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Uniqueness for unbounded solutions to stationary
viscous Hamilton—Jacobi equations

Guy Barles, Alessio Porretta

Abstract We consider a class of stationary viscous Hamilton—Jacobi equations as
Au —div(A(z)Vu) = H(z,Vu) in Q,
u =0 on 02

where A > 0, A(z) is a bounded and uniformly elliptic matrix and H(z,§) is convex

in £ and grows at most like |£]? 4+ f(z), with 1 < ¢ <2 and f € L%(Q) Under such
growth conditions solutions are in general unbounded, and there is not uniqueness
of usual weak solutions. We prove that uniqueness holds in the restricted class of
solutions satisfying a suitable energy-type estimate, i.e. (14 |u|)?'u € H(Q), for
a certain (optimal) exponent g. This completes the recent results in [14], where the
existence of at least one solution in this class has been proved.
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1 Introduction

In this paper we consider a class of elliptic equations in a bounded domain
QCcRY, N >2

A — div(A(z)Vu) = H(xz,Vu) in Q,
{ u =0 on 0N (1.1)

where the function H(x,&) is convex and superlinear with respect to &.

Equations of this type are sometimes referred to as stationary viscous Hamilton—

Jacobi equations and appear in connection to stochastic optimal control prob-
lems. In that context, the convexity of H is a natural assumption.
The model example which we are going to treat is the following
Au — div(A(z)Vu) = v |Vul? + f(z) in Q,
u =0 on 0
where ¢ > 1, A > 0 and A(z) = (a; ;(x)) is a matrix of L>°(Q) functions a; ;(x)
satisfying uniform ellipticity and boundedness conditions

aéP < Ax)e-£<plE? VEeRY, ae zeQ. (1.3)

(1.2)



Without loss of generality, we let v > 0. We draw our attention to the “sub-
critical” case, namely ¢ < 2, and, more precisely, to the question of uniqueness
of unbounded solutions.

Let us first recall that some regularity condition is needed on f in order that
problem (1.2) admits a solution. In the class of Lebesgue spaces, this condition
amounts to ask that

N
ferv o), (1.4)
where ¢’ is the conjugate exponent of ¢, i.e. ¢ = Ll When ¢ < 2, (1.4)
implies that f € L™(Q) with m < £, hence solutions are expected to be
unbounded. Moreover since, by Sobolev embedding theorem, one has
N 1 2
Ly(Q CH '(Q) <= g¢>1+4—, (1.5)

N

the value ¢ = 1 + & is a critical one. Indeed, the solutions belong to H{ ()
only if g > 1+ %, when ¢ is below this value solutions are not only unbounded
but have not even finite energy and should be defined in a suitable generalized
sense.

The fact that (1.4) is a necessary condition for having solutions can be
easily justified by a heuristic argument: if A(z) = I, i.e. in case of the Laplace
operator, the Calderon—Zygmund regularity implies that

—Au e L™Q) — u e WE™(Q) — |Vu| € L™ (Q),

where m* is associated to m through the Sobolev embedding, i.e., for N > m,
Nm

m* = N In order to be consistent with (1.2), this means that f € L™(Q)
and |Vu| € L9 (Q) so that one needs gm = m*, ie. m = %. We refer the
reader to [1], [15] for rigorous and sharper necessary conditions on f in order
to have weak solutions. It is important to recall that if A = 0 the data f, v, «
must also satisfy a size condition in order that a solution exists.

Pioneering results for such kind of equations were given by P.L. Lions ([16],
[17]), mainly in case of Lipschitz solutions and including ¢ > 2. Existence results
for the case ¢ = 2 can be found in several works, among which we recall the
series of papers by L. Boccardo, F. Murat, J.P. Puel (see e.g. [8], [9]) and more
recently, assuming f in L¥ (), in [13], [10].

Under assumption (1.4) with 1 < ¢ < 2, the existence of a solution for
problems as (1.2) has been recently proved in [14] if either A > 0 or A = 0 and
a size condition is satisfied

1 ’
1 <adC,, 1.6
TS, <o (16)

where C, only depends on ¢ and N.

In this paper we deal with the problem of uniqueness of solutions. Up to
now, uniqueness results for problems like (1.2) have been proved in the Lipschitz
case ([16]) and in [2], [3] if either solutions are bounded or ¢ = 2. Note that



these two cases share a common feature, which is that f is required to be in
Lm™(Q), m > %: for less summable f as we consider, the approach of these
previous papers seems not to work. Further results when ¢ < 1 + % can be
found in [4], [5].

