By Poincaré’s inequality ||u — ugl/zrq) < Cpl|Vul|1r(g) and
hence
[ullr@) < llu = uollr@) + luelr@) < CpllVulle@) + llullLr@):

A scaling and covering argument then leads to the result. O]
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Appendix D

Absorbing errors in larger balls

We recall a celebrated device of Simon [89] which allows to absorb errors in large balls
when controlling quantities in smaller balls:

Lemma D.1 ([89]). Let § > 0 and Cy > 0. Let B be the class of all open balls B contained
in the unit ball By of R™ and let o: B — [0, +00) satisfy the following subadditivity property:

N N
o(B) < ZO’(Bj) whenever N € Z*, {B’}}_, ¢ B, and B C U B
j=1 J=1
It follows that there exists a constant 6 > 0, which depends only on n and 3, such that
of
p°o (Bya(y)) < 6p°0 (B,(y)) + Co  whenever B,(y) C By,

then
O‘(Bl/g) S OCO

for some constant C' which depends only on n and .
Proof. The idea is to obtain an inequality for the quantity
S = sup{p’0(B,2(y)): B,(y) C Bi}.

Given ¢ € (0,1/2), there are N = N(g) points y; € B2 such that By, C UN, B (y:).
Notice that B.(y;) C B;.

Let p > 0 and y € R” be such that B,(y) C B, and consider ¢ € (0,1/2) as above.
Since B,/2(y) C UiBepa(y + yi) and B.,(y + y;) C B,(y) C By, by assumption we have

p’o (B, (y)) < p° ZU(Bep/4(Z/ + i)

N
< 5P Z p°ePa(B., oy +yi)) +2°PNC,
i=1

<0e NS +2°PNC,
and hence, taking the supremum in p and y we deduce
S(1—0ePN) < 2°7PNC,.

Taking § > 0 such that e »N = 1/2, it follows that S < 2°%'e=PN(y, and hence the
claim. O]
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Appendix E

Approximating C11 domains by
smooth ones from the interior

In this appendix, we show that bounded domains of class C*! can be approximated by

smooth sets from the interior, satisfying certain uniform bounds. This is a well-known

result in the literature, and is valid more generally for domains of class C*® with k > 1

and a € [0,1]. We have included an elementary proof for the sake of completeness. Our

proof follows the approach suggested by Gilbarg and Trudinger in |63, Problem 6.9].
Recall the definition of C*! domains:

Definition E.1. A bounded domain © C R" is of class C1! if at each point o € 9 there
is a ball B = B,(x() and a one-to-one mapping ¥ of B onto U C R"™ such that:

(i) ¥(BNQ) C R
(i) (B NOQ) C IR
(iii) ¥ € C*(B) and ¥~! € CHY(U)

Equivalently, Q is of class C1! if each point of 9 has a neighborhood in which 9% is the
graph of a C1! function of n — 1 of the coordinates.

Every such domain can be written as the positive set of a C''! function. Namely, we
have:

Lemma E.2. Let Q C R" be a bounded domain of class C*'. Then there is a function
¢ € CH(R") such that Q = {® > 0}, ® =0 on IQ, and V®(x) # 0 for all z € IN.

Proof. By compactness, 9§) may be covered by finitely many balls {B; = B, ([L’j)};\le, with
z; € O and p; > 0, such that there are flattening maps ¥; € C!(B;) as in Definition .

Let p > 0 be sufficiently small so that the set By := {x € Q: dist(z,0) > p} satis-
fies Q C U;V:OBj, and consider a partition of unity {773'};-\]:0 subordinated to the covering
{B;}L,. The function

N
o=+ ¥
j=1

now satisfies the desired properties. O]

Remark E.3. Notice that, by construction, ® is compactly supported and takes negative
values in a bounded neighborhood of 92 outside (2.
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Regularizing ® and taking appropriate superlevel sets, we obtain the following approx-
imation result:

Lemma E.4. Let Q = {® > 0} C R" be a bounded domain of class C*', with ® € CHH(R™)
as in Lemma above. Then, there is an exhaustion of ) by smooth sets Qy, = { Py, > O}H

where the functions @, € C°(R™) satisfy
IV @xller@ny + IV kI =004 < C,

for some constant C' depending only on ® and Q2. Moreover, we have that 0, — OS2 in
the sense of the Hausdorff distancel]

Proof. Since Q = {® > 0} and V& # 0 on 92, by continuity it follows that ® is comparable
to the distance function d(z) = dist(z, 9Q2) in Q, say

L'd(z) < ®(x) < Ld(z) forx € Q, (E.1)

for some L > 1. From now on, for = outside 2, we let d(x) = —dist(z, 09).
Consider a mollifying sequence (1°).~o with suppn® C B.. We will choose the functions

CI)k = O % ’I]‘Ek — QLEk (E2)

for some appropriate sequence ¢y, | 0. Since |[V®x||c1 = ||[V®k| o + || D*®Pp| 1, recalling
that [|[D*®y|| pemn) = [VPi|coagny (because @y is C*°) and ® € C'!, the stated uniform
bounds for ||[V®||c: hold by the standard properties of convolutions.

Given 6 > 0, from (E.1|) we see that

O(z) >6/L forxe{reR": d(x)>d}={d>d},

and taking the convolution with 7°, we deduce

O xn(x) >0/L forxe{d>d+e}. (E.3)
Similarly, for & > 0 we have

d(x) < L6 foraxzec {d < g},

and regularizing we obtain

dxn(z) < LS forxze{d<d—ec} (E.4)
Letting & = §/L2, since L3 = §/L, by and we have

{d>6+eyc{®*n°>6/LyCc{d>6/L* ¢},
and the choice § = 2L%¢ now yields the inclusions
{d>c(2L? + 1)} c {®xn° >2Le} C {d > €}. (E.5)

Next, we construct the sequence ¢; in (E.2) inductively. Given £; > 0 small, we define
1 = er/{2(2L* + 1)}. Hence, by (E.5), the sets Q) := {®; > 0} = {® % 5 > 2Ley}
satisfy

Q. Cc{d>e} C{d>ep (2L + 1)} C Uy C O (E.6)

!By an exhaustion we mean that Q C Q41 C Q and Q = U Q.
By this we mean that max{sup,¢yq dist(z, OQ), sup,caq, dist(z, 0Q)} — 0 as k — oo.
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They clearly exhaust €2, since g5 | 0 and thus Q = Ui{d > €x_1} C Ug. Furthermore,
the inclusions show that 9y is at a Hausdorff distance of at most ;(2L? 4+ 1) from
0€), and hence 0€); — OS2 with respect to this distance.

It remains to prove the lower bound for [V®,| on 0€, which will also show that the
boundary 0 is smooth. Let x € R" with d(x) = |z — x| for some z € 9. Since

VO(z) - gk > [VO(x0)| — [VO]cor(nd(),

we have the lower bound

V() - T2 > L[V Ly for o€ {—p<d<p},

where p > 0 depends only on |||[V®| ™| 190 and [V®]coa(gny. Taking the convolution
with n° in this last inequality, we obtain

VOL(2) - ot = SV kg forze{—(p—a) <d<p—c} (E.7)

By (E.6), the boundary 0 is at a distance of at most £,(2L? + 1) from 9. Hence,
choosing &; > 0 sufficiently small such that p —e; > (2L* + 1), from (E.7) and the
definition of e, = &1/{2(2L% + 1)}*~! we deduce

VOu(a)] > Vy(a) - Lo > VB[ L g on O,

and therefore |||V @™ e (a0,) < 2/||VP| || (00), which concludes the proof. O
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Appendix F

On the uniqueness of stable solutions

Here, we prove the uniqueness of stable solutions to nonvariational equations involving
convex nonlinearities. For this, we employ some fundamental results of Berestycki, Niren-
berg, and Varadhan [9] on the principal eigenfunction. Compare the following statement
with Proposition 1.3.1 in Dupaigne’s book [4§]:

Proposition F.1. Given Q C R" a bounded domain, let uy, uy € C°(Q) NW2M(Q) be two
stable solutions of the equation —Lu = f(u) in Q, with u =0 on 0L,

Assume that f € C*(R) is conver.

Then either uy = ug or f(u) = pu[L, Qu on the ranges of uy and us.

Remark F.2. Here p;[L, Q] denotes the principal (or smallest) eigenvalue of L in 2, with
the sign convention —L¢ = pyp. It is characterized by (see [9])

p1[L, Q) =sup {p: there is a function ¢ > 0 € W2 () satisfying Lo + pp < 0 in Q}.

Moreover, L can be any uniformly elliptic second order operator. In particular, we allow
zero order terms.

Remark F.3. In the proof of Theorem [3.1.1] above, we only need a weaker version of
Proposition [F.1] Namely, we could assume additionally that u; < wus, which admits a
shorter proof. However, the present statement might be more useful in applications.

Proof. Assume u; # uy and consider the difference w := uy — uy. Let
O ={z € Q: us(x) > ui(z)} = {w > 0},
and assume QF # 0 (otherwise we exchange the roles of u; and uy). By convexity

—Lw = f(ug) — f(ur) < f'(ug)w,

whence
Juyw = Lw+ f'(ug)w >0 in Q. (F.1)

By the monotonicity of the principal eigenvalue with respect to the domain, since uy is
stable, we have

Ul[JUQ>Q+] > :Ul[‘]uz?Q] > 0. (F2>
Since w > 0 in QF, by (F.1) and (F.2) it follows that

JuyW + pi1 [y, QT Jw >0 in QF
w=0 on ON7T.
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Applying [9, Corollary 2.2], we deduce that w is a positive principal eigenfunction of .J,,
in QF, that is,
Jupw + [ Juy, QJw =0 in QF. (F.3)

Using the equation —Lw = f(u2) — f(uy) in Q7 from (F.3)) we see that
fluz) = flur) = f'(u2)(ug — ur) = pa[Ju, (2 — 1) >0 in Q7. (F.4)

By convexity we also have f(uz) — f(u1) — f'(u2)(us — w1) < 0 and hence, by (F.4), it
follows that p1[J.,, 27] = 0 and f is affine in the union of the intervals [u;(z), ug(x)] when
r et

For instance, if f is of the form f(u) = au + b in the ranges above, since —Lw = aw
in QF with w > 0, we must have a = uy[L,Q"]. Moreover, to have nontrivial solutions
of —Lu = puy[L,Q%]u + b, the Fredholm alternative forces b = 0. Therefore, we see that
f(u) = p1[L, Q%]u in the ranges of u; and uy in Q7.

If Q7 := {w < 0} # 0, then, arguing as above with —w in place of w, we deduce

(Juy + 1[0y, X Dw =0 in Q"

with p1[Jy,, Q7] =0 and f(u) = py[L, Q7 Ju in the ranges of us and w; in Q7.
The regularity of f and the continuity of the solutions forces p;[L, Q7] = pi[L, Q7.
However, by the stability of s

0< Nl[JUWQ] = M1 |:L + /’Ll[[”QJr]’Q} = Nl[Lv Q] - ,ul[L7Q+]7
but
:U/I[L7Q] - ,ul[[ﬁQ—w <0

by the strict monotonicity of i, since QF C Q with [\ QF| = [Q27| > 0 by assumption[]
This contradiction forces either QF or Q~ to be empty, hence f(u) = p1[L, ] in the ranges
of uy and us, as we claimed. O

1To show that pi[L, Q] < p1[L, 7], first notice that we already have u1[L, Q] < p1[L, Q] by definition
of p11. Suppose p1[L, Q] = p1[L, QF] and consider ¢ a positive principal eigenfunction of L in 2. Hence
Loy + pi[L, Q2|1 < 0 in QF and ¢; > 0 in Q. By Corollary 2.1 in |9] we must have ¢; = 0 on
0T NQ # 0, contradicting the positivity in €.
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Part 11

A nonlocal Weierstrass extremal field
theory
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Chapter 4

A Weierstrass extremal field theory
for the fractional Laplacian

In this chapter, we extend part of the Weierstrass extremal field theory in the Calculus
of Variations to a nonlocal framework. Our model case is the energy functional for the
fractional Laplacian (the Gagliardo-Sobolev seminorm), for which such a theory was still
unknown until our work [23].

We build a null-Lagrangian and a calibration for nonlinear equations involving the
fractional Laplacian in the presence of a field of extremals. Thus, our construction assumes
the existence of a family of solutions to the Euler-Lagrange equation whose graphs produce
a foliation. Then, the minimality of each leaf in the foliation follows from the existence of
the calibration. As an application, we show that monotone solutions to fractional semilinear
equations are minimizers.

4.1 Introduction

The Weierstrass extremal field theory, a classical tool from the Calculus of Variations,
provides a sufficient condition for the minimality of critical points. Namely, if an extremal
of an elliptic functional can be embedded in a family of critical points whose graphs produce
a foliation (in particular, the graphs do not intersect each other), then the given extremal
is a minimizer. The proof of this result is based on the construction of a calibration, that
is, an auxiliary functional satisfying certain properties (see Definition . This theory
has found important applications in the context of minimal surfaces, among others.

The purpose of this chapter is to extend the classical Weierstrass field theory to the
setting of functionals associated to nonlocal equations, starting here with the simplest one.
Our main result is the construction of a calibration for the fractional functional

eunlu) = 22 [ . =R ardy - [ Flwte)ar,

|z — g+

where s € (0,1), ¢, 5 is a positive normalizing constant, F' € C*'(R),
Q) =R"XR")\ (2°xQ)=(2xQU(QxQ)U(Q xQ), (4.1.1)

and © C R" is a given bounded domain. Here and throughout the paper, Q¢ =R"\ Q.
The Euler-Lagrange equation for the functional &  is the semilinear equation

(—AYu=F'(u) in§,
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where

(—A) u (Q?) = Cn,s PV/RH m dy
is the fractional Laplacian and P.V.stands for the principal value.
Our construction does not use the Caffarelli-Silvestre extension problem for the frac-
tional Laplacian. This is relevant, since in the next chapter, it allows us to treat more
general nonlocal functionals of the formﬂ

1
sty =g [ Gntrpute) ww) ardy

where the Lagrangian Gx(z,y, a,b) is required to satisfy the natural ellipticity condition
0%,Gx (7, y, a,b) + 02,Gn(y, z,b,a) < 0. (4.1.2)

As in the classical local theory, our calibration is built in the presence of a field of
extremals, namely, a one-parameter family of critical points of & ¢ (or of Ex) whose graphs
form a foliation (see Definition . In particular, the graphs do not intersect each other.
For the construction, it suffices to have subsolutions, respectively supersolutions, on each
respective side of a given extremal —something very useful for some applications.

As a first application of our calibration, we establish that monotone solutions to transla-
tion invariant nonlocal equations are minimizers. This is related to a celebrated conjecture
of De Giorgi for the Allen-Cahn equation. More precisely, if u is a solution satisfying
Oz, u > 0in R, then it is a minimizexﬂ among functions w such that

lim w(z',7) <w(@,z,) < lim wu(a’,7)
T——00 T—+00

for z = (2/,,) € R"! x R. This result was only known for those nonlocal functionals for
which an existence and regularity theory of minimizers is available. We elaborate on this
further in Subsection L.T.4l

As a second application, in Chapter [5| below, we establish that minimizers of nonlocal
elliptic functionals are viscosity solutions. Although this was previously known for problems
where a weak comparison principle is available (see [5,/66,[87]), we can prove it in more
general scenarios by using the calibration technique. This has been motivated by the
theory of nonlocal minimal surfaces, where the calibration argument of Cabré [18] greatly
simplified the original proof (that minimizers are viscosity solutions) from [32].

4.1.1 The notion of calibration

A fundamental problem in the Calculus of Variations consists of finding conditions for
a function to be a minimizer of a given functional. More precisely, given a functional
E: A — R defined on some set of admissible functions A, and given u € A, one wishes to
know whether v minimizes £ among competitors in A having the same Dirichlet condition
as u.

'The subindices L and N will be used throughout the work to denote local and nonlocal objects,
respectively.

2Monotone solutions are easily seen to be strictly stable solutions and, as a result, to be minimizers
with respect to small compactly supported perturbations. Our result gives a more precise neighborhood
in which the solution is minimizing.
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In classical local problems, the Dirichlet condition refers to the value of u on the bound-
ary of the domain €2, while in nonlocal problems one prescribes the value in all the exterior
of ©, namely, in Q¢ =R"™\ Q.

One effective strategy to establish the minimality of a given function u € A consists of
constructing a calibration:

Definition 4.1.1. A functional C: A — R is a calibration for the functional £ and the
admissible function u € A if the following conditions hold:

(C1) C(u) = E(u).
(C2) C(w) < &E(w) for all w € A with the same Dirichlet condition as u.
(C3) C(w) =C(w) for all w,w € A with the same Dirichlet condition as u.

Functionals satisfying are known as null-Lagrangians (see, for instance, |54, Chapter 8|
and [61, Section 1.4]). It is, however, convenient to relax this last condition to the less
stringent

(C3) C(u) < C(w) for all w € A with the same Dirichlet condition as w.

In this work we still refer to functionals satisfying , , and as calibrationsﬂ

Recall the meaning of the Dirichlet condition for local and nonlocal problems given
right before Definition [4.1.1]

Once a calibration is available, the minimality of u follows immediately both in the
local and nonlocal cases. Indeed, if C is a calibration for £ and u € A, then, for every
w € A with the same Dirichlet condition as u, applying [(C1)}[(C3")|, and|(C2)| (in this order)
we obtain

E(u) =C(u) < C(w) < E(w).

Therefore, u is a minimizer.

4.1.2 The classical theory of calibrations

Calibrations arose in the development of the classical theory of the Calculus of Variations.
Historically, a fundamental question was to determine necessary and sufficient conditions
for a function to be a minimizer. A satisfactory answer has been obtained for functionals
—that we often call “energies”, following PDE terminology— of the form

En(w) ::AGL(x,w(x),Vw(x)) dz. (4.1.3)

In this framework, the function Gy (z, A, q) is called the Lagrangian of &f.

A necessary condition for minimality is the vanishing of the first variation of £,. That
is, every minimizer is a critical point of &, (an extremal) and must satisfy the associated
Euler-Lagrange equation. If the Lagrangian Gy (x, A, q) is convex in the variables (), q),
then the functional &, is convex and, in this case, every extremal is a minimizer. Although
many models from Physics exhibit such a convexity property, it is well known that very
relevant nonconvex energies appear in applications. This is the case of the Allen-Cahn
energy, among many others. For such energy functionals, the Dirichlet problem may admit

®In the literature, functionals satisfying |(C1)||(C2)| and [(C3')| are sometimes called subcalibrations.
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several extremals, not all of them being minimizers. Still, if G, is not convex in (), ¢), one
often has that the Lagrangian Gy, (z, A, q) is convex with respect to the gradient variable
¢, which amounts to the ellipticity of the problem.

For nonconvex elliptic problems, one is interested in having sufficient conditions for an
extremal to be a minimizer. Two of such conditions, due to Jacobi and Weierstrass, are
well known. First, if a solution is strictly Stableﬁ then it is a local minimizer in a certain
topology, that is, a minimizer in a small neighborhood. This is Jacobi’s condition. The
real difficulty is proving minimality in a larger, more interesting class of competitors (or
perhaps even absolute minimality). In this direction, the Weierstrass sufficient condition
yields minimality among functions taking values in a precise region. To further elaborate
on this, we need to introduce the notion of field. Essentially, this is a collection of ordered
functions u! : © — R, with ¢ in some interval I C R, enjoying some regularity for the
joint function (z,t) — u(x). The key point is that the graphs of these functions produce
a foliation of a certain region G in R™ x R, which allows to carry out a subtle convexity
argument to bound the nonconvex functional by below with a calibration.

While fields are a classical concept in local problems, we can extend their definition to
include both the local and nonlocal settings, as follows.

Definition 4.1.2. Given a domain D C R" (not necessarily bounded) and an interval I C
R (not necessarily bounded, nor open), we say that a family {u'};c; of functions u': D — R

is a field in D if
e the function (z,t) — u(z) is continuous in D x I;
e for each x € D, the function ¢ — u!(x) is C! and increasing in 1.

We say that {u'}ic; is a C? field in D if, additionally, the function (z,t) — u(z) is C? in
D x 1.

Given a functional € acting on functions defined in D, and given a subdomain  C D,
we say that {u'}er is a field of extremaldin  (roughly speaking, since we should refer to
E, D, and Q) when it is a field in D and each of the functions u' is a critical point of £ in
Q.

In the local setting, we will take D = 2. For nonlocal Lagrangians we will set D = R"”
and 2 C R™.

Given a field in D as above, the region
G={(z,\) € DxR: \=u'(z) forsomet € [} CR" xR

is foliated by the graphs of the functions u', which do not intersect each other (since u'(z)
is increasing in ¢). In particular, we can uniquely define a leaf-parameter function

t:G—1I, (z,\)—t(x,\) determined by '@V (x) = A. (4.1.4)

The function ¢ is continuous in G by the assumptions in Definition [4.1.2l We will often
refer to the functions u' (or their graphs) as the “leaves” of the field.

4A solution u is said to be strictly stable if the principal eigenvalue of the linearized equation at u is
positive.
5The term extremal field is also often used in the literature, but we find it ambiguous.
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Having defined what a field is, we can now state the classical theorem of Weierstrass,
which was first proven for scalar ODEs:

Weierstrass sufficient condition. For the functional &, in , assum-

ing ellipticity (i.e., that the Lagrangian Gi(z, X, q) is convex in the gradient

variable q), if a critical point is embedded in a field of emtremalsﬁ then the  (4.1.5)
critical point is a minimizer among functions taking values in the foliated

region G and having the same boundary values as the given critical point.

The proof of is based on the construction of a calibration. For this, given an
interval I C R, a bounded domain  C R", and a C? field of extremals {u'};c; in €, one
considers the set of admissible functions A;, = {w € C'(Q) : graphw C G}. Then, the
functional Cr,: A;, — R, defined through the Legendre transform of the Lagrangian Gy, as

dx
t=t(z,w(x))

Cr(w) ::/Q{(()qGL(x,ut(x),Vut(x)) (Vw(z) — Vut(x))}

(4.1.6)
+ /Q GL(z,u' (), VUt($))|t:t(x,w(x)) dz,

is a calibration for &, and each critical point u'0, ¢y € I. While condition in Defini-
tion follows directly from (4.1.6]), and condition |(C2)| amounts to ellipticity (i.e., the

convexity of the Lagrangian in the gradient variable ¢ = Vw(z)), it is a remarkable fact
that the null-Lagrangian property |(C3)| holds. Its proof will be recalled in Section [4.3|
As an illustrative example, in the presence of a field of extremals, the functional’]

qawzééwmmﬁm—épm@mm

(which is typically nonconvex), admits a calibration. It is given by

cM@o:/{wﬂ@mvm@—vw@»+ﬁvw@w} <m—/pm@»m.
0 2 t=t(z,w(z)) Q

(4.1.7)
Notice that, although the functional & p is not convex, its Lagrangian is elliptic.

The Weierstrass sufficient condition (4.1.5) naturally leads to the question of when it
is possible to embed a solution of the Euler-Lagrange equation into a field of extremals
in a large portion of space. An important case corresponds to functionals which are in-
variant with respect to some translations. A first example are those Lagrangians which
do not depend on a direction of space and, at the same time, the extremal is monotone
in that same direction. Such a solution can be translated along the invariant direction to
produce a field of extremals. This applies to layer solutions of the Allen-Cahn equation;
see Subsection below. A second example are those Lagrangians G (z, A, ¢) which do
not depend on the function variable A. In this case, a field can be obtained by translating
the solution in the vertical direction. This can be used, for instance, to show that minimal
graphs are minimizing minimal surfaces; see Section [4.2]

6Tn fact, it suffices that the leaves of the field above and below the graph of the given critical point are,
respectively, super and subsolutions to the Euler-Lagrange equation. This, which is well known, will be
easily seen within the proofs of our main results.

"The subindex 1 in the definition of the energy functional refers to the fractional parameter s in & r,
which are the nonlocal analogues of &£ r treated later. As s tends to 1, one recovers & r from &, r after
a suitable normalization; see, for instance, [47].
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Fields of extremals can also be built in the presence of a concrete explicit solution.
Here, using the precise solution and PDE at hand, one may be able to construct a field in a
more or less explicit way. This approach has been applied in the theory of minimal surfaces
to establish the minimality of Simons and Lawson cones, as explained also in Section [£.2]

4.1.3 Nonlocal calibrations

While the theory of calibrations for local equations is well understood, there are only two
papers, to the best of our knowledge, dealing with nonlocal ones. In [18] the first au-
thor found an explicit calibration for the fractional perimeter, as explained in Section [£.2]
Pagliari [80] investigated the abstract structure of calibrations for the fractional total vari-
ation [

We now present our main result, which builds a calibration for the functional

) = G // |w|x— |n£25)|2dxdy— /Q F(w(x)) de (4.1.8)

in the presence of a field of extremals. Recall for the meaning of Q(f2), Defini-
tion for the notion of field, and for the leaf-parameter function ¢. The cali-
bration properties [(C1)} [(C2) [(C3), and have been introduced in Definition [.1.1] As
we will explain in Section [4.4] the regularity assumptions on the field can be significantly
weakened.

Theorem 4.1.3. Let I C R be an interval, 2 C R"™ a bounded domain, and s € (0,1). Let
{u}ier be a C? field in R™ in the sense of Definition [§.1.9 satisfying

[u'(z)] + |0t ()| < C forallz € R" and t € I,
for some constant C. Consider the admissible functions
A, = {w € C°(R") N L>(R") : graphw C G},

where

G={(x,\) e R" x R: A = u'(x) for some t € I}.

Given tg € I and F € C'(R), let Cs r be the functional
dAdzxdy — / F(w(z))dx
Q

w(ac) t
CsF( —CnSPV// / ’ ’Jrgy)
to (2 xr — nTas =
() Y t=t(e.A) (4.1.9)
Cns |ut0 0( )|2
R dx dy
Q) ’l’— |

defined for w € As, where ¢, s is the positive constant in (4.1.8)).
Taking C = Csp and € = Es  as in (4.1.8)), we have the following:

(a) Csr satisfies|(C1)| and|(C2)| with u = u™.

8This functional involves the fractional perimeter of each sublevel set of a given function. The author
succeeded in constructing a calibration to prove that halfspaces are minimizers, but other fields of extremals
are not mentioned in this work.
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(b) Assume in addition that the family {u'}ic; satisfies

(=AU — F'(u')y >0 inQ  fort>t,
(=A)¥u' — F'(u') <0 inQ  fort <t

Then, Csr satisfies [(C3')| with uw = w'. In particular, u' minimizes Esp among
functions w in As such that w = u' in Q°.

(c) Assume in addition that {u'}er is a field of extremals in Q, that is, a field in R™
satisfying

(=AU — F'(u')y=0 nQ foraltel.

Then, the functional Cs p satisfies |(C3)| with u = u'. Therefore, Cs r is a calibration
for Ep and u'. As a consequence, for every t € I, the extremal u' minimizes &
among functions w in A, such that w = u' in Q°.

The meaning of the principal value P.V.in the definition of the functional Cs  will be
made precise in Section see Remark [4.4.3]

Even when the nonlocal energy functional is as simple as & p (the energy functional
associated to the fractional Laplacian) the form of a calibration, if any could exist, was
not known prior to our work [23].

Our first attempts at constructing a calibration for & p consisted on trying to “nonlo-
calize” the expression for the local calibration, mainly by substituting gradients by
fractional ones or double integrals of differences. This strategy seems to lead to functionals
that are not calibrations. We comment on these attempts with more detail in Appendix [H]

A second failed approach consisted of trying to find a satisfactory calibration using the
extension problem for the fractional Laplacian. Indeed, applying the local theory in the
extended space gives a calibration in terms of a certain field of extremals “upstairs”, but
it was not clear at all how to write it in terms of the given field “downstairs” (the reason
being that the functional is too involved). Thus, the extension has not been useful to us;
see Appendix [G]

We were puzzled for a long time until we revisited the work of the first author [18§],
which found a calibration for the fractional perimeter. It was written in terms of the Euler-
Lagrange and Neumann operators associated to the fractional perimeter. We then realized
that such a structure was also present, but hidden, in the classical local calibration Cy, in

(4.1.6). More precisely, for every tq € I, in Theorem we will see that

@M=L£$QWM>

w(z)
+ / /\/'L(ut)(av)‘t:t(;r N dNdH" H(z) + EL(u'),
o0 ’

uto ()

dAdz
t=t(z,\)

(4.1.10)

where L1, and NV, are, respectively, the Euler-Lagrange and Neumann operators associated
to the functional &, in . To the best of our knowledge, this is the first time that the
local calibration has been written in this way. From this expression, the null-Lagrangian
property follows easily.ﬂ Instead, traditionally one exhibited the null-Lagrangian property

9Indeed, if {u'};cs is a field of extremals, then £r(u!) = 0 and the calibration depends only on the
value of w on 9).
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of Cy, by either expressing the functional as the flux of a divergence-free vector field in 2 xR
or by certain straightforward although opaque analytic computations; see Section Nei-
ther of these approaches reveals the exact role played by the Euler-Lagrange and Neumann
operators in the calibration.

Once we found for the local case, a simple extension of this expression easily
led us to the nonlocal calibration of Theorem The key point is that each of the terms
in has a clear nonlocal counterpart. In fact, the same procedure works for general
nonlocal functionals Ex of the form

1
extw) = [ Gntegwie) wl) dedy
Q)
with Lagrangian Gn(z,y, a,b) satisfying the natural ellipticity condition (4.1.2]).

4.1.4 An application to monotone solutions

Our main motivation to find a calibration came from the study of monotone solutions to
the fractional Allen-Cahn equation

(-AYu=u—u® inR"

(see [30,31], for instance, and [42] for more general integro-differential operators). Note
that when the operator is the classical Laplacian, these solutions are related to a famous
conjecture of De Giorgi; see [26] for instance.

The following is an application of our main theorem to monotone solutions of translation
invariant equations.

Corollary 4.1.4. Given s € (0,1) and F € C3(R), let u: R™ — R be a bounded solution

of
(=A)Y’u=F'(u) inR™ (4.1.11)

Assume that u is increasing in x,.
Then, for each bounded domain €2 C R", w is a minimizer of & p among continuous
functions w : R — R satisfying

lim w(2',7) <w(@,2,) < lim w(@',7) forall (2/,2,) € R xR (4.1.12)

T——00 T—+00
and such that w = u in Q°.

Let us mention that we only assume F € C? for simplicity, to ensure that u is of class
C? independently of s. We could weaken the regularity assumptions, but this is not the
purpose of the thesis.

To prove Corollary 4.1.4] we define the one-parameter family of functions uf(z) =
w(a',x, +t), where = (2/,2,) € R"! x R. Thanks to the monotonicity assumption,
Uy, > 0, the family {u'};cg is a field in R™ in the sense of Definition . Moreover, it is
a field of extremals on account of the translation invariance of the equation . Thus,
Theorem gives that, on each bounded domain 2 C R", u is a minimizer of the energy
&, r among the admissible functions in the statement.

Let us point out that this minimality result was already known and can be proven
without using calibrations. Nevertheless, this alternative proof (described in the next
paragraph) requires an existence and regularity theorem for minimizers. Such a result
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is not available for many other nonlocal equations. In the next chapter, we construct
calibrations in a general nonlocal setting, and thus the proof above will allow us to show
minimality of monotone solutions for the fist time.

Now, we briefly discuss the proof of Corollary which does not use calibrations; for
the details, see [26]. One considers a minimizer within the region given by and
with the same exterior datum as the monotone solution. Its existence and regularity can
be proved in the case of equation . Now, the monotone solution can be translated,
starting from infinity, until it touches the minimizer from one side, something that must
happen in €2, not in the exterior. The strong comparison principle then yields that the
translated solution and the minimizer must coincide. Moreover, by the exterior condition
they must be equal to the original solution. In particular, this proves that the monotone
solution is a minimizer. Furthermore, this proof gives uniqueness of solution with the
exterior data of u.

4.1.5 Outline of the chapter

For the proofs of our main theorems, the reader may skip sections and

In Section [4.2| we briefly comment on the classical perimeter functional and review the
work of the first author on the calibration for the nonlocal perimeter [18]. Section is
devoted to recalling some known facts from the classical theory of calibrations and proving

the new expression (4.1.10)); see Theorem |4.3.1} In Section we prove Theorem [£.1.3]

under weaker assumptions on the field.

4.2 The classical and nonlocal perimeters

In this section we recall different notions for the perimeter of a set. First we introduce the
classical perimeter functional and its calibration. We will mention several results concern-
ing fields of extremals in this setting. Later we revisit the work of the first author [1§] on
the construction of a calibration for the nonlocal perimeter. Here we will focus on identi-
fying the key feature that leads to the calibration properties in this nonlocal framework.
This will suggest a candidate structure to search for in local functionals, which will lead
to (4.1.10) and then allow us to treat the fractional Laplacian case.

As mentioned in the Introduction, some relevant applications of calibrations concern
the theory of minimal surfaces. In broad terms, a minimal surface > C R" is a critical
point of the (n — 1)-dimensional area functional. Given a domain 2 C R”, the classical
perimeter of a (regular) set F' C R™ inside Q2 is defined by

PL(F) == H" (2N IF), (4.2.1)

where H"! is the (n — 1)-dimensional Hausdorff measure. Here we interpret the boundary
of F as the surface ¥ = OF. The critical points F of P, (known as minimal sets in
the literature) satisfy Hp[0F] = 0 in Q, where Hp[¥] denotes the mean curvature of ¥.
The variation of Py, is taken with respect to perturbations preserving the boundary datum
Enos.

We are interested in showing that certain minimal sets £ minimize Py, among sets F
with the same boundary condition F'N OS2 = ENOJSQ. Assume that for a family of minimal
sets { E'}ier, the surfaces OE" form a foliation of Q. For x € Q, we let ¢(x) be the unique
t € R such that x € OE". Denote the outward unit normal vector to OF by vgr. Then, the
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perimeter functional admits as a calibration

Cp (F) = X - vppdH" (4.2.2)
QNOF

where
X(x) := vapt |t:t(m) (x)

is the vector field given by the normal vectors to the surfaces OE*. Notice that Defini-
tion 4.1.1] can be easily modified to involve subsets of R™ instead of functions. Then,
properties |(C1)| and |(C2)| are easy to check directly, while the null-Lagrangian property
follows from the divergence theorem and the fact that divX = 0. As a consequence,
each E' minimizes Pr, and, therefore, each OE® is a minimizing minimal surface.

This discussion leads to the question of when it is possible to embed a minimal surface
in a field of extremals. The simplest situation is when the minimal surface is a graph. If
w: Q' Cc R"™! — R is a minimal graph, then the graphs of the translations u' = u + ¢
give a field of extremals in @ = ' x R. By the calibration Cp, in , every minimal
graph is a minimizing minimal surfacem We point out that the functional Cp, can also be
obtained by integrating a closed differential form; see Chapter 1 in [37].

Another interesting situation is when the minimal surface is not a graph but has an
explicit expression. Here a field of extremals can still be obtained in some cases. For
instance, this is done for the Simons cone and for the more general Lawson cones in
Bombieri, De Giorgi, and Giusti [10] and in Davini [45]. The strategy here consists of using
the symmetries of the cone to reduce the minimal surface equation to an ODE in the plane.
It is then shown that the solutions of this ODE do not intersect each other, and thus give a
foliation. We remark that, although the cone is an explicit extremal, the field of extremals
itself is not explicit. An alternative is to build fields made of sub and supersolutions,
which are easier to obtain and suffice to show the minimality (see footnote [6]). Explicit
examples of such fields have been found for Lawson cones, simplifying the proof of the
minimality; see De Philippis and Paolini [46] for the Simons cone and Liu |71] for Lawson
cones. We mention that the case of minimal surfaces of codimension greater than 1 can
also be treated, where the appropriate notion of calibration involves the use of differential
forms; see [77].

The perimeter functional Py, in has a nonlocal analogue. Given a nonnegative
symmetric kernel K = K(z), with z € R", the K-nonlocal perimeter of a set F' C R"
inside 2 is defined by

P(F) =g [ 1) 1w K ) drdy

where Q(Q2) was defined in (4.1.1). It is well known that the Euler-Lagrange operator
associated to Py is the nonlocal mean curvature Hg, which is defined for F' at boundary
points x € OF by

HilFI(o)i= [ (Lre(0) ~ 1e()) Kl ~ ) dy,

1ONotice that restricting the area functional to the class of graphs yields a convex functional. In par-
ticular, every minimal graph minimizes area in this smaller class, but it is not a priori clear if they are
minimizers with respect to all surfaces. The calibration is used to prove this stronger fact.
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as introduced in [32]. In particular, if a (sufficiently regular) set £ minimizes Px with
respect to sets I’ with the same exterior values F'\ Q = FE \ , then Hg[F](z) = 0
forx € OE N Q.

In [18], the first author showed that, given a measurable function ¢: R" — R, the
functional]

Cru(F) =y [ sien (600) o) (1) ~ 1) Kz )y (429

is a calibration for the nonlocal perimeter Py and each superlevel set

E':={z e R" : ¢(z) > t},
assuming that these sets have zero nonlocal mean curvature. As a consequence, each E! is
a minimizer of Py with respect to sets that coincide with E* outside Q.