When dealing with the question of uniqueness, one has to consider the fol-
lowing well-known counterexample (see also [16], [1]) for ¢ > &=

u(z) = Cq (J2]* = 1) (a = f%, Co = %) solves
—Au=[Vulf in D(Bi(0)), (1.7)
u e Wy(Q)

This shows that uniqueness does not hold in the class of weak solutions w in
Wy %(Q), and, if ¢ > 1+ 2, not even in H}(Q) (one can check that u € H} ()
in this case). It is then natural to look for a suitable class of solutions in which
problem (1.2) is well-posed. A linearization argument would suggest that there
is uniqueness in the class

u sol. of (1.2): |Vu| € LN@=1(Q). (1.8)

On the other hand, if ¢ > 1+ £ (which gives N(g — 1) > 2), the existence of
such kind of solutions can not be obtained unless the Calderon-Zygmund regu-
larity theorem applies; thus, in order to deal with general (bounded measurable)
coefficients a; ;, this approach is not reasonable.

Our main purpose here is to prove the uniqueness of solutions of (1.2) in
a regularity class which is consistent with the existence results available from
[14]. In this latter paper it has been proved that a natural class of solutions
for which both a priori estimates and existence hold is given through the extra
energy condition

wsol. of (1.2): (1+ [ul)7u € H}(Q), with g = L2040 (1.9)

We are going to prove that this regularity is precisely what is needed to select
a unique solution, so that problem (1.2) is actually well-posed in this class.

Our main result concerns the case ¢ > 1 + %, which corresponds to Hg (£2)
solutions (see (1.5)).

Theorem 1.1 Let 1+ % < ¢ < 2. Assume (1.3), (1.4) and that

(i) either A >0

(i) or A =0 and (1.6) is satisfied.

Then problem (1.2) has only one (distributional) solution u such that (1 +
Jul)"" € H3(Q), with g = L5210,

Note that the function u in the counterexample (1.7) satisfies (14 |u])" ' u €
H}(Q) for any r < ¢ but not for r = g, which proves the optimality of our result.
Observe also that ¢ tends to infinity as ¢ — 2, which is consistent with the case
f € L= (), for which existence and uniqueness have been proved (see [13], [3]



respectively) in the class of solutions u such that exp(uu) — 1 € H}(Q) for a
suitable constant .

We leave to Section 2 the proof of Theorem 1.1, actually in a generalized
version which includes problem (1.1) where H is convex and satisfies similar
growth conditions. Some extensions to Neumann boundary conditions as well
as to the case of unbounded domains is also discussed.

N

In Section 3 we deal with the case y— < ¢ <1+ %, which corresponds

to fe L™(Q) with 1 <m < ]\2[—12 A similar result as Theorem 1.1 is proved,
but since, in this case, solutions do not belong to Hg(Q2), we use a slightly
stronger formulation than the distributional one, namely uniqueness is proved
for so—called renormalized solutions (still in the class (1.9)). This notion (see
Definition 3.1), first introduced in [12] for transport equations, is now currently
used in several different contexts when dealing with solutions of infinite energy.

Still in Section 3, we prove in fact a more general uniqueness result when ¢
is below the critical value 1 + % Indeed, we will see that if ¢ < 1+ % then
the regularity (1.9) implies (1.8). This fact allows to prove uniqueness through
a simpler linearization principle, which does not need any convexity argument
and which can be applied to more general situations like, for instance, nonlinear
operators (see Theorem 3.2). Note that the limiting value ¢ = 1+ % is also
admitted here; actually, (1.9) and (1.8) coincide in that case with u € H} ().
On the other hand, as mentioned before, this argument was not possible for
g > 1+ % since (1.8) will no more be true in general.

Finally, some further remarks will be discussed at the end of Section 3,

including the case g < %, where uniqueness holds simply in VVO1 1(Q).

2 The caseq>1-+ %: finite energy solutions

We consider a natural generalization of (1.2), namely the following equation

(2.1)

A — div(A(z)Vu) = H(z, Vu) in Q,
u =0 on 0N

We still assume that A > 0, that A(z) satisfies (1.3) and that H(z,€) is a
Carathéodory function satisfying

& H(z,§) is convex, for a.e. z € €, (2.2)

and the growth condition

Uz

Jae(§55,2): [H@ Ol <ylE+ flz), v>0, fl2)elv(Q). (23)

Note that this assumptions include the possibility that the equation contains
transport terms; indeed, the basic choice for H is

H(xz,Vu) =b(z) - Vu+v(x)|Vul? + f(z)



N N Nr(p—1) .
where b € [LN(Q)] ", v € L"(Q) and f € L7~ (), with r € (N, 400] and
N(r—1
7‘(5\[—1; <p<27%

In virtue of (2.3) and (1.5), assuming ¢ > 1+ % corresponds to having data
in H=1(Q), so that we can reasonably talk of H}(Q) weak solutions.

Definition 2.1 We say that u € H}(Q) is a weak subsolution of (2.1) if H(x,Vu) €
LY(Q) and

A Jquéde + [ A(x)VuVEde < [, H(x, Vu) dx

(2.4)
Ve € HI(Q)NL®(Q), £>0.

A super-solution of (2.1) is defined if the opposite inequality holds. A function
u being both a sub and a super-solution is said to be a weak solution of (2.1).

Our proof of the comparison principle for sub and super-solutions of (2.1)
relies on two basic ideas: the first one is that if
—div(A(z)Vw) < |Vw|? (2.5)
(w)T € Hy(Q), '
then w < 0; in other words, the homogeneous problem has only the trivial
solution in this regularity class. Secondly, we aim at applying inequality (2.5)
to (a small perturbation of) the difference of two solutions v — v. In order to
obtain this inequation, we use a convexity argument, which gives account of
assumption (2.2). A further technical tool will be required in order to justify
some regularity claimed on u — v: here we apply a truncation argument.
In order to do that we introduce the following truncation function

s 1 if |€] <n
Tn(S):/ O0n($)dE,  0n(€) = 2Ll ifn < J¢] < 2n, (2.6)
0 0 if |€] > 2n

and we start by giving a sort of renormalization principle for the “truncated”
equation.

Lemma 2.1 Let u € H}(Q) be a weak subsolution of (2.1). Then u satisfies,
for any nonnegative £ € HE(2) N L>(Q) and for every n

)\/Q Tn(u)fdac—i—/(2 A(x)VT, (u)VE dx o
< / H(z, VTo(u)é do + (I, ),
Q

where I, is defined as

(I, &) = % / A(z)VuVudr — % / A(z)VuVu € dx
{n<u<2n} {—2n<u<—n}
A / (T (1) — ufp ()€ da + / (H (2, V)0 () — H (2, VT (w)))E da
Q Q

(2.8)



If moreover |u|7 u € H}(Q), where ¢ = &(3)1); we have

W 02T | L[ iy = 0. (2.9)

Proof. Let £ € HY(Q)NL>®(), £ > 0, and let n > 0. Multiplying equation
(2.1) by 0, (u)§ we obtain

)\/Qu9n(u)§d:c+/QA( 2)VuVed, (u dasf/H:c V)0, (w)¢ do
+% / A(x)VuVufdzf% / A(z)VuVué da

{n<u<2n} {—2n<u<—n}

(2.10)

Recalling that 6,,(u) = T; (u) and defining I,, as in (2.8) we have obtained (2.7).
Now let u be such that |u|7"'u € H} (), where ¢ = W. We have, by
definition of I,

n2(j_1||InHL1(Q) <

_ 1 1
n2a-1 |2 / A(z)VuVuds + = / A(x)VuVudz
n

{n<u<2n} {—2n<u<—n}
+ An2i- 1/|T (w)|dz + n2i- 1/|H 2, V)0 (1) — H(z, VT (u))|da
(2.11)
Observe that
_ 1 _
n?a-1 = /A(m)VuVudx < /A(m)VuVu|u|2q_2d:E
n
{n<u<2n} {n<u<2n} (2 12)
< % / |V [ul?]? da "0,
q
{n<u<2n}
and similarly
n?i-2 / A(z)VuVudz " 370 (2.13)
{—2n<u<—n}
We also have, using Young’s inequality, and by definition of g,
2§—1 2(z—1) 2g+ 241
[Vul® |ul™ |VU| a2 4 224 5 Ljuf?s
_ 4 i-1,02 , 27 g
= Q—QQIV(IUI‘] u)| +T(IUI‘1)
Since |u|?7"tu € H(2), we conclude that
|Vu|?|u?! € L}Q) (2.14)



Similarly, since (27 — 1)(%)’ = 2* ¢ we have that |[u[?7"! € L(%),(Q); since
fe LQ_A;(Q) we deduce that

flul?™! e LY (Q) (2.15)
Now we have, by definition of 8,, and T,
[H (2, Vu)On(u) — H(z, VT, (u))| < [[H (2, Vu)| + [H (2, VT, (w))[IX{ju|>n} »
hence, using the growth assumption (2.3),
n? T H (2, V)0 (u) — H (@, VT (u)] < 2(y[Vul” + (@) [ulPT X (jui>n)

Thanks to (2.14)—(2.15) we conclude
n?71 / |H (z, Vu)b, (u) — H(z, VT, (u))| dz"=5>0. (2.16)
Q
Finally, since u € L2 9(Q),

n?1- 1/ T, (u )|d$<2/ 27X 5y dz " 30, (2.17)
From (2.11), (2.12), (2.13), (2.16), (2.17) we get (2.9). L]

Remark 2.1 Clearly if u € H}(Q) is a super-solution of (2.1) then (2.7) holds
with the opposite sign. In particular, if u is a weak solution of (2.1), then

)\/QTn(u)édx+/§2A(:E)VTn(u)V§d:c
= [ H@ T ) de + (1,6).

with n?7 1|1, || L1 (o) — 0 provided |u|9"'u € Hg ().
We come to the main comparison result.