Properties |(C1)| and |(C2)| are easy to check directly from expression (4.2.3)). However,
showing the null-Lagrangian property [(C3)| requires an alternative expression for Cp,. For
this, [18] wrote (4.2.3) in terms of the sets E' as follows. Assume for simplicity that ¢ is
smooth and V¢(x) # 0 for all . Then the level sets are smooth surfaces

OE" = {z € R": ¢(x) = t},
which have zero Lebesgue measure in R", and it can be readily checked that
sign (¢(z) — ¢(y)) = (Liprye(y) — Lge(y)) |t:¢(z) for a.e. (z,y) € R" xR".  (4.2.4)

By skew-symmetry of sign(¢(x) — ¢(y)), using (4.2.4)) and splitting the integration domain
into (Q X R") U (QC X Q), we arrive at the alternative expression

Cpy(F) = Hi[E"(z)],_ oy 42
QNF
dzx,

+ /F\Q {/Q (T () = L) Kz — y) dy} t=(2)

see [18] for details. Thus, if for all ¢ we have Hi[E'] = 0 in 2, then the quantity Cp,(F')
depends only on the exterior condition F'\ €2, which makes it to be a null—LagrangianH

Passing from (4.2.3)) to (4.2.5)) is the crucial step in [18]. To our knowledge, the structure
of the alternative expression for Cp, is the only way to prove the null-Lagrangian
property. The two terms in bring out the true dependence of Cp, on the datam
the first one involves the Euler-Lagrange equation of Py at each superlevel set E!, while
the second one depends only on the set I’ outside 2. The existence of such a structure for
the nonlocal perimeter suggested that it could also be present, although hidden, in other
calibrations, even in the local case, as we will see in next section.

(4.2.5)

HTet us point out that the idea of using the sign function comes from the Legendre transform of the
absolute value that appears in the fractional perimeter functional.

12As mentioned in the Introduction, to show minimality one does not actually need the full null-
Lagrangian property but rather the weaker condition For instance, to prove that the set EY
minimizes Py, from (4.2.5) it can be shown that it suffices for the E! “above” and “below” E° to be
super and subsolutions, respectively. For more details see [18] and compare with Theorem and
Proposition in the following sections.

B The structure in also appears in the local framework, where the calibration Cp, given by
can be written as

Cr (F) = | HOE) @)y do— [ X vpndn .
QNF OOQNF

Moreover, it is not difficult to see that the calibration for the fractional perimeter, i.e., the K-nonlocal
perimeter with K(2) = |2|7"72% for s € (0,1), recovers Cp, in the limit when s — 1.
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4.3 The theory of calibrations for local equations, and
a novelty

The purpose of this section is twofold: first, to review the classical theory of fields of
extremals and calibrations for “local” functionals and, second, to give a new proof of the
calibration properties in this setting. Inspired by the structure of the calibration for
the nonlocal perimeter, we will find an alternative expression for the classical calibration
(4.3.8) (a new expression to the best of our knowledge), which involves only the Euler-
Lagrange and Neumann operators acting on the field.

Consider an energy functional of the form

Er(w) ::/QGL(.:E,w(a:),Vw(m)) dz, (4.3.1)

where the Lagrangian Gp,(z, ), q) is of class C? in all arguments.

A function that plays an important role when studying minimality to nonconvex energy
functionals of the form is the so-called Weierstrass excess function. It is defined for
re, NeR, and q, ¢ € R" by

E(aja >‘7Q7® = GL('%.?)\’@ - GL(xa A?Q) - aqGL<x7>\>q) ) (a_ Q) (432)

It is well known (see [61]) that if u € C'(Q) is a minimizer of &, with respect to small
Co(Q) perturbationsﬂ then it must satisfy the Weierstrass necessary condition

E(z,u(z), Vu(z),£) >0 forallz € Q, £ € R". (4.3.3)

Note that condition (4.3.3)) on the excess function is automatically satisfied by every func-
tion u whenever G1,(z, A, ¢) is convex with respect to the variable ¢, i.e., when the problem
is elliptic. The Dirichlet energy and more generally the Lagrangian associated to the
p-Laplacian are important elliptic examples where is thus automatically satisfied.

Given an interval I C R and {u'};c; a C? field in Q (in the sense of Definition |4.1.2)),
we let -
Gr = {(z,)) € A xR : A =1u/(z) for some t € I}

and consider the set of admissible functions
Ay = {w e C'(Q) : graphw C G }.

In the classical theory, one employs the Legendre transform of G to define the functional
CLi AL — R by

Cr(w) ::/ {8qGL(m,ut(x), Vil (z)) - (Vw(z) — Vut(x))}
Q
t t
+/QGL(x,u (x), Vu (x))|t:t(x’w(x)) dz.
Under the assumption that {u'},cr is a field of extremals and every leaf u' satisfies the

Weierstrass necessary condition (4.3.3)), it is well known that Cy, is a calibration for the
functional &, and each u' ;E see [1L3l|61]. As an illustrative example, the p-Dirichlet energy

Epon(w) = [ [Vu(e)do
P Ja

dx

t=t(z,w(x))

(4.3.4)

4This type of local minimizers are often referred to as strong minimizers in the literature.
15The positivity of the excess function E for every leaf u? is only required to show property
Properties and follow directly from the existence of the field of extremals.
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admits the calibration

W) [P vl (2) - (Vo (z) — V' ( E ul(z)[" x
Cp_Dir(w):/Q{’Vu(:c)‘ Vi'(a) - (Vula) - Vu'(2) + |V @I} .

t=t(z,w(x))

We will give a new proof that the functional Cy, is a calibration. As mentioned before,
the key point in our approach is to rewrite Cy, in an alternative form involving only those
operators which are of interest to the theory of PDE: the Euler-Lagrange and Neumann
operators. These arise when computing the first variation of &, at v € C*(Q) in a direction

of n € C*(Q), that is,

d
&EL(w +en)

= [aw@ar [ M@ aet@.  0ss)

o0N

Here in , L1, denotes the FEuler-Lagrange operator
Ly (w)(z) = —div(9,GL(z, w(z), Vw(x))) + OGL(z, w(z), Vw(z)) (4.3.6)
and N, denotes the Neumann operator
Ni(w)(z) := 94Gh (z, w(z), Vw(z)) - vaa(z), (4.3.7)

where vyq is the outward unit normal vector to 0f2.
The following identity is our new result.

Theorem 4.3.1. Given an interval I C R and a bounded domain Q@ C R", let {u'}ic; be
a C? field in Q in the sense of Definition[{.1.9 Let Gy, = Gy(z, A, q) be a C? function.
Then, for any ty € I, the functional Cy, defined in (4.3.4) can be written as

aw=[ | (()) L) )

w(zx)
+ / / NL(ut)(:v)}t:t(x 3 AN dAH" Y (z) + & (u™).
o0 Juto(z) ’

dAdz

t=t(z,\)

(4.3.8)

The proof of the theorem follows a typical strategy for showing the null-Lagrangian
property, as seen for instance in |1]. However, a new trick will allow us to identify in the
expression the operators Ly, and N, acting on the leaves. This is the first time we have
seen the calibration written this way.

Proof of Theorem[{.3.1. In order to prove the result it will be enough to show that

euw -a@ = [ [ " ) @)

Q Ji(z)

w(x)
+ / ML (uh)(z) }t:t(x 3 dA dH™ ! (z).
o0 ’

w(x)

dAdx

t=t(x,\)

(4.3.9)

for any given w,w € A;,. That is, we only need to take w = u’® and use the easy equality
CL(utO) = 5L<Ut0).

First, let us briefly describe the proof of identity . We consider Cj, acting on
the convex combination wy := (1 — #)w + 6w and express the left-hand side of as

fol 4C1(wg) d§. While in the literature the functions w and @ are assumed to have the
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same boundary conditions, here we do not impose such a restriction. Then, we compute
the derivative in 6 using the expression of Cp,(wy) as an integral in z and integrating by
parts. Finally, after applying Fubini’s theorem to interchange the order of integration, the
key point is to make the change of variables § +— wy(z) for each x. This yields the final
expression.

Next, let us proceed with the proof. We let ¢ := w — w and hence wy = w + 0¢. Since

and

d d
ag“rlen) = / de{GL(x“ Vi) ‘t:tu,we(x))}dx

+ [ % ({a G V) - (Vuy - V)

we must compute each of the integrands in (4.3.11)).
By the chain rule, the first integrand can be written as

(4.3.11)

) dz,
t=t(z,wg(x))

d
de{GL(x o', V') }t:tu,wo(x))}

= 0\G, (3:, ut, Vu d

}t e (a) @(u xwe(x)))
d

_|_aqGL(l',ut>vu }t =t(z,we(z)) do

(VU 1= =t(z we(x)))

and using that <& (u'@*@)(z)) = Ly (z) = ((z), we deduce

d
d@{GL (‘T u’ , Vu )‘t:t(az,wg(x))}
d
= a/\GL(x’ ut’ Vu ) ‘t t(z,we(x)) <+ 9 GL(:C u VU }t tmwg(:):)) dé (VU |t =t wa(m)))
(4.3.12)
Similarly, the second integrand in is
d
W ({8 G (x ut, Vu ) (Vwe - Vut)} tt(ng(w)))
d
= {0 0,61 (e u', V)] - (T — V') } iy 9 1 0]
z,we(z
d
+ 8‘1GL (ZE, ut’ vut) ’t:t(w,wg(m)) ’ @vwe
d (4.3.13)

— 0,Gy (x, ut, V') | (V' Itz o @)

O\t (z, wy(z))C

t=t(x,wg(z))
t t
+ 90,G1, (I; u, Vu ) ’t:t(z,we(m)) V¢

d
— 0,G(z,u', V') |t=t(a:,w9(x)) " do (V' =t

t=t(zwo(z)) 19
— {0 [0, (z. 0!, V)] - (T — V') |
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Adding (4.3.12) and (4.3.13)), substituting in (4.3.11)), and rearranging terms, we see

that

d

@CL(U)Q)

:/(9,\GL(x,ut,Vut) (dx—i—/aGL x,ut Vu) VCdx
Q

‘t t(z,we(x)) ‘tt

+ /Q {00061 (.0t 9u)] - (Vuy — V') |

O\t(z, wy(z))C dx.
t:t(wiG(x))
(4.3.14)

The second term in (4.3.14) can be integrated by parts as
/ 0,G1, (x, ut, Vut) |t:t($ wo(e)) V({dx
0 ;
_ t t n—1
= /asz 3qGL($v“ , Vu )’t:t(a},wg(x)) Voo (dH
(4.3.15)
— / div(9,Gy(z, u’, Vu')) |t:t(x wo(enC 47
0 :
— /Qﬁt [0,G1(z,u", Vu')] ‘t:t(%wg(x)) -V [t(z, wo(z))] ¢ da.
We now claim that

V[t(z, we(z))] = (Vwy — Vu')

O\t (x, we(x)), (4.3.16)

t=t(z,wy(x))

which leads to the identity we wish to prove. Indeed, if (4.3.16) holds, then, substituting
(4.3.15)) in (4.3.14)), we have

iCL (wy) / {(’3,\GL z,u Vu) dlv((? GL(:I; u Vu)

0 )Cdx

}lt =t(z,wp(x)

+ 8qGL(x,u ,Vu)
o0

:\/gzﬁL(ut)‘t:t(x,wg(x))Cd$+ NL |t =t(z,wg(x)) Cd?—["_l_

Vg CAH™! (4.3.17)

‘ t=t(z,wg(x))

Thus, using (4.3.17)) in (4.3.10), by Fubini’s theorem we deduce

CrL(w) —
// Ly, (u }t (e (@) d@dx—l—/{m/ NL ‘t t(mwe(x))ﬁ(x)ded’}—[nﬂ

- / [ EL(ut) ‘t:t(:c)\) dAdz + / /~ Ny (ut) ’t:t(z,k) dA dHn_17
Q Jw(z) o Jw(zx)

where in the last line we have applied the change of variables A = w(z) + 0((x) for each .
To show the claim (4.3.16]), we use the definition of the leaf-parameter function ¢(x, \).
Differentiating u'(z)| = \ with respect to A, we have

t=t(x,\)

Oru O\t(xz, A) = 1. (4.3.18)

t‘t:t(x,/\)
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Moreover, taking the gradient of the identity u/(®"¢(®)(z) = wy(x), we obtain

Vut(a:)hzt(x,we(m)) + atut(:c)|t:t(x’w0(x))v [t(z, wo(z))] = Vwg(z). (4.3.19)
Multiplying (4.3.19) by Oxt(z,we(x)), applying (4.3.18) with A = wy(z), and rearranging
terms leads to (4.3.16]) and concludes the proof. O

Remark 4.3.2. The expression (4.3.8) can be deduced in a more geometric way using

the divergence theorem in R"*!. As we ‘see next, this gives an alternative proof of Theo-
rem |4.3.1l Consider the vector field X : Q x R — R = R” x R given by

X(z,A) = (X*(z,A), Xz, N),

where

XI(Qj, )\) = _aqGL (-1'7 ut(x)7 Vut($)) |t:t(x,)\)’

XMz, \) = { — 0,G1(z,u'(z), Vul(z)) - Vu'(z) + GL(z,u' (z), Vut(m))}

t:t(a:,/\).

Then, an easy computation from [1] shows

divX (x,\) = Ly(u")(x) }t:t(m)’

where div is the divergence in R"*!, ie., divX(z,\) = div,X%(x, \) + O, X*(x, \). From
the definition of X, it can also be checked that Cp, can be written in the compact form
CL(’UJ) = X - vry, dHn7
Fw

where T', € R""! is the graph of w and vp, is the unit vector normal to I, pointing
“upwards”. In coordinates, vr, reads vr, (z, w(z)) = (1 + |Vw(z)|” )71/2(—Vw(:x), 1).

Consider now the regions between the graphs of w and w, distinguishing the parts above
and below each function

RY={(z,)\) € A xR: @(z) < A < w(z)},
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R ={(z,\) €e O xR: w(x) < A <w(x)},

as well as their lateral boundaries on 9Q x R, that is, ST = Rt N (00 x R) and S~ =
RN (09 x R); see Figure . Applying the divergence theorem to the field X separately
in each of the regions R™ and R, we see that

CL(UJ) = CL({E) +/ divX d%n—H - / divX dHn+1 - X - Von dHn + X - Vo dHn,
R+ - S+ S—

where we have extended the outer normal vy parallel to the surface 9Q x R; see Figure [4.1]
It is also immediate to check that

X - vpq = —NL(ut)|t:t(m,>\))

on ST U ST, with M, as in (4.3.7). Thus, we obtain the passage from (4.3.4)) to (4.3.8) as
an application of the divergence theorem.

Next we prove the key null-Lagrangian property for the calibration, which follows
readily from the new identity (4.3.8]) for Cy.:

Proposition 4.3.3. Under the same hypotheses as in Theorem assume that, for
some to € I, the leaves of the field {u'}e; satisfy

Lp(u) >0 inQ  fort>t,

4.3.20
L) <0 inQ  fort <t (4.3.20)

where Ly, is the Euler-Lagrange operator introduced in (4.3.6)).
Then, for all w in Ay such that w = u'® on 09, the functional Cy, defined in (4.3.4)
satisfies

CL(u) < Cp(w).

Assume, moreover, that the leaves {u'}e; satisfy the Euler-Lagrange equation in €2,
that is,
Lr(u)y=0 nQ foraltel. (4.3.21)

Then, for all w as above, we have
CL(UJ) = CL(UtO).

Proof. Notice that, by (4.3.8)), we have Cp,(u) = &L(u"). Hence, assuming (4.3.20)), since
the boundary integral in (4.3.8]) vanishes (w = u' on 99), it suffices to show that

w(x)
/ cL(ut)(:c)\t:tw) dX > 0. (4.3.22)

However, this is clear by (4.3.20)) and the fact that u’ are increasing with respect to t. If we
additionally have (4.3.21]), then the integral in (4.3.22)) is zero and the claim follows. [

The remaining calibration properties |(C1)| and |(C2)| can be directly obtained from the
original definition (4.3.4) of Cyr. First, we prove property [(C1)

Proposition 4.3.4. Assume the same hypotheses of Theorem[{.3.1 Then, for all t € I,
the functional Cy, defined in (4.3.4)) satisfies

CL(ut) = SL(ut).
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Proof. Given ty, € I, from the definition of the leaf-parameter function it follows that
t(x,u(x)) = to. In particular, Vu'(z) = Vut(x)}t:t(m wio(ayy and substituting in the
definition of Cyp, in (4.3.4)) we see that

Cr(u') = /QGL (z, u(z), Vu'(z)) dz = &, (u™).

Since ty was arbitrary, the claim follows. m

Finally, we show property |(C2)f

Proposition 4.3.5. Under the same hypotheses as in Theorem the energy &, can
be decomposed in terms of Cr, and the excess function E as

&w) = Culw) + [

Q

E(z, u'(z), Vu'(z), Vw(z)) |t:t(x7w(x)) d:,E

for all w in Ay,.
As a consequence, if each leaf of the field {u'}icr satisfies the Weierstrass necessary

condition (4.3.3)), then
Cu(w) < &p(w),

for all w in Ay.
Proof. For each z € Q, take A = w(z) = u'(@)|imt(zw@), ¢ = Vut(x)|t:t(xw(x)), and

¢ = Vw(x). Substituting in (4.3.2) and integrating in €2, comparing this expression with
the definition of Cy, in (4.3.4), the identity follows. O

Remark 4.3.6. If the energy functional includes reaction terms on a portion of the bound-
ary I'yy C 092, i.e.,

cfi'\;(w):/QGL(x,w(m),Vw(x)) dx—/F F(w(z))dH" (),

then we can still apply the methods from the local theory of calibrations to show that
Z’Z(w) :/ at;{GL(CUv ut(x)7 Vut<x)) ) (VUJ(I) - Vut(x)) |t:t(a: w(z)) dz
0 ;

+/QGL(:E,ut(x),Vut(x))‘t_t(w(z))—/F F(w(z))dH" Y(x)dz

N

is a calibration. Hence, one can establish the minimality of the leaves among competitors
with the same boundary data only on 092\ I'yr. Note that in this scenario, extremals satisfy
the equation

No(u) = F'(u) inTy.

In particular, this allows to treat the extension problem for the fractional Laplacian as
explained in Appendix[G] In this setting, one considers the Dirichlet energy in a domain of
the extended space RTI with an additional potential energy on the part of its boundary
lying on R* = gR"".

{LL(m ~ 0 in Q,

16This identity is known as the Weierstrass representation formula
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4.4 The calibration for the fractional Laplacian

In this section we construct a calibration for the functional

Eurtw) =2 [ IOy [ pute)an

where s € (0,1), ¢, ¢ is a positive normalizing constant, and F € C*(R). It involves the
Gagliardo-Sobolev seminorm and a nonlinear potential term.

If w is a critical point of & p with respect to functions with the same exterior data as u,
then u satisfies the nonlocal semilinear equation

(—A)Y’u—F'(u)=0 in Q. (4.4.1)
In this setting, recall the standard subspace of locally integrable functions given by

[u(y)|

AT dy < —i—oo}.

L®) = {u € LB ol = [

If w € LYR") is C? in a neighborhood of z € R™, then the fractional Laplacian
(—A)*u(x) is well defined. More generally, we only need u to be C?**** in a neighbor-
hood of x for some small & > 0 such that 2s + « is not an integer. Here C” denotes
the space C*7 of functions with Hélder continuous k-th order derivatives, where k = 3],
v = B—k. In particular, for (—A)*u to be well defined in a domain €2, we just need that the
function v € LL(R™) is smooth in a neighborhood of Q. The function could be extremely
wild outside the domain, as long as it satisfies the growth assumption defining L!(R").

As explained in the Introduction, to build the calibration we will assume the existence
of a field in R™. In particular, we are given a family of functions u': R” — R, with ¢t €
for some interval I C R, satisfying certain regularity assumptions. For clarity reasons, in
the statement of Theorem we have assumed that the function (z,t) — u'(x) belongs
to C*(R™ x I) N L®(R" x I) and (z,t) — dyu'(x) is in L>®(R™ x ). We have also assumed
that ¢ — u'(x) is increasing in [ for all € R". Thus, the graphs of u' produce a foliation
of a certain region in R™ x R. Nevertheless, these conditions can be weakened, as presented
next, to yield a more satisfactory theory for the fractional Laplacian.

The following is a weaker definition of field than the one in the statement of The-
orem [£.1.3] but which suffices to establish the result. On the one hand, we allow the
functions u' in the field to be “wild” outside a neighborhood of Q, as long as their frac-
tional Laplacian is under control. On the other hand, the leaves u' can touch each other
(but not cross) outside 2. That is, we need u! to be increasing in ¢ in Q, but only nonde-
creasing outside. In particular, the graphs of «! will only produce a foliation in a certain
region of Q x R.

Definition 4.4.1. Given an interval I C R, a bounded domain 2 C R”, and s € (0,1), we
say that a family {u'};c; of functions u': R® — R is a field (to be precise, we should say a
field associated to the s-fractional Laplacian, not to be inconsistent with Definition
when the following conditions hold:

(i) The function (z,t) ~ u(z) is continuous in Q x I.
(ii) The function ¢ — u'(z) is

e increasing in [ for all z € Q
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e nondecreasing in [ for a.e. x € ¢
e Clin [ for a.e. z € R®

(ili) For each compact interval J C I, we have

Su? {HatutHLoo(Rn) S(Rn) —'— ”'U,tH025+a(N)} < OO,
te

for some bounded domain N C R, with Q C N, and some o > 0.

Essentially, one needs a reasonable regularity of the joint function, as well as some
further regularity separately in each of the variables, locally uniformly in the parameter t.

By properties [(i)] and [(ii)] the leaf-parameter function ¢ = ¢(z, \) from (£.1.4) is well-

defined and continuous in the region
G:={(x,\) € Q xR: X\ =u'(x) for some t € [}. (4.4.2)

The potential F' will play no role in the construction of the calibration for & r and,
hence, we can focus on the first term. Let

e [ Mot
- n+25 Q?dy
Q) \x - y\

and consider the energy space H*(Q) := {u € LL (R"): &(u) < co}.
Let {u'}ier be a field in the sense of Definition and let to € I. We consider the
functional

w(zx) s Cns |ut0 0( )‘2
//( U (@)],_ gy AN da + =2 // y|n+25 dody (4.4.3)

acting on continuous functions w € C°(Q) with the same exterior datum as u’, and such
that their graph is contained in G C €2xR when restricted to 2. Here G has been introduced
in (4.4.2)). We denote this set of admissible functions by A, ,,, that is,

Ao i ={w e C°(Q): w=1u" on 990, w=u" a.e. in Q°, graph (wg) C G} (44.4)

Remark 4.4.2. The functional C, is well defined in the set A,,. Let us check this.
For z € © and \ between ' (x) and w(x), we have that

t(ﬂ?, )\) € [tmin7tmax] C [a

where
tmin = mint(z,w(z)) and tyn. = maxt(z, w(x))ﬂ (4.4.5)

€ e

Then, on the one hand, since the fractional Laplacians (—A)*u’(z) are uniformly bounded

inz € Qand t € [tmin, tmax] DY , the iterated integral in the first term in (4.4.3) is
finite. On the other hand, taking into account the identity

% / /Q(Q) ’“t|(x$)_—y|7i:<298)f2 dody = /QUt(x)(_A)SUt(x) o

the second integral in (4.4.3)) is finite thanks to the uniform boundedness in z € {2 and
t € [tmin, tmax) Of each uf(z) and of the fractional Laplacians (—A)*u’(z).

1"Note here that t(x,u'(z)) = to and that t,m < to < tmaee since w = u' on ON.
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Remark 4.4.3. The functional C;s coincides, in the set Ay, , with the functional C; p
appearing in Theorem {4.1.3| when F' = 0. Indeed, we can write

w(x)
st
/Q/to (—A)°u (x)‘t:t(xy/\) dAdz

w(x) t ot
- / dz / A\ lim dycn,st;gf)
o Juo@) S0 Jre\fo—yse} |z =y =tz )

w(x) t ot
— lim / / dz dy / Ay, i) = 110)
b0 J J@xRr\{Jo—y|>e} uto (z) |z — y|nt2s

w(x) t ot
— ¢,y lim / / dz dy / a) @ = uly)
=10 J JQn {le—yl>e) wo@@) [T =Y

by the regularity of the field and where the last equality follows from the fact that u'(x) =
w(z) for almost every = € ¢, This last expression gives meaning to the principal value in
the definition of C,  in Theorem in the Introduction.

Notice that the expression of C, in only involves the Euler-Lagrange equation
of the field {u'},er and the energy of the leaf uf. This will give both [[C1)| and the
null-Lagrangian property To prove , we next show, in Lemma @, that the
functional can be recast in a useful alternative form. We include Figure @ for the
convenience of the reader, to better identify the terms involved in the new expression (of

Lemma {4.4.4)).

To simplify the statements and proofs below, for ¢ > 0 we use the truncated kernel
K.(2) = ¢pslz| "> 1pe(2), and for v € LL(R") we let

t=t(x,\)

t=t(z,\)

(~8)zu() = | (ula) = u@)K.a 1) dy.

In particular, when ¢ goes to zero we recover the fractional Laplacian (—A)*u'(x) =

limg o(—A)iu!(z). We also write

w(x)
Co(w) = /Q / ) ()_A)gut(x)hztw d\ dz

1 (4.4.6)

Lemma 4.4.4. Given an interval I C R, a bounded domain Q@ C R™, and s € (0,1), let
{u'}icr be a field in the sense of Definition |4.4.1. Consider the set of admissible func-

tions Asy, defined in (4.4.4).
Then, for each ¢ > 0 and w € Asy,, with ty € I, the functional C defined in (4.4.6)

satisfies
o D) ut(2) — ' (y)
Ci(w) =— 2’ // dxdy/ = g o' (y) dt
QIV\{|z—yl<e} t(z,w(z)) Yy

L // lw(x) - WE 4, d.
4 JJo@)\{z—yl<e} lz -y

where we have extended the leaf-parameter function x — t(x,w(x)) continuously outside
by letting t(z,w(x)) =ty for x € Q°.

155



t@w(@))
ut@ @) ()
w(w
(@) RN
A w
\
w
) wtww(y))
ut@N (1)
x Y

Figure 4.2: The function w (in red) and the leaves u'.

Proof. Throughout the proof, C. denotes a generic positive constant depending only on n,
s, |92, and €. It is easy to check that

(1+[y"™) K.(z—y) <C. forallz € QandyeR" (4.4.7)
By (4.4.7)) we have
n S -1
Ko — ) i) — o' ()] < O ([l gny + ']} (1 -+ [y"+*)
for all x € €2, a.e. y € R” and all ¢t € I. Hence, integrating in y € R",

K. (z—y) |u'(z)—u'(y)| dy < C. <||ut||co@) + ||ut||L;(Rn)) forallz € Q, t € 1. (4.4.8)
]R'n

Consider now iy and tma.x given in (4.4.5). By properties |(i)| and in Definition 4.4.1],

for x € Q) we have

w(x)
/ . d)\/ dy Kes(I - y) |ut(‘r) - ut(y)l ’t:t(m,)\)
uto (x m

<C. S (Ilutllco@) + ||Ut||L;<Rn>> lw — "o < oo,
S min,lmax

and we can apply Fubini’s theorem to get

w(z)
/dm/ d/\(_A>:ut(x)|t:t(x)\)
Q u'o (z) 7

= /de/n dyKe(z —y) /u“’(w) (u'(z) — Ut(y))’tzt(a:,)\) A

fo(x)

(4.4.9)
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Applying the change of variables A = u!(z) for a.e. z € Q in (4.4.9)), the integral becomes

w(z)
/da:/ dy K. (v —y / (u'(z) — u'(y |ttx/\)d)\
n to 93)
t(z,w(z))
/dx/ dy K.(z — / (u'(z) — u'(y)) O (z) dt

Thanks to the extension of the leaf-parameter function by t(x, w(x)) = to for z € Q°, using
that Q(Q2) = (2 x R™) U (Q° x Q), we can rewrite the right-hand side of (4.4.10)) as

[ao [ ay K -) /t:@,m»(ut(@ — u(y)) Ot () dt

-/ /Q Ly Koz = / @) - () D)

The idea now is to use the symmetry of the domain Q(2) to symmetrize the right-hand
side of the previous identity. This will allow us to integrate an exact differential of ¢, and
this will lead to the identity claimed in the lemma.

Symmetrizing (4.4.11]), we have

t(z,w(x))
/ / d dy K. (x — y) / ((z) — () O () dt
Q) to

= %//Q(Q) dr dyK.(z —y) /t<x7w($))(ut($) —u'(y)) O (z) dt (4.4.12)

to

t(y,w(y))
B % //Q(Q) dr dyK.(z — y) / (u'(2) — u'(y)) 0! (y) dt

to

(4.4.10)

(4.4.11)

Splitting the integral ft @) 4 into the sum ft ww(®@) 4 + ft(yw(j) dt and rearranging
terms, the right-hand side of m ) becomes

1 t(z,w(z)) , . )
5 //Q(Q) dr dyK. (v —y) /to (uf(z) — u'(y))ou' (x) dt

1 (yw(y)) . . .
-3/ /Q i =y [ e~ oty ar

to

1 (y,w(y))
- / / de dyK.(x — y) / (! () — ut(y)) By (y)
2 JJq@) Hz,w()

t(z,w(z))
wy ff draukite o) [ ) @) @) — o) .
0 (4.4.13)

Let us show that the integrals in the right-hand side of (4.4.13) are well defined. For
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the first integral, taking absolute values and using Fubini’s theorem, we have

1
5[] K-y
2)Jow

1 tmax
< - // de dyK.(x — y)/ [u'(z) — u' (y)|]|Opu’|| oo (mmy At
2 Q(Q) tmin

t(y,w(y)) . . .
/( @ = wlatt)
t(x,w(x

(4.4.14)
1

tmax
3| w0 e [[ el )] dray
tmin Q)

tmax
< / dt 9y e / d / dy k. (z -yl (z) — ' (y)],
tmin Q n

where in the last line we have used that Q(2) = (2 xR")U (R" x Q) (not a disjoint union)

and the symmetry of K.. Applying the bound (4.4.8)) in (4.4.14)) and by property in
Definition |4.4.1, we deduce the finiteness of (4.4.14]). It follows that the first integral is
well defined.

The second integral in the right-hand side of (4.4.13]) can be integrated explicitly as

1 t(z,w(z)) . . . t
B //Q(Q) de dyK.(z — y)/ (u'(x) — u'(y))(Qu'(x) — O’ (y)) dt

to

1 t(z,w(x)) d

— - // dz dyK.(z — y)/ — |uf(z) — u'(y)|* dt
4 ) Jow) to dt
1

T4 // dz dyK.(z — y)lw(z) — u'@ D) (y))?
4 J @

1 to T _uto 2
_Z/A(Q)dxdyl(g($—y)|u (z) W)

Concatenating the equalities (4.4.9), (4.4.10), (4.4.11), (4.4.12), and (4.4.13)), and using
(4.4.15)), we conclude

w(z)
/ dx/ dA(—A)du'(x) ‘t:t(a},)\)
Q uto (z)

1 t(y,w(y)) . . .
-1 / /Q I ) / (uf () — ' () Dyt (y) it

t(z,w(x))
41 / / Az dyK.( — ) |w(x) — u'@wE) ()2
1)o@

1
-1 // dzdyK.(x — y)|ut°($) - Uto(y)|2a
Q)

(4.4.15)

which is the claim of the lemma. O

Having Lemma at hand, we can now prove the calibration property |(C2).

Lemma 4.4.5. Given an interval I C R, a bounded domain Q@ C R™, and s € (0,1), let
{u'}ier be a field in the sense of Definition|f.4.1. Consider the set of admissible functions
Aury defined in (L33).

Then, for all w € Asy,, with ty € I, we have

Cs(w) < Es(w).
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Proof. Let ¢ > 0. By Lemma |4.4.4] we have

1 t(y,w(y))
Ci(w) =— = de dyK.(x — ul(x) — ut(y))out(y) d
)= [ drayicee ) [ ) —att)on ) a e

()

1 t(z,w(z)) 2

P2 ) - o ) P o — ) da
Q)

where t(z,w(z)) =t for x € Q°. We claim that for a.e. (z,y) € Q(£2) we have

1 [tyw() 1 [tww(y)
—5/ (u'(2) — u'(y))owu! (y) dt < —5/ (w(z) —u'(y))owut (y)dt. (4.4.17)
t(zw(x)) t(z,w(z))
Indeed, first of all note that dyu’(y) > 0 for a.e. y € R™ by property |(ii)| in Definition 4.4.1]
Moreover, the quantities u'(x), u’(y), w(x), and dwu'(y) are finite for a.e. (x,y) € Q(Q)
and all ¢t € I. For those (z,y) € Q(Q), if t(x,u(x)) < t(y,u(y)) then by property we
have w(z) = u!@v@) () < uf(z) for t € [t(x,u(x)),t(y,u(y))], and the claim follows in
this case. When t(z,u(z)) > t(y,u(y)) the argument is similar.
The right-hand side of can be integrated explicitly as

1 [tywy) . . 1 [tw®) g Lo
5 [ @ - dwan = [ L) - ww)P de
t(z,w(z)) t(z,w(z))
1 1 r,w(x
= Thwla) —w)? ~ Flue) — O )P

(4.4.18)

Now, using (4.4.17) and (4.4.18]) in (4.4.16)), it follows that

Co(w) < Ek. (w).

Finally, by property in Definition 441 (—A)3u! converge to (—A)*u! in L}(Q),
locally uniformly in ¢, as € | 0. This is enough to pass to the limit in the inequality above
and conclude the proof. O

We can finally give the proof of Theorem [4.1.3] We will show the identity

w(x)
Cor(w) = /Q/uto(x) ((—A)u' () — F'(u'(2))) ‘t:t(m) dAdz + & r(u') (4.4.19)

for w € Ag,,, and that this functional is a calibration for & r and each u' when the family
{u'}ier is a field of extremals, that is, when each u' solves the semilinear equation .
In particular, each of the u* will be a minimizer. More generally, we show that ' minimizes
Es r if the u! above u'® are supersolutions of and the u! below are subsolutions.

Proof of Theorem[{.1.3 First of all, note that for x € Q we have

w(x) w(x)

F'(\)d) = / F'(uf@N) dX

uto(x)

Flw(x)) — F(u(x)) = /

uto(z)

and, thanks to Remark 4.4.3] the functional C,  given by (4.1.9)) can be written simply as

C, (1) = Cy(w) — / Flw(x)) dz,

Q
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where C, has been introduced in (4.4.3]). This proves (4.4.19).
(a) From (4.4.19) it is clear that Cs p(u') = & p(u™), which is condition |[(C1)l To
obtain |(C2)| we apply Lemma 4.4.5] which gives

Corlw) = C.w) — [

F(w(z))de < &(u) — / F(w(z))dr = & r(w).
Q

Q

(b) To show |(C3'), that is, Cs r(w) > Csp(u') = & p(u'), by (4.4.19) it suffices to

show that "
/uto(z) ((_A)sut(l') - F’(ut(l’))) ‘t:t(x,)\) d\ > ()

for x € Q. But this is clear from the monotonicity of the field ' and the hypotheses in @

On the other hand, we have already seen in subsection how properties [(C1)}, |(C2)],
and yield the minimality of u = u'.

(c) By (4.4.19)), using that each u' satisfies the Euler-Lagrange equation (4.4.1]), we
have that

w(x)
Cor(w) — E p(u) = /Q/to( | (—A)*u'(z) — F’(ut(x)))|t:t(x’/\) d\dz = 0.

Hence C p(w) = & p(u'®) = Cs p(u'0) for all w € Agy,. In particular, the functional Cs ¢

satisfies all three properties [(C1)f(C2)} and |(C3), and thus it is a calibration. Choosing

to =t for each t € I, we deduce the minimality of u’. O

Proof of Corollary[{.1.4] First of all, by a simple argument from [1], it suffices to prove
the corollary for the class of functions w € C° satisfying the strict inequality

Tli}moou(x’, T) < w(', z,) < TEIJPOO u(z',7)  for all (2/,z,) € R"' x R. (4.4.20)
Indeed, if w satisfies the non-strict inequality (£.1.12)), then for § € (0,1) we consider
wy = (1 — @)u + Ow, which satisfies by the strict monotonicity of uw. Hence,
applying the corollary in the strict case, we have & p(u) < & p(wp). Letting § — 17 yields
the result for w. Hence, we may assume (4.4.20)).

Since u is bounded and F € (O3, by regularity theory for the fractional Laplacian,
we have that u is at least C? and Vu € L®(R"); see [84]. For each t € R, we consider
the family of translations u'(z) = w(2’,x, +t). By the monotonicity and the regularity
properties of u, the family {u'}icg is a field in the sense of Definition Moreover, by
the translation invariance of the equation, it is a field of extremals. Hence, we can apply
Theorem to conclude that w is a minimizer in the set of admissible functions A with
w = u in °. O
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Chapter 5

Null-Lagrangians and calibrations for
general nonlocal functionals and an
application to the viscosity theory

In this chapter we build a null-Lagrangian and a calibration for general nonlocal elliptic
functionals in the presence of a field of extremals. Thus, our construction assumes the
existence of a family of solutions to the Euler-Lagrange equation whose graphs produce a
foliation. Then, as a consequence of the calibration, we show the minimality of each leaf
in the foliation. Our model case is the energy functional for the fractional Laplacian, for
which such a null-Lagrangian was recently discovered by us.