Theorem 2.1 Assume (1.3), (2.2), (2.3) with ¢ > 1+ %. Let A > 0. If
u and v are respectively a subsolution and a super-solution of (2.1) such that
(14 [u))7Ttu e H} () and (1 + |v|)7 v € HL(Q), then we have u < v in Q.

In particular, problem (2.1) has a unique weak solution u such that (1 +
|u)7™ u € Hg(9).

Proof. From Lemma 2.1 we obtain that

A /Q T (u) € dar + /Q A(@)VT (u)VE dz < /Q H(z, VT, (w)E da + (1%, ),
(2.18)



and

)\/QTn(v)fdx—i-/QA(x)VTn(U)Vfdx2AH(JC,VTAU))fdQU—i—(Iﬁ,Q,

(2.19)
for every £ € H}(Q) N L>®(Q), £ > 0.
Let now & > 0 be fixed. Subtracting (2.18) and (2.19), we obtain

)\/[Tn(u) —a —E)Tn(v)]fdac—i—/ A@)V (T (1) — (1 — £)T (0))VE da
Q Q
< /Q[H(%VTn(U)) — (1 =¢e)H(z, VT,(v))]§ dx + (I, &) — (1 —e)(I}}, &) -

Now we use the convexity assumption on H, which gives

H(x,p) < (1—5)H(m,n)+5H(m,@), Vp,neRY.

With p = VT, (u), n = VT, (v) we obtain

H(x,VT,(u)) — (1 —¢e)H(z,VT,(v)) <eH (m, VIn(u) - (1 = E)VTH(U)) ,

€

hence we have
)\/Q[Tn(u) L (- )T (v)]Edn+ /Q A@)V [T () — (1 — &) To(0)]VE da

V[T, (u) — (1 - )T (v)] . ,
SE/QH<:E, - >§dz+<1n,§><1e)<1n,§>.
(2.20)

We define now
wyp, =Tp(u) — (1 —e)Tn(v) —ep, (2.21)

where ¢ is a positive function that belongs to Hi () and will be chosen later.
From (2.20) we obtain

/\/ wnéd:ch/ A(z)Vw,VEdx < 5/ H <x, Vo + Vga) Edr
Q Q Q (222)
—e| [ e+ A@veveds| 4 ir e - - g
Q
Using assumption (2.3) we have
Vw, Vuwy, !
H(fﬂ ;U +V<p> Sv‘vaLVsa + f(2)
- (2.23)
W,
< (y+90)|Vp|?+ Cs E + f(x),

where § is any positive constant.



Using (2.23) in (2.22) we obtain

)\/anfdx—f—/QA(x)an

—e | [ M6+ A@TeVEds - (0 + )Tl - flae]
We choose now ¢ as a solution of

A — div(A(z)Ve) = (v +6)[Ve|? + f(z) inQ,
{ (14 lpl)i e € Hj(Q). (2.25)

&dx

(2.24)

The existence of such a function ¢ is proved in [14]. Moreover, we have that
¢ >0 (since f > 0 from (2.3)). Thanks to (2.25) we obtain from (2.24)

/\/wnéder/A(z)an C_Jl
Q Q a

¢ da
+ (I, ) — (1 —e)(I},€) -
For | > 0, we choose in (2.26) ¢ = &, defined as
€n = [(wn — )PP

Note that &, is a positive function, and it belongs to Hg ()N L> (). Moreover,
by the definition of w,, in (2.21), we have

(2.26)

[nll (o) < (20)%77,
so that we can apply Lemma 2.1 for v and v and get
(I, &) < (2 )2‘?—1||Iﬁ||p<m"”*°°0
(I, &)l < (2n)*T | L3l o) =70

Thus (2.26) implies

/\/ Wy [(wn — )21 dz + (2 — 1) /Q A(z)Vw, Vwy, [(w, — 11292 da

/|V nl? [(wn — D2 de + o(1),,

_qu

where o(1),, goes to zero as n tends to infinity. Neglecting the zero order term
which is positive, and using that A(z) > «l, we have

wp,—1) T2 dzd-o(1),
(2.27)

a(2-1) | [V P, <)




Young’s inequality implies

Cs
a1

/ [V |? [, — 1) < S (27— 1) / V(10 — 1) ]22 di
Q Q

2(g—1)

—|—C'E75/[(wn—l)Jr]Q'Pr =7 dz,
Q

hence, using that 2q + 2(2%;) = q2* we get

SCa=1) [ [V, Pllw, =0T dn < Cup [ =171 do+o(1).