As a first application of our calibration, we show that monotone solutions to translation
invariant nonlocal equations are minimizers. Our second application is perhaps surprising,
since here “minimality” is assumed instead of being concluded. We will see that the
foliation framework is large enough to provide a proof showing that minimizers of nonlocal
elliptic functionals are viscosity solutions.

5.1 Introduction

Null-Lagrangians and calibrations have played a prominent role in the Calculus of Varia-
tions, since they provide sufficient conditions for the minimality of critical points. Impor-
tant examples are those calibrations constructed in the presence of a field of extremals, i.e.,
a foliation by critical points. These notions have their origin in the classical extremal field
theory of Weierstrass and are a powerful tool to prove minimality of solutions to PDEs.
Especially, they have found many relevant applications in the context of minimal surfaces.

In Chapter 4| we initiated the study of calibrations for nonlocal problems. There, we
treated the simplest nonlocal model: the energy functional for the fractional Laplacian
(the Gagliardo-Sobolev seminorm). In the present chapter, we extend the theory to a wide
class of nonlocal functionals. Our main result is the construction of a calibration for the
energy functionall

1
En(w) = ¢ / /Q Oy, w() wly) drdy

!Consistent with the notation in [23], the subindices N and L are used throughout the text to denote
nonlocal and local objects, respectively.
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where, given a bounded domain €2 C R", we have written
Q) = (R"xR")\ (2°x Q) = (2 xQ)U (2 xQ)U(Q° x Q). (5.1.1)

Throughout the chapter Q¢ = R"™ \ €, as above. The Lagrangian Gx(z,y, a,b) is required
to satisfy the natural ellipticity condition

aL%bC:N(;m Y, a, b) + agbGNQ/, x, b, CL) <0,

on which we elaborate below (see the comments before Theorem and also Section[5.2)).

As in the local theory, as well as in our fractional Laplacian theory developed in the
previous chapter, our calibration for £y is built in the presence of a field of extremals. As
mentioned above, this is a one-parameter family of critical points of Ex whose graphs form
a foliation (see Definition [5.1.2)). For the construction, it suffices to have subsolutions and
supersolutions on each respective side of a given extremal, a fact that is sometimes very
useful.

A first application of our calibration concerns the minimality of monotone solutions to
translation invariant nonlocal equations. More precisely, we prove that if u is a solution
(with an appropriate regularity and growth at infinity, which will depend on the Lagrangian
Gy) satisfying 0, u > 0 in R", then it is a minimizer among functions w satisfying

lim w(z',7) <w(@,z,) < lim w2, 1)
T——00 T—+00

for z = (2/,2,) € R"! x R. This result, which is related to a celebrated conjecture of
De Giorgi for the Allen-Cahn equation, was only known for those nonlocal functionals for
which an existence and regularity theory of minimizers is available. We explain this further
in Subsection [5.1.4

As a second application, we show that minimizers of nonlocal elliptic functionals are
viscosity solutions. This type of result was previously known for problems where a weak
comparison principle is available; see [5,/66}[87]. However, we can prove it in more gen-
eral scenarios by using the calibration technique; see Subsection [5.1.5. This strategy was
previously used by Cabré [18] in the context of nonlocal minimal surfaces.

5.1.1 Examples

Our theory covers several important elliptic functionals £y given by a Lagrangian Gy as
above:

e The case
la — b

Gn(z,y,a,b) = Sple =y

with p € [1,00) and s € (0,1), corresponds to the fractional p-Dirichlet Lagrangian,
which gives rise to the fractional p-Laplace equation. More generally, considering

la — bJP 1

Gx(z,y,a,b) = ople — y|rtes o 2|9

]IQXQ($, y)(F(a, 1’) + F(b, y)),

we can add a reaction term in the Euler-Lagrange equation. For instance, if we take p = 2
we recover (up to a multiplicative constant) the Lagrangian associated to the fractional
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semilinear equation (—A)*u = 0, F(u, ) in (2, treated in our previous work [23]. Recall
the expression for the fractional Laplacian:

(—A)u(x) = cps P.V./ ulz) — uly) dy,

re |z — oyt
where ¢, s is a positive normalizing constant and P.V.stands for the principal value.

e The Lagrangian

a—b
Gn(z,y,a,b) = M
) ) ) |x _ y|n+s_17

where s € (0,1), G"(1) = (1 + 72)~(*+s+D/2 and G(0) = G'(0) = 0, recovers the
fractional perimeter for subgraphs; see [41].

e The general structure
Gx(z,y,a,0) = G(x —y,a — b)

appears in the leading terms of the previous examples and gives rise to translation invari-
ant equations. However, it is also of interest to treat functionals where the interactions
occur only inside €2, that is, when Gy is of the form

GN(Iay7avb) = ]lQXQ(Iay) G(Ilf —Y,a— b)

These Lagrangians appear, for instance, in the macroelastic energy from Peridynamics;
see [88]. In this case, G might be compactly supported in the (z — y)-variable.

e The case

Gn(z,y,a,b) = —loxa(z,y)K(x —y) ab + ﬁ]lgxg(x, y)(F(a) + F(b))
corresponds to convolution-type operators. Functionals of this type appear in numerous
problems, but most notably in the framework of constrained minimization (not treated
in our setting); see, for instance, [41/7,35,70] where the first term is the interaction energy
and the second one is the entropy. Let us point out that, when the kernel K is even, the
ellipticity condition boils down to the nonnegativity of K.

5.1.2 Calibrations and fields of extremals

As mentioned in the previous chapter, a fundamental problem in the Calculus of Variations
is to find conditions for a function to be a minimizer of a given energy functional. More
precisely, given a functional £: A — R defined on some set of admissible functions A, and
given u € A, one wishes to know whether v minimizes £ among competitors in A having
the same Dirichlet condition as u. For nonlocal problems, given a bounded domain €2, the
Dirichlet condition refers to the value of the function in all the exterior of {2, namely, in
Qf=R"\ Q.

One useful method to show the minimality of a given function u € A consists of
constructing a calibration. This is an auxiliary functional touching the energy £ by below
at u and satisfying a null-Lagrangian property.

Definition 5.1.1. A functional C: A — R is a calibration for the functional £ and the
admissible function u € A if the following conditions hold:
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(C1) C(u) = E(u).
(C2) C(w) < &E(w) for all w € A with the same Dirichlet condition as u.
(C3) C(w) =C(w) for all w,w € A with the same Dirichlet condition as w.

Functionals satisfying are known as null-Lagrangians. As in our previous work [23],
it is convenient to relax this last condition to the less stringent

(C3) C(u) < C(w) for all w € A with the same Dirichlet condition as u.

We still refer to functionals satisfying [(C1), [(C2), and |(C3’)| as calibrations.

Once a calibration is available, the minimality of © among admissible functions with the
same Dirichlet condition follows immediately. For this, simply apply |(C1)}|[(C3")| and |(C2)],
in this order.

Historically, motivated by classical problems in Mechanics and Geometry, significant
efforts have been put into rigorously understanding minimizers of general functionals of
the form

En(w) :—/QGL(x,w(x),Vw(x)) dz. (5.1.2)

It is well-known that every minimizer is a critical point of &, (an extremal) and must
satisfy the associated Euler-Lagrange equation. Conversely, if the Lagrangian Gy, (z, A, q)
is convex in the variables (), ¢), then the functional &, is convex and every critical point is
a minimizer. This convexity assumption is too restrictive for many relevant applications,
such as the Allen-Cahn energy. For these functionals, the Dirichlet problem may admit
several extremals, not all of them being minimizers. Nevertheless, one often has that the
Lagrangian G (z, A, q) is convex with respect to the gradient variable ¢, which amounts to
the ellipticity of the problem.

A systematic theory of calibrations has been developed for functionals &, of the form (5.1.2)),
namely, the extremal field theory going back to works of Weierstrass. The key idea is to
assume the existence of a family of critical points u': Q — R, with ¢ in some interval I C R,
whose graphs do not intersect each other. Thus, the graphs of these functions produce a
foliation of a certain region G in R™ x R, which allows to carry out a subtle convexity
argument to bound the nonconvex functional by below with a calibration.

Next, we recall our definition of field for nonlocal problems, as introduced in [23]:

Definition 5.1.2. Given an interval I C R (not necessarily bounded, nor open), we say
that a family {u'};c; of functions u': R™ — R is a field in R™ if

e the function (z,t) — u’(x) is continuous in R™ x I;
e for each z € R", the function ¢ — u’(z) is C* and increasing in I.

Given a functional £ acting on functions defined in R"™, and given a bounded domain
Q C R", we say that {u'}es is a field of extremals in Q (for £) when it is a field in R and
each of the functions u' is a critical point of £ in €.

Given a field in R™ as above, the region

G={(z,)\) ER"xR: A\ =u'(x) for some t € [} CR" xR
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is foliated by the graphs of the functions u', which do not intersect each other (since u'(x)
is increasing in t). In particular, we can uniquely define a leaf-parameter function

t:G =1, (z,\)—t(z,\) determined by '@ (z) =\ (5.1.3)

The function ¢ is continuous in G by the assumptions in Definition We will often
refer to the functions u' (or their graphs) as the “leaves” of the field.

Next, let us recall the fundamental result of the classical extremal field theory. Namely,
given an elliptic Lagrangianﬂ G, and {u'}c; a smooth field of extremals in €2, the functional

Cu(w) = /Q [0,61(ut(2), W (2)) - (Vo() — V() }

«I» /Q GL (SL‘, ut($)7 Vut (:E)) |t:t(z,w(x)) dx’

dx

t=t(z,w(x))

(5.1.4)

is a calibration for the functional &, and each critical point u'?, t; € I. In particular, each
leaf u minimizes &, among competitors w satisfying w = v’ on 9 and whose graphs
lie in the region G. Moreover, in [23, Theorem 3.1] we found the following alternative
expression for the calibration Cy,. For each ¢y € I, we have that Cy, in (5.1.4) can be written

et~ [ [ (()) Loy (@)

w(x)
+ / / NL(U) (@) _y gy AN () + (1),
o0 Juto(x) ’

dAdx
t=t(z,\)

(5.1.5)

where L;, and N, are, respectively, the Euler-Lagrange and Neumann operators associated
to the functional &, in (5.1.2). As in the fractional Laplacian framework treated in [23],
our new nonlocal calibration given in Theorem below will be based on this identity.

While the theory of calibrations for local equations is well understood, there are very
few papers prior to [23] dealing with nonlocal ones, which we mention next. In [18], Cabré
gave a calibration for the fractional perimeter. Independently, Pagliari [80] investigated
the abstract structure of calibrations for the fractional total variation. This last func-
tional involves the fractional perimeter of each sublevel set of a given function. The author
succeeded in constructing a calibration to prove that the characteristic functions of halfs-
paces are minimizers, but other fields of extremals are not mentioned in that work. Our
present work provides, as a particular case, a calibration for the fractional total variation
in the presence of a general field of extremals. Moreover, we can relate our construction
with the calibration for the fractional perimeter in [18] applied to each superlevel set; see
Appendix [J]

In Chapter [l we constructed a calibration for the energy associated to semilinear equa-
tions involving the fractional Laplacian, that is, for energies of the form

e [ @ -w@F e
furtw) = [ TP ey~ [ Pl de

2Recall that here ellipticity means that Gp,(z, ), q) is convex with respect to the gradient variable q.
However, for (5.1.4) to be a calibration, a weaker condition than convexity in ¢ suffices. One needs to
assume that each u' satisfies the Weierstrass sufficient condition, namely

Gr(z,u'(z),q) > GL(z,u' (2), Vu' (2)) + 4G (2, u' (), Vu' () - (¢ — V' (2))

for all z € Q, ¢ € R™, and t € I; see |23] for more details.
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Given {u'};c; a field of extremals in Q, we showed that

w(zx) ut
Cy.r(w) —cnSPV// / §y> dAdxdy—/F(w(x))dx
|x_y|n+ t= t(x)\) Q
t() 0 2
cns// |u'o( 2( y)| dz dy
Q) \:v —y\m 3

is a calibration for & p and u', ¢y € I. We recall that the expression of C; p was obtained
by replacing the operators Ly, and Ny, appearing in (5.1.5]) by their nonlocal counterparts.

5.1.3 Main result

Next, we present our main result, which builds a calibration for the functional
1
2 JJaw

when the Lagrangian Gx(z,y, a,b) satisfying the conditionﬂ
0%,Gn(z,y, a,b) + 0%,Gx(y, z,b,a) < 0. (5.1.7)

We will see that guarantees the ellipticity of the problem (or a strong comparison
principle, see Appendix . It will also ensure that the calibrating functional defined in
Theorem below satisfies property thus mirroring the effect of ellipticity in the
local case.

As in the classical theory, in this general nonlocal framework every extremal is a mini-
mizer whenever the functional £y is convex. A sufficient condition to guarantee the convex-
ity of & is that the Lagrangian (a,b) — Gn(x,y, a,b) + Gx(y, x, b, a) be convex. Contrary
to the local case, this hypothesis does not guarantee the ellipticity assumption E|
This seems to be due to the great generality of . Nevertheless, in most examples
we have in mind, the Lagrangian has a leading term of the form G(x,y,a — b) for which
ellipticity does follow from convexity in the (@ — b)-variable. For instance, consider the
linear equation (—A)*u = Au, with A € R. This equation admits an energy functional

Cns ( )‘2 A 2
// |a:—y|”+25 dxdy—a/ﬂu(x) dz

which is elliptic in the sense of (5.1.7]) but not always convex (when \ is large enough).
Notice that the equation satisfies the strong comparison principle, while the availability of
the weak comparison principle depends on )\H

3Compare it with (5.2.15) in Section where the Lagrangian additionally satisfies the pairwise
p.2.1) (

symmetry condition ([5.2.1) (a condition that can always be assumed without loss of generality).

4For pairwise symmetric Lagrangians (see below) ellipticity reduces to agbGN < 0 while convexity
amounts to the conditions 92,Gx > 0 and 92,Gn0%Gn > (02,Gn)?. The reader can check the non-
equivalence with the simple quadratic examples Gy = K (z — y)(a + b)?, with K > 0.

5We say that an operator £ satisfies the strong comparison principle if, given two functions v and v
satisfying Lu < Lo in , v < v in R”, and touching somewhere in €2, then © = v in R®. By contrast, £
satisfies the weak comparison principle if, given two functions v and v satisfying Lu < Lv in Q and u < wv
in Q°¢, then u < v in Q.
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For the functional £y and its associated Euler-Lagrange operator

Ly)(e)i= 5 [ (0.6x(a.y0(@) ww) + AGxly o v w)) dy (L9

2

to be well defined for = € €2, one needs to make growth and regularity assumptions on
the Lagrangian G. These determine the class of admissible functions; see |15] for some
examples of natural assumptions. In this respect, our main result (Theorem be-
low), which gives a calibration for general nonlocal Lagrangians satisfying the ellipticity
hypothesis , is a formal result since it does not specify the precise class of admis-
sible functions. In other words, the great generality of the functions does not allow for
specifying the growth and regularity assumptions on GGy and on the admissible functions
w. Thus, the theorem cannot take into account any integrability issues.ﬁ However, we
could give completely rigorous results for some specific families of Lagrangians, adapting
the admissible class of functions to the concrete problem. Indeed, within the proof of the
next theorem, there are only a few points that must be justified, namely, the interchange
of certain integrals and the convergence of some expressions. Hence, in the following state-
ment we use the term “sufficiently regular for Gn” in the sense that those functions make
all integrals to be well defined.

Recall for the meaning of Q(£2), Definition [5.1.2|for the notion of field, and
for the leaf-parameter function ¢. The calibration properties [(C1), ((C2)} (C3), and
have been introduced in Definition .11l

Theorem 5.1.3. Let I C R be an interval and let Q@ C R™ be a bounded domain. Given
a function Gy = Gx(,y,a,b) satisfying the ellipticity condition (5.1.7)), let {u'}er be a
field in R™ (in the sense of Definition @ which is sufficiently reqular for Gy.

Given to € I, let Ex be defined by (5.1.6) and Cx be the functional

Cn(w)

d\dz dy
t=t(x,\)

=3/ /w(z 0,6 (o, (2), (1) + 4Gl (), ()}
()
+ En(u

defined in a set Ax of sufficiently regular admissible functions w: R™ — R (for Gx) satis-
fying graphw C G, where

G={(z,\) eR"xR: A\=u'(z) for sometel}.
Taking C = Cy and £ = Ex in Definition we have the following:
(a) Cn satisfies|(C1)| and |[(C2)| with u = u'.

(b) Assume in addition that the family {u'}icr satisfies

Ln() >0 inQ  fort>t,
Lnu') <0 inQ  fort <ty
where Lx is the Euler-Lagrange operator associated to Ex given by (5.1.8). Then, Cx

satisfies with w = u'. In particular, u' minimizes Ex among functions w in
An such that w = uto in QF.

6This is in contrast with Theorem 1.3 in [23], where we gave a fully rigorous result for the fractional
Laplacian.
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(c) Assume in addition that {u'}er is a field of extremals in Q, that is, a field in R™
satisfying

Ly =0 nQ foraltel.

Then, the functional Cx satz’sﬁes with u = u'. Therefore, Cx is a calibration for
Ex and u'. As a consequence, for every t € I, the extremal u' minimizes Ex among
functions w in Ax such that w = u in Q°.

As mentioned above, the class of functionals &y of the form ([5.1.6) satisfying the ellip-
ticity condition includes the Gagliardo-Sobolev seminorm (for which we constructed
a calibration in Chapter [4] above) as well as the fractional total variation (see Appendix |J))
and the examples in Subsection [5.1.1} Our calibration in Theorem [5.1.3]is a generalization
of the one in the previous chapter. To guess the expression of Cy above, we extrapolated
our new identity in the local theory. The key point is that each of the terms in
has a clear nonlocal counterpart; see below.

An interesting feature of the calibrations considered in this chapter is their stability
under the addition of functionals. Due to their special structure, calibrations given in terms
of fields can be added together to obtain new ones. In particular, the local theory can be
combined with the nonlocal one developed in this work to produce calibrations for energies
involving both local and nonlocal interaction terms. We explain this further in Section [5.3]

5.1.4 An application to monotone solutions

Our interest in fields of extremals came from the study of monotone solutions to the
fractional Allen-Cahn equation

(-AYu=u—u®> inR" (5.1.9)

(see [30,31], as well as |42] for more general integro-differential operators). When the
operator is the classical Laplacian, these solutions are related to a celebrated conjecture of
De Giorgi; see [26].