Using Sobolev inequality in the left hand side we obtain

C </Q [(w, — 1)T]7 d:c> o <C.ps /Q [(w, — 1)1 dz + o(1)n

We let now n tend to infinity; since u, v and ¢ all belong to L7% (Q), we have
that

wy, — w = u— (1 —&)v—ep strongly in L9 () as n tends to infinity,

hence we get

C (/Q [(w—)*]% dw)l_% <Cep /Q [(w —1)*]% da.

Since 1 — % < 1, last inequality implies that w < 0; indeed, if supw > 0 (even
possibly infinite), one gets a contradiction by letting ! converge to sup w and
using that [(w — 1)*]9%" would tend to zero in L'(£).

The conclusion is then that w <0, i.e.

u<l(l—gv+ep,
and, letting e — 0, v < wv in . ]

Let us now deal with the case A = 0. Indeed, the same proof can be applied,
provided there exists a solution of

{ —div(A(z)Vep) = (v 4+ 0)|Ve|? + f(z) inQ, (2.28)

p=0 on 01,

for some § > 0. This requires a further assumption, which is a sort of size
condition on the data.

Indeed, it is known from [14] that there exists a constant C, only depending
on ¢ and N, such that if

bt ~x <a?C, 2.29
||f||L;v,(m ! (2.29)

10



then the problem

{ —div(A(x)Vz) =b|Vz|? + f(z) in Q,

2.30
z=0 on 0N ( )

admits a solution z such that (1 + |z|)7712z € H3(Q). In particular, if we fix a
(the coercivity constant of A(x)) and f, the set

Bs :={b> 0 : problem (2.30) has a solution z : (1 + |2])7 'z € H}(Q)}

is non empty. Indeed, it is not difficult to see that B¢ is even an interval. In
order to assure that (2.28) has a solution for a certain § > 0, we are then led to
assume that (2.3) holds with v < sup By.

Theorem 2.2 Let A = 0. Assume (1.3), (2.2) and (2.3) with ¢ > 1+ % and
v < sup By, which is defined above. If u and v are respectively a subsolution and
a super-solution of (2.1) such that (1 + |u)? tu € H(Q) and (1 + Jv|)T" v €
HL(Q), then we have u < v in Q. In particular problem (2.1) has a unique
solution w such that (1 + |u|)71u € HL(Q).

The result of Theorem 2.2 may be rephrased more explicitly in terms of a
size condition on the norm of f. Indeed, let C be the maximal possible choice
in (2.29), i.e.

C,= sup{C>0:ifa~7b77 ||f| ¥ o < C then problem (2.30)
Ld (€

has a solution z : (1 + |2]|)7 7tz € HE(Q)}
Then we have

Corollary 2.1 Let A =0. Assume (1.3), (2.2) and (2.3) with ¢ > 1+ % and

_g 1l
a7 fl

N < C, (2.31)
L4 (Q)

Then problem (2.1) has a unique solution u such that (1 + |u|)7'u € H}(Q).

Remark 2.2 Applying Theorem 2.1 and Corollary 2.1 to the model problem

{ Au — div(A(z) Du) = v |Dul? + f(x) in ©, (2.32)

u =0 on 0f2

we obtain the results stated in the Introduction. Observe that if v > 0 and
fe L (), one can easily prove that any weak solution satisfies (u™)7 € H}(Q);
in particular, in that case uniqueness holds in the class of solutions u € HE(Q)
such that (u*)? € H}(Q). Clearly, when v is negative we should apply the
result to the equation satisfied by —u.

11



Remark 2.3 When considering the case A = 0, a more careful look at the proof
of Theorem 2.1 shows that in the inequality (2.23) one could replace f with

f =sup(H (z,£) —~|¢]7)". The size condition of Theorem 2.2 and Corollary 2.1
3

would then concern f instead of f. If one looks at the model problem (2.32),
this simply means that if A = 0 and v > 0, the required size condition only
concerns 1, as it is expected.

Remark 2.4 When ¢ — 2, the exponent § — +oo. In fact, if ¢ = 2 uniqueness
for problems like (2.32) holds in the class of solutions u € H{(£2) such that
et —1 € H}(Q) for some suitable p > 0. This result is proved (in a more
general framework) in [3]: the idea is to use the change of unknown function
v = e’ —1, so that the standard choice is to take y = v and to prove uniqueness
when v € H}(Q). Otherwise one should take p = ny for some n > 1; in that
case one proves uniqueness for solutions such that |[v|"~'v € H{ (). However,
we point out that this requires to apply to the equation of v a similar truncation
argument as in Lemma 2.1.