In Corollary above, we proved that monotone solutions of are minimizers
among competitors taking values in a precise region of space (the region specified in the
next corollary). Thanks to Theorem of the current chapter, the same proof allows
to establish the minimality of monotone solutions to more general nonlocal translation
invariant equations. More precisely, given a Lagrangian of the form Gy = Gn(z — vy, a,b),
with associated energy functional &y defined by , the Euler-Lagrange operator Ly
given by is translation invariant, that is, for all x and z in R"™ the identity

Ln(w)(x + 2) = Ln(w(- + 2))(x)
holds. We then have the following:
Corollary 5.1.4. Let Gy = Gn(z — y,a,b) be a function satisfying the ellipticity con-
dition (5.1.7). Let u be a sufficiently reqular solution for Gx (see the comments before
Theorem[5.1.3) of Lx(u) =0 in R™. Assume that u is increasing in the z,-variable, i.e.,

Op,u>0 inR" (5.1.10)
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Then, for each bounded domain €2 C R™, u is a minimizer of Ex among sufficiently
reqular admissible functions w satisfying

lim w(z',7) <w(@,z,) < lim w@',7) forall x= (2 z,) €N
T——00 T—+00

and such that w = u in Q°.

This minimality result was already known for the fractional Laplacian Ly = (—A)*.
For such an operator, it can be proven with an alternative argument (described in the
Introduction of [23]) which does not use any calibration. However, such an alternative proof
requires an existence and regularity theorem for minimizers, as explained in Appendix [I|
Such a result is not available for many general Lagrangians of the form Gy(x —vy, a,b). For
these functionals, Corollary allows to establish the minimality of monotone solutions
for the first time.

Notice that, given a monotone solution, the translation invariance of the equation is
all what is needed in order to produce a field of extremals (by sliding the solution in
the x,-variable). Therefore, Corollary also holds for translation invariant equations
involving both local and nonlocal terms; see Section [5.3]

5.1.5 An application to the viscosity theory

Here we are interested in conditions to ensure that minimizers, or more generally weak
solutions, are viscosity solutions. These are different notions of solutions that have been
formulated both for differential and for nonlocal equations. Within the Calculus of Vari-
ations, it is natural to work with weak solutions belonging to the energy space. On the
contrary, when dealing with fully nonlinear equations, it is more suitable to work with
wiscosity solutions. Here, the equation is transferred to act on smooth functions touching
the extremal from one side.

In the local framework, it has been shown in the literature that minimizers of many
relevant functionals are viscosity solutions. For the p-Laplace equation (here every weak
solution is a minimizer), Juutinen, Lindqvist, and Manfredi [65] obtained the result by
using a weak comparison principle. This allows to compare the minimizer with a function
touching it by below and which is later slid upwards, forcing the equation to have the
correct sign. For functionals of the form (5.1.2)), assuming convexity (a stronger condition
than ellipticity), Barron and Jensen [6] found a simpler variational argument. We comment
on their strategy at the end of the present subsection as well as in Remark Showing
that non-minimizing weak solutions are viscosity solutions has also been treated in the
literature. For instance, this has been done by Medina and Ochoa [74] for semilinear
equations driven by the p-Laplacian. Their proof again uses a comparison principle.

Concerning nonlocal problems, the first results in this direction appeared in the geomet-
ric setting. Caffarelli, Roquejofire, and Savin [32] showed that minimizers to the nonlocal
perimeter are viscosity solutions of the homogeneous nonlocal mean curvature equation.
Their proof is quite involved and uses a comparison principle. Later, Cabré [18] was able
to show the same result via a simpler calibration argument (here we will give the analogue
of this result in the functional setting). The case of nonlocal minimal graphs has also been
treated by Cozzi and Lombardini [41]. In the functional setting, as far as we know, the first
nonlocal result appeared in the work of Servadei and Valdinoci [87] for linear equations
involving the fractional Laplacian. There, the authors employ a regularization by con-
volution that is not available for other operators. For equations driven by the fractional
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p-Laplacian, we mention the paper by Korvenpéé, Kuusi, and Lindgren [66] where they
treat the homogeneous problem, and the work by Barrios and Medina [5] for the semilinear
one. In both cases, a comparison principle is needed.

Next, we state the main result of this subsection. We will show that every minimizer
of our elliptic nonlocal functionals is a viscosity solution. In contrast with most of the
previous works, the novelty of our result is that we do not need a weak comparison prin-
ciple, allowing us to treat a bigger class of Lagrangians. This is achieved by a calibration
argument. In a way, the information given by the weak comparison principle is already
contained in the properties satisfied by the calibration. Recall, as explained at
the beginning of Subsection that the weak comparison principle does not follow from
ellipticity. However, the ellipticity of the Lagrangian (condition above) suffices for
the calibration argument in our proof.

Our theorem applies to general nonlocal elliptic functionals of the form ((5.1.6)). Since we
do not make any growth and regularity assumptions on the Lagrangian Gy, as in the main
theorem above, our result is only formal. Nevertheless, again, we could give a fully rigorous
statement for specific families of Lagrangians. In fact, this is what we do in Section for
fractional semilinear equations.

Theorem 5.1.5. Let Gn = Gn(z,y,a,b) be a function satisfying the ellipticity condi-
tion (5.1.7) and let Q C R™ be a bounded domain. Let u be a sufficiently reqular minimizer
of the functional Ex given by ((5.1.6)).

Then, the function u is a viscosity solution of the associated FEuler-Lagrange equation
Ln(u) =0 in .

Later in Section [5.4] we will give a more precise statement of this result, showing that
minimizers by above (below) are viscosity supersolutions (subsolutions). Furthermore,
while our theorem only applies to minimizers, we will explain how it can be used to prove
that certain non-minimizing weak solutions are viscosity solutions. Here, the idea is to
“freeze” the lower order terms; see Remark [5.4.10]

The proof of Theorem [5.1.5] is based on the following energy comparison result for
ordered functions embedded in a weak field (that is, a “degenerate field” where the leaves
are still ordered, but may touch each other; see Figure and Definition . Thus,
here we will need to extend the above theory of nonlocal calibrations to the more general
setting of weak fields.

Theorem 5.1.6. Let Gn = Gn(z,y,a,b) be a function satisfying the ellipticity condi-
tion (5.1.7). Given a bounded domain Q1 C R", let u and v belong to C(Q) and satisfy
u=uv a.e i andu<vin.

Assume that there exists a weak field {¢'}iejor) for w and v (in the sense of Defi-
nition which is sufficiently reqular for Gy (see the comments at the beginning of
Subsection .

Then, if Ex(u) < 0o, we have

v(z)
Ex(v) < Exlu) + / / Ly (¢ @),y r) AN
Q Ju(zx) ’

Let us point out that, in Section [5.4], we will prove analogous results to Theorems[5.1.5
and in the fractional semilinear setting, giving in this case fully rigorous statements
under precise regularity assumptions (see Theorems |5.4.6{and |5.4.3| respectively). Further-
more, the same proof will allow us to prove Theorems [5.1.5| and [5.1.6]in the more general
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Figure 5.1: Example of a weak field for two functions v and v.

setting of “mixed” functionals involving both local and nonlocal terms (see Theorems m
and below).

The energy inequality in Theorem [5.1.6[ is established as in our previous calibration
arguments. Once available, we can prove Theorem [5.1.5] Indeed, assume that u is a
minimizer and that a smooth function ¢ touches u by below at some contact point. Now,
we slide ¢ upwards and take the maxima with u to obtain a weak field. The energy
comparison with v = ¢! will show that ¢ must be a supersolution at the contact point,
since otherwise v would not be a minimizer. Applying the same procedure to smooth
functions touching u by above, we will conclude that u is a viscosity solution.

Finally, let us mention that a simple variational proof of our result can be given without
using the calibration argument. For this, in addition to the ellipticity condition ,
one needs to assume that the function (a,b) — Gx(z,y,a,b) + Gn(y, , b, a) is convex; see
footnote . The proof is a nonlocal counterpart of the one by Barron and Jensen [6]. We
explain this further in Remark

5.1.6 Outline of the chapter

Section [5.2] contains the proofs of Theorem and Corollary 5.1.4] In Section [5.3] we
explain how to combine the local and nonlocal theory to obtain calibrations for mixed
energy functionals. In Section we apply the calibration formalism to the theory of
viscosity solutions. First, we prove the fully rigorous results for the fractional Laplacian
(Theorems [5.4.3| and |5.4.6|) with all details in regularity and integrability issues. Then, we
show Theorems [5.1.5/and [5.1.6] (contained, respectively, in the more general Theorems|5.4.§

and f47).
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5.2 The calibration for general nonlocal functionals

Having obtained a calibration for the semilinear problem involving the fractional Laplacian
in the previous chapter, we are now interested in extending this construction to a general
class of nonlocal functionals. In this way, we plan to obtain a similar picture to that of
the general local theory treated in Section above. We find a functional Cy that, at
least at the formal level, is a calibration for the nonlocal energy functional &y. We say at
the formal level since the appropriate regularity assumptions on the field of extremals will
depend on the concrete given functional &y and its associated nonlocal problem.

Consider the nonlocal energy functional Ey of the form (5.1.6). Since Q(£2) is invariant
with respect to the reflection (z,y) +— (y,z), we may assume without loss of generality
that the Lagrangian Gy is pairwise symmetm’c[] that is,

Gn(y,x,b,a) = Gn(z,y,a,b)  for all (x,7) € Q(Q) and (a,b) € R?. (5.2.1)
In particular, from the pairwise symmetry it follows that
8,Gn(z,y,a,b) = 8,Gx(y, x,b,a)  for all (z,y) € Q(Q) and (@, b) € R>. (5.2.2)

The first variation of &y at u in the direction of n € C°(R") (notice that 7 is not
necessarily supported in ) is given by

d
—SN(u + 577)

=3 [ aOnteyn@ ) drdy g [ a6y @), u) ) dray

1
= 5/ aaGN(x7y7u(x)7u(y))n(x) dl’dy—l— 5/ abGN<y,$,U(y),u<x)) W(m) dzx dy
Q) Q)
— [[ 0.Gx(ap.ulw),uly) nie) dedy,
Q)
where we have used the symmetry of Q(Q2) and the identity (5.2.2)).
Writing the domain Q(€2) as the disjoint union Q(£2) = (2 x R™) U (2°¢ x Q), we can

split the last integral to obtain

d
£€N(u +¢en)

:/QEN(U)(x)n(x) dz + | Nx(u)(z)n(x)dz, (5.2.3)

e=0 Qc

where we have introduced the nonlinear operators

Ln(u)(z) = /n 0.GN(z,y,u(x),u(y)) dy

and

Nag(u) () := / 0uCix (., u(z), uly)) dy.

Consistent with the terminology in [23|, we refer to Lx as the Euler-Lagrange operator
associated to £y, while Ny is its associated nonlocal Neumann operator.

"Here we follow the terminology of [49).
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Since we are interested in minimization problems with respect to functions with the
same exterior data, we only consider variations 7 that are compactly supported in 2. Thus,
an extremal u of &y will satisfy the Euler-Lagrange equation

Lx(u) =0 in Q. (5.2.4)

Given an interval I C R, let u': R® — R be a field in R (in the sense of Defini-
tion [5.1.2)), with ¢ € I, which covers the region

G :={(z,\) eR" xR: X\ =u'(x) for some t € I}.
Let us also consider the class of admissible functions
Ay = {w: R" — R : w is sufficiently regular for Gy and graphw C G}, (5.2.5)

where “sufficiently regular” refers to the following issue. Since we are not making any
growth or structure assumption on Gy, the class of functions w for which Ex(w) makes
sense must be chosen according to each nonlocal functional under investigation. This will
be the functions considered in Ay, which may contain further regularity restrictions so
that the operators Ly and Ny, as well as all the integrals in the proofs are well defined.

Let to € I. Our goal is to construct a calibration for & and u'o. We define the
functional Cx on Ay by

w(w)
Cx(w) = / / / 0uCin (., y. ! (2), 0 ()], D dy + Ex(u). (5.26)
Q) Juto(x) ’

By the above considerations and splitting the domain into Q(2) = (2 x R") U (Q° x Q),
we can rewrite ([5.2.6]) as

w(x)
Cx(w) = /Q/ ( )EN(ut)(I)‘tt(m) d\dx
uto(z

w(x)
—l—/ /\/1\1(ut)(96)|t:t(gC 3 dAdx + Ex(u').
0 ;

¢ Juto(z)

(5.2.7)

Notice that is the “canonical” nonlocal analogue of Theorem 3.1 in [23], and thus
of the classical local Weierstrass calibration Cy,.

Next we show that if the field {u'},c; is made up of supersolutions above u’® and
subsolutions below, then «' minimizes Cxy among functions in Ay with the same exterior
data. Furthermore, if all the functions u' satisfy the Euler-Lagrange equation (i.e., u’ is a
field of extremals), then Cy is a null-Lagrangian and its value depends only on the exterior
datum. The following result (properties |(C3)|and |(C3')| of the calibration) follows readily
from expression for Cy. Note that here we do not need to assume the ellipticity
of GN.

Proposition 5.2.1. Given an interval I C R, a bounded domain Q2 C R™, and a function
Gy = Gx(,y,a,b), let {u'}ier be a field in R™ (in the sense of Definition [5.1.9) which is
sufficiently regular for Gn. Assume that, for ty € I, the leaves satisfy the inequalities

Ly (u")

u)>0 Q) fort>ty, and
. (5.2.8)

n Q  fort <t
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Consider the set of admissible functions Ax defined in ((5.2.5)).
Then, for all w in Ax such that w = u' in Q°, the functional Cx defined in ([5.2.06)
satisfies

CN(UtO) S CN(UJ).
Assume in addition that the leaves satisfy the Euler-Lagrange equation ((5.2.4)), that is,

Ly =0 inQ foraltel. (5.2.9)
Then, for all w in Ax such that w = u'® in Q°, we have
CN(UtO) = CN(’U))

Proof. First, notice that Cx(u') = Ex(u'). Since w = u' in QF, by (5.2.7) we have

w(z)
Cxn(w) — Cn(u') = / / £N(ut)‘t:t(m y dAadz.
Q Juto(x) ’

Assuming ([5.2.8), it suffices to show that for all z € ) we have

w(x)
/ L),y dX 2 0. (5.2.10)

If w(x) > u'(x), then, using that the functions {u'};c; are increasing in ¢, we have t(z, \) >

to for A € [u'o(x),w(x)]. Hence, by assumption (5.2.8)), EN(ut)‘t:t(x y = 0and (5.2.10)
follows in this case. The case w(x) < u'(x) is treated similarly.

If we further assume ([5.2.9)), then the integral in ((5.2.10]) vanishes and the claim follows.

[

The functional Cy can be rewritten in the following alternative form that we will use
to verify the remaining calibration properties|(C1)| and |(C2)}

Lemma 5.2.2. Given an interval I C R, a bounded domain 2 C R"™, and a pairwise
symmetric function Gy = Gx(x,y,a,b) in the sense of , let {u'}ier be a field in R™
(in the sense of Definition which is sufficiently reqular for Gn. Consider the set of
admissible functions Ax defined in (5.2.5)).

Then, for all w in Ay, the functional Cx defined in satisfies

1
CN(w) = 5 //Q(Q) GN(xv Y, 'LU(I’), ut(y)) ‘t:t(:c,w(z)) dz dy
(5.2.11)

1 t(y,w(y))
—F//!/ G,y ul(x), u () Oyt (y) At dz .
2 JJaw Jiaw))

Proof. We will rewrite the integral term in the definition ([5.2.6|) of Cy. Applying the change
of variables A — ¢ with u'(z) = X for each z, we have

w(x)
J[ [ aGstom @)l W)y Aoy
Q(Q) Ju'o(z) 7

t(z,w(x))
://‘/ 0uCix (., y, u!(2), u! () () dt de dy.
Q) Jito
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Symmetrizing this expression in (z,y) and using (5.2.2)), we deduce

w(z)
J[ [ aGstom @) W)y Ao dy
Q(Q) Ju'o(z)

t(z,w(z))
— %// / 0aGx (z, y, ut (), u' (y))Opu' () dt dz dy (5.2.12)
Q) Jio
1 tyw(y))
+ = // / G (,y, u'(z), u (y)) o' (y) dt dz dy.
2JJaw@ Ju

Splitting the integral ft(yw ). dt in (5.2.12) into ftz(x’w(w)) -dt + ft(yw ). dt, we obtain

t(z,w(x)
w(z)
/] / G0yt ) )] e Al
Q(Q) Ju'o 7
t(zw(x))
// / {GNa: y, u'(z),u'(y)) } dt dz dy (5.2.13)
Q) Jito

t(y,w(y
// / abGny, (o), ul () et (y) dt da dy.
QY

Integrating the derivative with respect to t in (5.2.13|) and recalling, by definition of the
leaf-parameter function, that w(z) = u*®*@) (), we have

w(x)
J[ [ aGsto @) W)y Ay
Q(Q) Ju'o(z) 7

1
) / Gn(z,y, w(z), u'@ED () da dy — En(u®) (5.2.14)

t(y,w(y))
// / UGt (), 0 0) () ey
Q)

Adding Ex(u™) to both sides of (5.2.14) now yields the claim. O

In the next proposition we prove the calibration property [(C1)] This follows directly
from Lemma [5.2.2, Here, ellipticity of Gy is still not needed.

Proposition 5.2.3. Given an interval I C R, a bounded domain ) C R™, and a pairwise
symmetric function Gy = Gx(,y,a,b) in the sense of (5.2.1)), let {u'}er be a field in R™
(in the sense of Definition which 1s sufficiently reqular for Gy.
Then, for allt € I, the functional Cx defined in (5.2.6|) satisfies
CN(ut) = SN(ut).

Proof. Let tg € I. Choosing w = ™ in (5.2.11)), since t(z,w(x)) = to for all z, we have

1
—5 [ Gxtmat @)t @) drdy = Ex(u®).
Q(Q)
Since ty € I was arbitrary, this proves the proposition. [
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It remains to prove the last calibration property |(C2). We will now need the natural
ellipticity assumption on the Lagrangian Gy:

0%,Gx(z,y,a,b) <O0. (5.2.15)

Notice that (5.2.15)) is simply the ellipticity condition (5.1.7]) from the Introduction written
for a pairwise symmetric Lagrangian. Moreover, this condition is related to a strong
comparison principle, as explained in Appendix [[}

Proposition 5.2.4. Given an interval I C R, a bounded domain 2 C R™, and a pairwise
symmetric function Gy = GN(a: y,a,b) in the sense of (5.2.1), let {u'}er be a field in R™
(in the sense of Definition whzch is sufficiently reqular for Gn. Consider the set of
admissible functions Ax deﬁned in . Assume that the ellipticity condition 9%,Gx < 0
holds.

Then, for all w in Ay, the functional Cx defined in (5.2.6) satisfies
Cx(w) < Ex(w).

Proof. 1f we compute the difference Ex(w)—Cn(w), using the alternative expression ([5.2.11])
for Cn, we obtain

5N(’LU) — CN(lU)

=5[], 1Ot ) w) — Oxtyw@), we ) (4)]) ey

1 //Q . / abGny, (), ' () yer (y) it ey,

Recalling that w!@*®)(y) = w(y), we can write the first integral on the right-hand side

of (E216) s
1
3 [ G0, w) = Gl ) D))

// Q)/t(yw)) TGNy, w(z),u'(y))} de dedy (5.2.17)
// Q) /“W OGix (. y, w(x), u'(y))Opu' (y) dt dar dy.

Plugging ((5.2.17)) into (5.2.16|), we see that
En(w

// /( [0hGi (.3, (), (1) — G (04 (2), (1)} e ()t .

(5.2.16)

Thus, it suffices to show that

t(y,w(y))
/ {8bGN(x,y, w(z),u'(y)) — OGN (z,y, u'(x), u }&u )ydt >0 (5.2.18)
t(z,w(x))

for all (z,y) € Q(Q).
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Let (z,y) € Q(2) and assume first that t(z,w(z)) < t(y,w(y)). By monotonicity of
the leaves u' in I, for ¢ € [t(z, w(z)),t(y, w(y))] we have

w(z) = u!@@) () < ul(z),
and by ellipticity
(9bGN(iU,y,w(l’),ut(y))atut(y) > 3bGN(37ay:ut(x)a“t(y))atut(y)'
Whence, follows. The case t(z,w(x)) > t(y,w(y)) is treated similarly. O
Finally, combining Propositions[5.2.1],[5.2.3] and[5.2.4], we easily conclude Theorem[5.1.3]

Proof of Theorem[5.1.3. (a) Property follows from Proposition and property
follows from Proposition m

(b) This follows from the first part of Proposition [5.2.1]

(¢) This follows from the second part of Proposition [5.2.1] O

Proof of Corollary[5.1.f For each t € R we define u'(z) := u(a’,x, + t), where z =
(2/,z,) € R"! x R. By the monotonicity of u and by translation invariance of
the equation Ly (u) = 0, it follows that the family {u'};cr is a field of extremals in R™ in
the sense of Definition [5.1.2] Hence, Theorem yields the minimality of each u! among
competitors w with w = u in Q¢ and satisfying the assumption

lim w(z',7) <w(@,z,) < lim wu(2’,7) forall x= (2 z,)€Q.
T——00 T—+00

Finally, we can relax the previous strict inequalities by considering the competitor
(1 —e)w + eu and letting ¢ — 0. In this way we recover the condition in the statement
of Corollary where the inequalities are not strict. O

5.3 The calibration for functionals involving both lo-
cal and nonlocal terms

The results derived in Section may be combined with the classical local ones to yield
a theory that applies to functionals involving both local and nonlocal interactions. These
functionals appear when dealing with symmetric Lévy processes, where the infinitesimal
generators are given by the sum of a second order differential operator and an integro-
differential one. Recently, mixed functionals have attracted great attention from different
points of view; see [72,(93] and references therein.

The mixed energy’|

Er(w) = Ex(w) + & (w)

/ Gxley (o) ul)dedy + [ Gulaute) Tu@)ae

admits a calibrating functional

Cr(w) :=Cn(w) + Cp(w),

8Here in the notation we use the subscript M, which stands for “Mixed”.
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where &, G, Cr,, and &y, Gy, Cn are defined as in the Introduction. By combining
identities (5.1.5) and (5.2.7)), the functional Ct may be written equivalently as

w(x)
Cr(w) = /Q / o )ET(ut)Lt(m) dAda

w(x) o(z)
+ / / N ()] _ypy AN do + / N ()] iy AR ()
Qe Juto(z) ’ 7] ’

Q Juto(z)
+ (91“ (uto),

where the Euler-Lagrange operator of the mixed problem is
Lr(w) = Ln(w) + Li(w),

and L, N, Ly, and Ny are the operators introduced above.

Since Ct shares the same structure as Cy, and Cy, a straightforward adaptation of the
proofs in the sections above shows that Ct satisfies all three calibration properties. We
mention that property requires both the local and nonlocal ellipticity conditions, that
is, one must assume that both

92,G(z, A, q) >0 and 97,Gn(z,y,a,b) <0

hold.

As an application of this theory, we can prove the analogue of Corollary for mixed
functionals. Namely, if Lt is translation invariant, i.e., Lr(u(-+y))(z) = Lr(u)(z +y) for
all x and y in R”, then monotone solutions are minimizers among functions lying between
the limits of the solution in the direction of monotonicity. The proof is identical to the one

of Corollary

Remark 5.3.1. Mixed energies appear in the following relevant frameworks. However,
these minimization problems include constraints. Thus, one cannot directly apply the
calibration theory developed above, since constrained minimizers need not be minimizers
of the original functional and no foliation of extremals is expected. As examples of such
frameworks, we mention the theory of aggregation equations [35], certain problems from
astrophysics [70], the Thomas-Fermi theory [7], the Choquard-Pekar model [68], as well as
the problem of finding the best constant in the Sobolev inequality [94].

5.4 Application to the viscosity theory

For the application of calibrations to prove that minimizers are viscosity solutions, we
need to consider more general fields, namely, those which are not necessarily increasing in
a bounded domain 2 C R", but only nondecreasing. The situation is that different leaves
will coincide in certain subsets of €); see Figure in the Introduction. Such a field will
appear when sliding a touching test function and truncating it with the minimizer.

5.4.1 An energy comparison result for fractional functionals

Given s € (0,1) and a bounded domain Q C R™, let u,v € C(Q) N LL(R™) be two functions
such that u = v a.e. in Q°and u < v in Q. Assume we are given functions ¢': R"” — R, with
t € [0,T] and nondecreasing in ¢, such that they “interpolate” between the two functions:
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0’ = u, T =v. When the family {¢' e, satisfies appropriate regularity assumptions,
we will be able to construct a calibration involving the field.
Consider the region

G={(z,)) e AxR:u(z) <A<v(z)},
as well as the sections
Q= {r € Q: p'(x) >u(x)} foreachte (0,7T),
which will be increasing in ¢, and
I, :={t € (0,T): ¢'(x) >u(x)} for each x € Q.

Definition 5.4.1. Given s € (0,1) and a bounded domain 2 C R", let u,v € C(Q)NLL(R")
be such that v = v a.e. in Q° and v < v in Q. A family {¢'}ieo.7) of functions ¢': R* — R

is said to be a weak field for u and v (see Figure if the following conditions are satisfied:
(i) ¢ =wu and ¢! =
(ii) ¢' =w a.e. in Q° forall t € [0,T].
(iii) The function (z,t) = ¢'(z) is continuous in Q x [0, T].
)

(iv) For each x € Q, the function ¢t — !(z) is C'(I,) and increasing in I,. Moreover,
there exists a constant Cy > 0 such that

10:0"(2)] < Cy forallz € Qand t € I,.

Moreover, the weak field is reqular by below, if the following regularity condition holds:

(v) The functions {¢'}eo.r) are uniformly C*' by below in €, uniformly in ¢, in the
following sense. There exist a constant Cy > 0 and a bounded domain N C R", with
Q C N, such that, for each ¢ € (0,7) and x € €, there is a function ¢ € C?(N)
touching ' by below in N at z, that is, ¢(x) = ¢'(z) and ¢ < ¢ a.e. in N, satisfying

D*) > —Cy in N.

Remark 5.4.2. The more technical assumption in Definition condition|(v)} is needed

for the calibration of the fractional Laplacian to be well defined. An important consequence
of is that the fractional Laplacian (—A)*p'(x) is bounded by above uniformly in ¢ €
(0,7) and = € Q.

If {¢'}ep,m is a weak field for u and v, then for each (z,\) € G there exists a unique
t = t(a:, A) such that ¢'®Y(z) = \. The existence is a consequence of |(iii)}, since ©°(z) <
A < T (z), while the uniqueness follows from

Recall that, given s € (0,1) and F' € C’l( ), we have

_ Cns lw(w )|2 /
dedy — [ F dx.
//Q(Q B (w(z))
_ Cns |w )|2
= dx dy
//(Q) |l‘—y|n+28

following the notation introduced in Chapter @] The weak field allows to compare the
energies of u and v via the following theorem:

We also write
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Theorem 5.4.3. Given a bounded domain Q C R™ and s € (0,1), let u,v € C(Q)NLL(R")
be such that u = v a.e. in Q° and u < v in Q. Let {¢'}epor) be a weak field for u and v
which is reqular by below in the sense of Definition |5.4. 1.

Then, given F € C*(R), if E(u) < oo we have

E,p(v) < Evp(u / / ~AY (@) = P9 (@), A do
Qn{v>u} Ju(x)

Proof. We proceed as in the proof of the calibration properties although giving fewer
details. The idea is to consider the analogue of the fractional calibration C, p for & r and

v introduced in above, and to use property [(C2)] i.e., Cs p(u) < & p(u), which gives
the energy comparison.
For € > 0, we consider the kernel K. = ¢, 4| - |*”*25]1Rn\ p. and the truncated fractional

Laplacian (—A)p(z) = [g.(0(z) — o(y)) Ke(z — y) dy.
Since u and v differ only in the region {2y C 2, it suffices to consider all functionals
defined in Q(€r) instead of on the larger set

Q) = Q(Qr) U ((2\ Qr) x Q7) U (Q° x (2 Q7).
By a slight modification of the proof of Lemma [4.4.4] above, we have the identity

/QT/U@ )20 ()| 1y AT+ 7 // o v(y)PK.(z — y) dz dy

(y,u(y))
——5// dr dyK.(a - >/( (¢(2) — ¢(0) D' () (5.41)

t(z,u(x))

1
+3 / / ule) — D () P K — ) da dy.
Q)

Moreover, since ¢ is nondecreasing in t, the first term in the right-hand side of ([5.4.1]) can
be bounded by

1 t(y,u(y))

-3 dxd o — tl’ PR at t d
2//63(%) yKe(z —y) /t o) (o' (z) — ' (y)) D' (y) dt

1 tyu(y)) t t
<5 [ ware-y [ we) - de)adma 542
Q(Qr) t(z,u(z))
1

T4 //QmT) dz dyK.(z — ) (lu(z) — u(y)® - [u(z) — " (y)?),

where in the 1ast line we have integrated —(u(x) =" (y) 0t (y) = t\u( ) ¢'(y)|>. Hence,
writing €, (u) = 5 fo(Q lu(z) — u(y)PK.(x — )dx dy, combining ((5.4.1] and (6-4.2) we

deduce

Exc.(u) — Exc (v / / [ () () = o) o)) Kot ) ey

> / |0 @)y A
Qr Ju(x)

Finally, thanks to property and by Fatou’s lemma, we can pass to the limit as ¢ | 0
inside the integrals in (5.4.3) to obtain

v(ac
Es( / / P ()], AN .
Q) Ju()
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Since F(u) — F(v) = f;’i(;;) F'(A)d\ = ff(g) F’(got(x))‘t:t(xw d\, adding the potential term

now yields the result. O]

5.4.2 Minimizers of fractional functionals are viscosity solutions

We recall the definition of viscosity solution in the nonlocal setting. The following is taken
from Definition 2.2 in [34]:

Definition 5.4.4. Given bounded domain Q@ C R", s € (0,1), and F' € C'(R), we say
that w € C'(Q) N LL(R") is a viscosity supersolution of the semilinear equation

(—A)*v = F'(v) in Q,
if whenever the following happens

e 1 is any point in €2

N is a neighborhood of xy in €2
e ¢ is some C? function in N

* (o) = u(xo)
o p(r) < u(x) for every z € N\ {zo},

then, the function
N o(x) forxeN
Ple) = { u(x) forz € R™\ N,

satisfies (—A)*@(xo) > F'(@(x0)).

We also have the analogous definition of viscosity subsolution. We say that u is a
viscosity solution if it is both a viscosity supersolution and subsolution.

Our main results in this section deal with minimizers of the energy functional & p. In
fact, it is enough to consider one-sided minimizers, which are defined as follows:

Definition 5.4.5. Given a bounded domain Q C R", s € (0,1), and F € C*(R), we say
that a function u: R® — R is a one-sided minimizer by above of the functional & p if
Es.r(u) < oo and for all functions v such that v > w in ©Q and v = u in Q° we have

557}7(1}) > 537F(u).

We also have the analogous definition of one-sided minimizer by below.

We will now prove that one-sided minimizers by above are viscosity supersolutions.
This is a consequence of Theorem [5.4.3]

Theorem 5.4.6. Given a bounded domain Q@ C R", s € (0,1), and F € CY(R), let
u: R" = R in C(2) be a one-sided minimizer by above of the functional & .
Then u 1s a viscosity supersolution.
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Proof. We proceed by contradiction. Suppose that u is not a viscosity supersolution.
Then there exist xy € €2, a neighborhood N C Q of xy, and a function ¢ € C*(N), with
o(xg) = u(zo) and ¢(x) < u(x) for all x € Q, such that the extension P satisfies

(—A)'P(20) < F'(P(20))-

We will now construct a function above u which has less energy, thus violating the
one-sided minimality by above. The idea of the proof is to raise the function ¢ to produce
a local foliation whose leaves are strict subsolutions.

Recall the truncations introduced in the proof of Theorem [5.4.3| above. Namely, for
e >0 welet K, = cpsl - |7 Ipmp, and (=A)Zp(x) = [p.(@(x) — o(y)) Ke(z — y) dy.

Since (—A)*@(xg) — F'(p(z0)) =: —4co < 0, by continuity of F” and of the fractional
Laplacian, there is a smaller neighborhood N of xo, wWith NCN , such that

(—=A)Zp(z) — F'(p(z)) < =20

forall z € N and ¢ € (0, &), for some small gy > 0.
For 0 <t < T, where 0 < T < mingn(u — ¢), we define the functions

oo . ) max{u(z),p(z) +t} forze N
#l) ._{ u(z) i for z € R™\ N.

It is clear that the family {¢}iep0.77 is a weak field for u and ¢ which is regular by below,
in the sense of Definition (.41
For 0 <t <T,e>0,and z € N such that ¢'(z) > u(x), we have

(_A)z gpt(x) S (—A)E@(aj) + T/ Cn,s|$ _ y|—n—23 dy
R?\N

From this inequality and the continuity of F’, taking a sufficiently small 7", we obtain
(=)' (x) = F'(¢' (7)) < —co

forall z € N, e € (0,g0), and t € (0,T) such that ¢'(z) > u(x).
Letting v = T, by Theorem [5.4.3, we conclude that

v(z)
e <Ert) [ [ Ay @) - P} dh
Qn{v>u} Ju(x) t=t(z,\)
< & p(u) — ool {(z,\) € QxR :u(z) <A <v(z)}
< 85’F<U),
which contradicts the minimality of w. ]

5.4.3 More general nonlocal functionals

We now extend the previous approach to the more general setting of mixed functionals.
First, we note that the notion of weak field needs to be adapted to arbitrary mixed function-
als Et of the form ([5.3.1f). This class of energies is too big to allow for a general definition
of weak field. However, it can be done for specific families of Lagrangians G, and Gy,
as the ones given in the Introduction. Under precise growth and regularity assumptions
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on the Lagrangians, it suffices to modify condition in Definition appropriately so
that there are no integrability issues in our proofs below. Thus, in the next theorems, by
a weak field which is “sufficiently regular for G, and Gn” we mean a weak field satisfying
the required additional regularity conditions.

Next, we prove the following energy comparison result in the presence of a sufficiently

regular weak field, which contains Theorem in the Introduction (and will be proven
as in Theorem above):

Theorem 5.4.7. Let G, = Gr(x, A\, q) be a function satisfying aquL(:r, A, q) >0, and let

Gx = Gx(z,y,a,b) be a pairwise symmetric function satisfying 0%,Gx(x,y,a,b) < 0.
Given a bounded domain Q C R", let u,v € C(Q) such that u = v a.e. in Q° and

u < v in Q. Assume that there exists {¢'}iejor], @ weak field for uw and v (in the sense of

Definition m) which s sufficiently reqular for Gy, and Gy.
Then, if Er(u) = EL(u) 4+ Ex(u) < oo (defined in Section[5.5), we have

v(x)

Er(v) < Enlu) + / L1 (6 (0))] oy A

where L1 = Ly, + Ly is the Euler-Lagrange operator associated to Er.

Proof. We consider the calibration functional constructed in Section [5.3] that is,

w(z)
Cr(w) =Er(v) + / / [,T(got)|t:t(x 3 d\dz.
Q Jou(x) ’

Following the strategy there, one can show, by using the ellipticity conditions, that Ct also
satisfies property in the new framework of weak fields. In particular,

Eol) 2 Colw) = Ex(0) + [ [ L] Ly DAl
Q Jou(z) ’

which yields the desired result. O

With this result at hand, we can easily show that one sided minimizers by above are
viscosity supersolutions of the Euler-Lagrange equation. Here it is clear how to adapt
Definitions [5.4.4] and [5.4.5] to the case of mixed energy functionals. The following result
includes Theorem in the Introduction (and is proven as Theorem above):

Theorem 5.4.8. Let G, = G1(z, ), q) be a function satisfying 3§qGL(x, A, q) >0, and let
Gx = Gx(z,y,a,b) be a pairwise symmetric function satisfying 0% Gx(z,y,a,b) < 0. Let
Q C R" be a bounded domain and let u be a sufficiently reqular one-sided minimizer by
above of the functional Et.

Then, the function u is a viscosity supersolution of the associated Fuler-Lagrange equa-
tion Lr(w) =0 in .

Proof. Proceeding as in the proof of Theorem [5.4.6] we slide the touching function ¢
upwards and take the maximum with u to obtain a weak field. Applying Theorem [5.4.7,
we see immediately that ¢ cannot be a strict subsolution, otherwise, the leaves of the weak
field would have smaller energy than the minimizer. O

We can finally give the proof of Theorem [5.1.5]in the Introduction:
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Proof of Theorem[5.1.5 If u is a minimizer, then u and —u are one-sided minimizers by
above of the functionals Ex(-) and Ex(—-), respectively. By Theorem [5.4.8) the function u is
both a viscosity supersolution and subsolution. In particular, u is a viscosity solution. [

Remark 5.4.9. There is a more direct proof of Theorem [5.4.8] which does not use cali-
brations. In addition to the ellipticity d,»GN(,y,a,b) < 0, one further assumes that the
functions (A, q) — GL(z, A, q) and (a,b) — Gx(z,y,a,b) are both convex. Proceeding by
contradiction as above, we consider the same weak field and pick one leaf " with ¢, > 0.
By continuity and the ellipticity assumption, this function will satisfy L1(p™)(x) < 0 when-
ever ©(z) > u(z). Then, applying integration by parts in the local term, symmetrizing
in the nonlocal one, and using the convexity assumptions, we obtain

0< / (u(z) — ¢ (2)) Lo (z) da
< / (Gula. u(z), Vu(a)) ~ Gulr. o (2), Vi (2)) ) da

// G,y ) — G, £0(0), 9 ey
= Er(u) — Ex(p").