2.1 Comments and extensions

1. Data in W17,
The results of this section still hold if the right hand side in (2.1) is replaced
by H(x,Vu) + div(g(z)) with g(z) € LN@=D(Q).

2. Neumann boundary conditions.

Our method easily extends to prove a comparison principle for the homo-
geneous Neumann problem which can be written in a strong form as

A — div(A(x)Vu) = H(xz,Vu) in Q,
{ —0 (2.33)

A(x)Vu - v(z) on 01,
where v(z) is the outward, unit normal vector to 9 at z. Of course, we

use the classical weak formulation which says that u € H(Q) is a weak
solution of (2.33) if

)\/ up der/ A(x)VuVedr = | H(z,Vu)pdr Yo € HY(Q)NL®(Q).
Q Q Q

Then one has

Theorem 2.3 Assume (1.3), (2.2), (2.3) and that A > 0. Let ¢ > 1+ %.
If w and v are respectively a subsolution and a super-solution of (2.33)
such that (1+ |u|)?tu € HY(Q) and (1+ |v|)71v € HY(2), then we have
u<vin .

In particular, problem (2.83) has a unique weak solution u such that (1 +
lu))Ttu € HY(Q).

12



Proof. The proof follows the same steps as for Theorem 2.1. Note that
Lemma 2.1 is still true without any modification. Then one defines ¢ as
a solution of

{ Ap — div(A(2)Vp) = (v +0)[Ve|? + f(z) inQ,
A(x)Ve-v(z) =0 on 09,

and, setting w, = Tp(u) — (1 — €)Ty,(v) — €, one obtains
)\/an[(wn — )2y %(ch_ 1) /Q (Vawn|2[(wn — 1)F]202 da
< Coa [l =071 s ot
Since A > 0 one deduces
Il = 110y < Ces /Q [(wn — 1] i+ o(1)n .

Using now Sobolev inequality one concludes as in the Dirichlet case.

We only need to require here that 2 has enough regularity so that the
Sobolev inequality holds. [

. Unbounded domains.
A slight refinement of our proof gives a similar result in case of unbounded

domains. To be more precise, let 2 be a general domain, not necessarily

bounded. Let still ¢ > 1+ % and ¢ = L2,

By a solution of (2.1) we mean a function u such that
wup € HY(Q) Yy € CXRY),  |ulT u € H(Q) (2.34)
and

)\/ ué dx +/ A(z)VuVeder = | H(z,Vu)fdz Ve Cr(Q). (2.35)
Q Q Q

Note that condition (2.34) gives a meaning to the Dirichlet condition on
09Q; roughly speaking, one has (in a weak sense) u = 0 on 9Q N By for
any ball Br and u = 0 at infinity as well (since § > 1).

The existence of a solution of (2.1) in the sense of (2.34)—(2.35) has been
proved in [14]. It was also pointed out that, due to the regularity of
|u|7"1u, one can allow in (2.35) any test function & of the form S(u),
where S(0) = 0 and |S’(¢)| < [t|?9~2. This is achieved by choosing & =
S(u) C(%), where ¢ € C°(Bs), ¢ =1 on By, and letting n go to infinity,

which is allowed thanks to (2.34) and (2.2)—(2.3).
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Theorem 2.4 Assume (1.3), (2.2), (2.3) with ¢ > 1+ %, and that

(i) either A >0

(i) or A =0 and (2.31) holds true.

Then there exists a unique solution u of (2.1) in the sense of (2.34)—(2.55).

Proof. Note that Lemma 2.1 still holds true, i.e. (2.7) holds for any
¢ € C®(RY), and estimate (2.9) is still valid, since it only depends on
the fact that |u|7"'u € H}(Q2). We proceed then as in Theorem 2.1: let ¢
be a solution (whose existence is proved in [14]) of the auxiliary problem

Ap — div(A(2)Ve) = (v +)[Vel? + f(z) in €,
ol € Hy(Q), @y € Hy(Q) for any 9 € CZ(RY).

Defining wy,, = Tp,(u) — (1 — €)T,(v) — e we obtain

)\/S)wnfdx—l—/S)A(:E)anVfd

Edx
+ <I77:a§> - (1 - €)<Iﬁa§>7

for any & € C(). By density, one can allow £ = z¢ for any ¢ €
C>(RN) and for any z € L>(Q2) such that 21 € H} ().

Now choose & = [(wn, — I)T]?77 197, where ¢; = 1 (m) Y € CX(By),
Y =1on B;. We get

)‘/wn [(wn —1) ]2q 11/’ dr + (29 — 1) /|an| [(wn l)+]2(j_21/’?dx
- 5‘1 1/|v n|q ]2q 11/’ dx

— 2/ A(z)Vw, Vb, [(wn, — 1) TP M), da
Q
+ (L [(wn = DFPT3) — (1= )Ly, [(wa — ¥ 195)

Since 9; < 1, and due to estimate (2.9) we have

(L, [(wn = DFPT15) — (1= e)(Iy, [(wa — D277 1955)
<0 HILrve) + Il o)) = o(1)n

Using Young’s inequality we get
_ 20 — 1 _
)\/ wy [(wy, — DFPT2 da + %/ Vw2 [(w,, — 1)F]27292 de
Q Q

< Cs. /Q[(wn — )T 02 do + C/Q Vi 2 [(wn — 1) T]?Tda + o(1),, .
(2.36)
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Observe that w, belongs to L2 (), since it is so for u, v and . Moreover
|V1p;|* weakly converges to zero in L= (), so that

lim / IV [? [(wn, — 1) T]?7dz = 0.
Q

Since (2.36) implies
e~ 015 gy < e [ 0 =0 03 o

i C/n [V | [(wn — 1) ¥ da + o(1)n

passing to the limit as j goes to infinity we find then that [(w, —[)T]? €
H}(2) and

I =D g0y < O [ [ =7 7o+ o(1).
Using Sobolev inequality and that
wp, — u— (1 —e)v—ep strongly in L% () as n tends to infinity,
letting n go to infinity the conclusion follows as in Theorem 2.1. [

Finally, when A > 0 a similar result can be given in case of Neumann
boundary conditions proceeding as in Theorem 2.3.

3 Thecaseq§1+%.

We start by extending Theorem 2.1 to the case ¢ < 1+ % However, in view of
(2.3) and (1.5), in this case solutions do not belong in general to H}(f2), so that
one needs first to define a suitable concept of solution. It seems useful to adopt
the notion of renormalized solutions; this notion, introduced first in [12] for
transport equations, has been adapted to second order elliptic equations in [6],
[18], and recently used in several other contexts when dealing with unbounded
solutions having infinite energy.

Let us recall that the auxiliary functions T),(s) are defined in (2.6).

Definition 3.1 A renormalized solution of problem (2.1) is a function u €

LY(Q) such that T,(u) € H(Q) for any n > 0, H(x,Vu) € L (Q) and which

satisfies

/\/uS(u)fdz+/ A(x)VuV(Sw)é)de = [ H(x,Vu)S(u)édx (3.1)
Q Q Q
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for any Lipschitz function S having compact support and for any € € H() N
L%°(Q2) such that S(u)¢ € H ().

Renormalized sub or super-solutions are defined in the same way by replacing
the equality in (3.1) with the suitable inequality.

Clearly, if u € H}(Q) is a weak solution then it is also a renormalized
solution: indeed, one can choose S(u)é € H}(Q) N L>®(Q) as test function in
(2.4) and obtain (3.1). Thus, for H(Q) solutions, the weak and renormalized
formulations are equivalent. However, as in the previous section, we deal with
solutions u such that (1+|u|)?tu € H}(Q), where g = %: ifg<1+%
then ¢ < 1, so that solutions do not have finite energy (i.e. they are not
in H}(Q)). In this case, the renormalized formulation is meant to allow test
functions depending on w itself, which can not be ensured by using the simpler
distributional formulation. Another possible formulation based on a duality
argument is mentioned later (see (3.26)).

The existence of a renormalized solution u such that (1 + |u|)? 'u € H}(Q)
has been proved in [14]. The method of proof given in Section 2 can be easily
adapted to provide uniqueness of such solutions.

Theorem 3.1 Assume (1.3), (2.2), (2.3) withq <1+ %. Let A > 0. If u and
v are respectively renormalized subsolution and super-solution of (2.1) such that
(1+ |u|)7tu € HY(Q) and (1 + |[v])7 v € HE(Q), then we have u < v in Q.

In particular, problem (2.1) has a unique renormalized solution u such that
(1+ [u))Ttu e H ().