This contradicts the one-sided minimality by below.

Remark 5.4.10. The calibration approach allows us to prove that one-sided minimizers
by above are viscosity supersolutions, but says nothing a priori about supersolutions that
are not minimizers. Nevertheless, the strategy can be adapted to treat some of these cases.
The idea consists on building an auxiliary functional for which the weak supersolution is
a one-sided minimizer.

We briefly discuss the semilinear case for the sake of clarity. Let u be a weak superso-
lution, not necessarily a one-sided minimizer, of the equation (—A)*v = f(v) in , that is,
u satisfies

u(y))(p(r) —o(v)))

W—M”%

dedy > / f(u(x)) p() da

for all ¢ € C2°(€2) such that ¢ > 0. Then, one can check that u is also a weak supersolution
of the linear equation (—A)*v = ¢ in 2, with g(z) := f(u(x)). In particular, u is a one-sided
minimizer of the auxiliary convex energy functional

o _cm// |w‘x_y‘n+(25)l2_/Qg(x>w(x)_

Applying Theorem [5.4.8, we deduce that u is a viscosity supersolution of the linear equation
(—A)*w = g. By definition of g, one clearly concludes that u is a viscosity supersolution
of the original semilinear equation.
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Appendix G

A calibration for the extension
problem of the fractional Laplacian

In this appendix we study minimizers of the energy functional & p by using the extension
technique for the fractional Laplacian. The strategy is based on building a calibration for
an auxiliary local energy & r in the extended space RTFI = R" x (0,00). We point out
that this construction did not give us, during the conception of our work, any a priori
information about the form of a calibration written “downstairs” (i.e., in R™) for the
original energy functional & p. It was only after finding Cs » by nonlocal arguments that
we noticed how to deduce it, at least formally, from the extension problem.

We denote by (z,z) € R® x R points in R, Given a bounded domain Q C R", we
say that a bounded set Q C R is an extension of () if B2 == 90N {z=0} CQ Itis
well known that there is a strong connection between the nonlocal energy functional &
and the local one

&, w(W: ) // 12| G (2 z)|2dxdz—/ F(W(x,0)) dz,
609

where d, is a positive normalizing constant. For this, given a function u defined in R" we
consider U: R — R the solution of
div(z"2VU) =0 in R?"!
{ U=u ondR =R"

Here, U is the so-called s-harmonic extension of u. In |32, Lemma 7.2], Caffarelli, Roquejof-
fre, and Savin showed that u is a minimizer of £ r among functions with the same exterior
data as u in Q° if and only if, for every extension domain Q the s-harmonic extension U
of u is a minimizer of &(+; Q) among functions with the same boundary condition as U on
oL zﬁﬁﬁ{z>0}

Taking into account this equivalence we can apply the classical theory of calibrations
to the mixed Dirichlet-Neumann problem as explained in Remark [£.3.6, To do this, given
a field {u'}ie; in R™, for some interval I C R, it is clear by the maximum principle that
we can define a new field {U'},cr in R where each leaf U! is the s-harmonic extension
of u!. Then, the functional

Cor(W; Q) // 1-2s VUt(x ) VW (z,2) — —yVUt(x 2))? } do dz

t=t(z,z,W(z,2))

- /8 F(V(z.0)dr
i (G.1)
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can be proved to be a calibration for 'gs r and U. Therefore, U is a minimizer of é’; r, and
by [32, Lemma 7.2] it follows that u is a minimizer of & p.

We point out that although in this way we easily found a calibration for the local energy
&, (4 Q), it was not clear at all how it translated into a calibration written “downstairs”
for the original energy functional & . It was only after building the calibration C, p by
using purely nonlocal techniques that we discovered how to pass, at least formally, from
Csr(-: Q) to Cs,p. Let us explain this. First, as in Section 4.3| for ¢y € I, we rewrite
in the alternative form[l]

Cor(W;Q) = —d, // / div (z'7**VU(z, 2)) dAdzdx
t0 (x,2) t=t(z,z,\)
)*u! F' d\ dz
/809 /Uto(x() ( ) ( ( >)} t:t(mv()v)‘)
$z)
+ ds / / Va g VU (z,z) dANdH"(z, 2)
BLQ UtO t=t(z,z,\)

+55F Ut

where v, g is the exterior normal vector to the lateral boundary 9. Notice here that in
the second term we have used the identity

tim { — d2 UL, 2) = F(U(@,2) } = (~A)u (@) = F'(u'(2)),
which follows from thg Caffarelli-Silvestre extension; see [33]. Finally, taking a sequence
of extended domains €; converging to the half-space R’ we recover the functional Cs r
(up to an additive constant) as the formal limit of Cs p(+; €2;).

'Here, the first term is the one associated to the Euler-Lagrange operator of the local energy functional
and vanishes by the definition of the field Ut. On the other hand, the second and third terms are the ones
involving the Neumann operator for the extended problem.
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Appendix H

Other candidates for the fractional
calibration

In this section we discuss three other natural candidates to be a calibration for the energy

functional )
Er(w) = Gus // [w(z) - %:igs)l dx dy — / F(w(x))dx.
4 Jow |-yl 0

We will be able to discard two of them since some of the calibration properties fail in these
cases. Nevertheless, there is still one candidate for which we cannot determine whether it
is a calibration or not.

Let us recall that the local counterpart of & r is the functional

1
urlw) = 5 [ [Vule) e~ [ Flufo) d.
2 Jo Q
which admits the calibration

Cor(w) = /Q (Ve (2) - (Vo) — Vu'(@) + 5 |Vl ()]

) dz — /QF(w(x))dx,

t=t(z,w(x

a functional that can also be written as

Cuefw) = [ (Vu'(o) - Vo) - 3 [Vuio)])

dz — / F(w(x)) dx.
t=t(z,w(x)) Q
Inspired by the form of C; p, the first natural calibration candidate for £ r can be built
replacing the gradient terms by differences and double integrals. That is, we let

Lo o (u!(z) — ut(y)) (w(z) — w(y))
Flp(w) = / /Q . -

2 _ y|n+2s

Cn,s // |ut(x) — ut(y)|2

4 Q) |I _ y|n+25
By using Young’s inequality and the definition of the leaf-parameter function, one can
directly conclude that F . satisfies properties ((C1)|and |(C2)} It remains to check whether
the null-Lagrangian property is satisfied, but we do not know how to answer this
question. For the affirmative answer, the idea would be to use the usual nonlocal integration

by parts technique to obtain the Euler-Lagrange equation on the leaves. However, since
the leaf-parameter function ¢ depends on the variable z, we get remainder terms that we

dz dy

t=t(z,w(x))

dxdy—/ﬂF(w(m)) dz.

t=t(z,w(x))
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do not know how to treat. It is then natural to look for a counterexample. We looked
at cases where an explicit field is available. For the trivial potential F' = 0, for which
u'(z) = x + t are extremals (even if not bounded), property [(C3)| does not fail. Hence,
this case does not discard the candidate F. - Another interesting example with explicit
solutions is the Peierls-Nabarro model, correspondlng to the case n = 1, s = 1/2, and
F(u) = 1—cos(u). Here the equation (—A)"/?u = sin(u) in R admits the field of extremals
u'(z) = 2arctan(z +t). We do not know if the null-Lagrangian property holds for F 5 in
this concrete example.

It is also interesting to compare F  with the calibration C, » constructed in Section
There, by the alternative expression for C, p derived in Lemma we see that F, p(w
and C, p(w) would coincide if the following equality were true:

_ lim / / L) (1 () — it (y)) Dt () dit .
O\{|lz—y|>e}

€l0 |l‘ _ |n+25
(

! // —u D () (W) — wly)
o)

|z —y|" 2

However, we do not know how to prove or disprove this identity.

The functional F}  does not capture the symmetry in the variables = and y that has
appeared in the two previous works on nonlocal calibrations [18,/80]. Hence, it is also
natural to propose the following new candidate:

P o) o //Q( — u(y)) (w(x) — w(y))

|ZL’ _ |n+28

 Cngs // ju” () — u'(y)|”
4 Q) |Z’ _ y|n+2s
As in the preceding case, we can apply Young’s inequality and the definition of the leaf-
parameter function to deduce that F7 . satisfies properties [(C1){ and |(C2)] Nevertheless,
in this case we can discard it as a calibration since the null- Lagrangian property fails even
when F' =0 and u'(z) = x + t.

One could also think of a calibration candidate constructed by replacing the gradient
terms in the local theory by fractional ones. That is,

1
Fop(w) == / {Vsut(x) -Viw(z)dr — 5 ‘Vsut(x)‘2 }
Q
Here, the fractional gradient is defined as

sz<£€) — gn,s /n w('r> — w(y) -y d

[z —yl™+e |z =yl

dzd
t=t(z,w(x)) y
T=t(y,w(y))

dedy— | F dzx.

T—t( w(y))

o) d:v—/QF(w(x))da:.

t=t(z,w

This last candidate would be motivated by the 1dent1ty

/n Vév(z) - Viw(x) de = Ens //Rann ’(y))(yl’i(il —w(y) dzx dy.

Nevertheless, a similar equality does not hold when restrlctlng to a domain 2, i.e.,

/stv(x) o) de £ // y))grig)s—w(y)) ddy.

Hence, F? 5 does not satisfy property |(C1)|and thus it is not a calibration for & p.
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Appendix 1

Minimality via a comparison
principle

Here in this appendix, we explain how to prove minimality for a function embedded in a
field of extremals via a strong comparison principle. The proof will require an existence
and regularity theorem for minimizers.

As in Section , we let Gx(z,y,a,b) be a nonlocal Lagrangian giving the energy
functional

1
En(w) = 3 / /Q O () w() drdy

For the sake of clarity, we assume that Gy is pairwise symmetric, that is,
Gn(y,x,b,a) = GN(z,y,a,b)  for all (z,y) € Q(2) and a,b € R,

which can always be done by the symmetry of the domain Q(Q2) = (R" x R™) \ (Q° x Q°),
see (5.2.1). The Euler-Lagrange operator associated to £y is given in terms of the integral

Ln(w)(z) = . OaG (2, y, w(x), w(y)) dy,
see (9.2.3)).

A sufficient condition for the operator Ly to satisfy a strong comparison principle
is the strict ellipticity condition 0%Gx < 0. Indeed, given two regular functions wu,
v: R" — R, if u touches v from below at some point z(, then the monotonicity of
0,Gx leads to the inequality Lx(u)(zo) > Lx(v)(zp). To see this, one must simply in-
tegrate 0,Gn(x,y, u(zo), u(y)) > JuGn(x,y,u(xg),v(y)) with respect to y and use that
u(zog) = v(xp). Moreover, when u # v we have the strict inequality Ln(u)(x¢) > Lx(v)(xo).

Whenever a result on the existence of minimizers for &y is available, the comparison
principle above can be used to show the minimality of solutions in a field of extremals.
This method has been known for a long time for the fractional Laplacian. It does not need
the construction of a calibration, but again requires an existence result which in general
will not be available for nonlocal energy functionals.

To see this, let {u'}ic; be a field of extremals in 2 and suppose, for the sake of contra-
diction, that u'® with ¢y € I is not a minimizer. Let v be a minimizer of £y in the set of
functions with graphv C G = {(z,\) € R* x R: X\ = u!(z) for some ¢ € I} satisfying the
exterior condition v = u in Q¢. In particular, v # u’® and by the monotonicity with respect
to the leaf-parameter, there is a first leaf u"* touching v from (say) above at an interior point
zo € Q. The strong comparison principle now gives 0 = Lx(v)(zg) > Ln(u)(z) = 0,
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which is a contradiction, and thus u'® = v. Note that this argument gives the uniqueness
of the minimizer (and even of the extremal) with the given exterior condition. It is also
clear that the same argument works for fields made of super and subsolutions, that is,
fields such that Lx(u') > 0 for t > tg and Ly(u') <0 for ¢t < ¢ in Q.
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Appendix J

The calibration for the nonlocal total
variation

In this appendix, we relate our functional setting to the geometric calibrations for the
nonlocal perimeter appearing in the works of Cabré [18] and Pagliari [80]. This is achieved
through the nonlocal total variation, which amounts to the integral of the nonlocal perime-
ters of the levels sets of a function.

Let us recall that, given an even kernel K : R™\ {0} — [0, +00), the K-nonlocal total
variation of a function w: R™ — R is defined by

Entv(w // w(y)| K(z —y) dzdy,
Q)

where (2 C R” is a bounded domain. In particular, it is an energy functional of the
form (|5.1.6) with Lagrangian

GN(mayaaab> = |0J_ b’K(m - y)’

which is elliptic and hence covered by our extremal field theory.
There is a strong connection between the nonlocal total variation and nonlocal minimal
surfaces. Given a sufficiently regular set £ C R", its K-nonlocal perimeter is

1

and F is called a K-nonlocal minimal surface if the first variation of Py at E vanishes.
Notice that Px(E) = Entv(lg). It is well-known that the sublevel sets of minimizers
of Exry are K-nonlocal minimal surfaces. Moreover, one can recover the nonlocal total
variation Exry of any function w in terms of the nonlocal perimeter Py of its sublevel sets.
Namely, we have the following nonlocal coarea formula

In [80], Pagliari studied minimality properties of the nonlocal total variation Entv
when acting on functions taking values in the interval [0, 1]. He showed that characteristic
functions of halfspaces minimize Exty among those functions by constructing a calibration.
On the other hand, Cabré |18] gave a calibration (recalled in below) for the K-
nonlocal perimeter Py and an arbitrary set F/ whenever it is embedded in a family of
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nonlocal minimal surfaces. Thus, the author extended the classical extremal field theory
to nonlocal minimal surfaces. Our thesis is in the spirit of this second result but applied
to the nonlocal total variation considered in [80]. In particular, Theorem provides a
calibration for the nonlocal total variation ExTy and an arbitrary function whenever it is
embedded in a field of extremals.

Let us recall the calibration for the perimeter Py obtained in |18]. Given a smooth
function ¢: R™ — R, for each t € R, we consider the superlevel sets E' = {¢(x) > t}. In
[18] (see also [23, Section 2]), under the assumption that E' are nonlocal minimal surfaces,
it was shown that the functional

en(P) = | /Q SR (0) = 9(0) (1) ~10(0) Ka —y) by (12)

is a calibration for Py and each E%, ¢, € I.

Finally, we show that the analogue of the nonlocal coarea formula holds for the
calibration functional. Namely, the calibration for the nonlocal total variation constructed
in the present paper can be written in terms of the calibration for the nonlocal perimeter
of each sublevel set. We point out that all identities in Proposition continue to hold if
{u'}ier is simply a field in R™, that is, if the u* are not necessarily extremals of Exry.

Proposition J.1. Let {u'}ie; be a field of extremals for Extv. Then, the associated cali-
bration functional Cytv given by Theorem can be written as

w(x)
Cnrv(w // / sign ( t(“”’)‘) (z) — uf@N (y)) A\ K(z — y) dzdy.

(v)

Moreover, the functional Cytv can also be expressed as

CNT\/(’LU) = /RCPN)\({QU < )\}) dA

where Cpy x is the calibration for the K-nonlocal perimeter Py in (J.2)) constructed via the
foliation given by the sublevel sets {u’ < A}ie;.

Remark J.2. Before we succeeded in constructing a calibration for general functionals
(and even the quadratic one in Chapter [4)), we were able to build one for the nonlocal
total variation Eyry. For this, we considered the second identity in Proposition as
our definition of the calibration. This idea was motivated by the coarea formula (J.1). It
is quite remarkable that our general construction in Theorem (found by completely
different means) recovers this natural calibration.

Notice that by the properties of the field {u'};cs, for each A € R, the level sets {u’ =
Aher give a foliation of R™. Moreover, since each u' is an extremal of the nonlocal total
variation, the sublevel sets

Ei ={x e R": u'(x) < \}

are K-nonlocal minimal surfaces. By monotonicity, we have uf(z) < A = v (z) if and
only if ¢t < t(z,)), and hence E} = {¢* > t} with ¢*(x) := t(z, ), consistently with the
notation for Cp, in (J.2)).
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Proof of Proposition[J1 Let ty € I. First, letting Gn(z,y,a,b) = |a — b K(z — y) in
Theorem [5.1.3] the calibration functional associated to Cnrvy is

w(x)
Cnrv(w // dx dy/ d\ sign ( H@ ) (x) — ut(”””\)(y)) K(z—y)+Exrv(u’). (1.3)
Q) to ()

It is easy to check that the sign term in (J.3) can be written as

sign (ut(x’)‘) (x) — ut@N) (y)) = sign (t(y, A) — t(x, \))

for all r,y € R* and A € R Symmetrizing in the variables z and y, and using that
S cdx = [0 dx = 2 ax — [506) ), we have

w(z)
// dx dy/ d sign (t(y, A) — t(x, \)) K(x —y)
Q) u

‘0 ()

L] aran [ v~ i) e o

w(y)
1 uto(x)
- = // dz dy/ dX sign (t(y, \) — t(x, ) K(z —vy).
Q) u

2 0 (y)

On the other hand, by the nonlocal coarea formula (J.1)) and the simple identity

yl{ut0<>\}<x) - 1{ut0<>\}<y)’ = Sign (t(ﬂj‘, )‘) - t(ya A)) (1{ut0<)\}<x> - 1{ut0<)\}<y)) >
it is not hard to show that

1
Sorv(w) =5 [[ dedy [ A Lo (@) - Loy 01K - 0
Q) R

o (J.5)
= 5 //Q(Q dx dy/u dA sign (t(y, A) — t(xz,\)) K(x — y).

to(y)

Combining (J.4) and . from . we deduce

1 w(z)
Corviw) =3 [ dvdy [ ahsign (0. ) ~ t2.2) Ko —)
Q) w(y)

1 w(z)
== // dx dy/ d\ sign (ut(”‘”)‘) (z) — ut@V (y)) K(x —vy),
2 Maw w

Y)

which was the first claim. Moreover, this expression can also be written as
Curv) = 5 [ dray [ axsien (1) 1. ) (e @) ~ ooy 0K~ )
Changing the order of integration, to finish the proof it remains to show that

Craa(to < A)) =3 [ s (02) 40 2) (uen(@) ~ Lwoy (DK @ —9) ey

but this is precisely the calibration Cpy in ([J.2)) with ¢(z) = ¢*(x) = t(x, \), which yields
the claim. 0
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