Proof. First we observe that Lemma 2.1 still holds for renormalized solutions:
indeed, choosing in (3.1) S = 6, (see (2.6)) yields the same as (2.10), so that
we have

)\/Q Tn(u)fdan/Q A(x)VT, (u)VE d 5
< / H(z, VTo(u)é do + (I, €)
Q

where I, is defined as in (2.8). Moreover, proceeding exactly as in Lemma 2.1
we obtain the estimate

li 2017 ey = 0.
Jim | Ll ) (3.3)

The same can be proved as regards v. Then, using the convexity of H, we can
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proceed as in the proof of Theorem 2.1, in order to obtain that
)\/ (T (u) = (1 = &) Tn(v) — ] € da
Q

+/A(z)V[T (1) — (1 — &)Tu(v) — ep]VE da

2 [ 9T = (1 = T0) — el ¢ 34

<o
—e| [ ee+ A@VeTEds - (o + DIVl - flo)t
+ (I, €) — (L=e)(I;},6),
for any o, £ € H(Q) N L>(Q), £ > 0. We define here ¢,, to be a solution of

{ Aon — div(A(z)Ve,) = (v +6)|Von|? + T.(f(z)) in Q, (3.5)
on =20 on 0. '

Note that ¢, is nonnegative and belongs to Hg(2) N L>°(£2). It is proved in [14]
that (1 + )7 ey, is bounded in Hg () and

¢on — ¢  strongly in L72"(Q), (3.6)

where ¢ is a renormalized solution of (3.5) corresponding to f, and satisfying
(14 ¢)T Lo € HA(Q).
Setting
wy, =Tp(u) — (1 —e)Th(v) — epn

and using the equation satisfied by ¢,, we obtain from (3.4)

Cs
qg—1

Edx

)\/Q wy, & dx + /Q A(x)Vw,VEd o
*E/Q(Tn(f) Pedr (I8 ) — (1 - )IL.E).

Note that since % <qg<1l+ % then the exponent g € (%, 1), hence 2G—1 €
(0,1); for this reason we choose now & = ¢, , with

bno = [0+ (w, — DI =g

where [, 0 > 0. We have, using (1.3), that

o—0

1iminf/ A(2)Vw, V&, » da > /|v 9P da
Q

Note that &, » < [(w, —1)T]?971, and clearly &, , — [(w, —1)*]?7" ! as 0 — 0.
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From (3.7) we obtain, as o — 0,
M wn [(wn — )27 g 4 PAZ 1 /|v )P da

5‘1 1/|v n|q —1) ]26_1d35

—e [ @lh) = Pltwn — )P da
(T = D7) — (L= )T — ).

Since (w, — I)* < 2n, using (3.3) we obtain that last two terms go to zero
as n tends to infinity. Moreover, since v and v belong to L2 (Q) and using

(3.6), we have that [(w,, —1)*]?7~! converges strongly in Lo (©); but we have

% = (%)’, and since T,,(f) — f strongly converges to zero in L%(Q), we

conclude that

A/wnuwn pyHRetar 4 22 /|v D de

< 2 [ IVl (. - 12@-1dx+o<1>n,

where o(1),, goes to zero as n tends to infinity. This inequality is the same as
(2.27), and the conclusion of the proof is exactly as in Theorem 2.1. [

A similar result holds in case A = 0 if the data satisfy a suitable size con-
dition, following the same principle as in Theorem 2.2. We leave the details to
the reader.

We are going now to see a different approach to uniqueness, which is based
on a simpler linearization principle. This approach, which was not possible in
the situation of Section 2, is allowed if ¢ < 1+ % (note that the limiting value
q=1+ % is included too), and provides uniqueness in a more general context.
Namely, we consider the problem

A — div(a(z, Vu)) = H(z,Vu) in Q,
{u =0 on 99 (3:8)
where a(z,€) : @ x RY — RY is a Carathéodory function such that
la(z,€) — az,n)] - (€ —n) = alg —nf* (3.9)
la(w, )| < B(k(z) +1€l), B>0, k(z) e L*(Q). (3.10)

We assume that H(z,£) : © x RN — R is a Carathéodory function which
satisfies

|[H (2, &) = H(x,m)| < ~(b(x) + [€[77" + n|" ") € = ],

N (3.11)
b(z) € LY(Q), v >0,
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and
H(z,0) € L7 (). (3.12)

Note that assumptions (3.11) and (3.12) imply that H(z,§) satisfies the growth
condition (2.3). On the other hand, no convexity is now assumed on H(z,-).

As in Definition 3.1, we say that a function u € L'(Q) is a renormalized
subsolution (super-solution) of problem (3.8) if T},(u) € Ha () for any n > 0,
H(z,Vu) € L'(Q) and

)\/QuS(u)§dx+/Qa(ac,Vu)V(S( &) dx < /H x,Vu)S(u)é dx

(3.13)
for any Lipschitz function S having compact support and for any & € H'(Q) N
L% () such that S(u)é € H}(Q).

We start with two important properties of solutions in the class (1.9). We
will need a slight modification of the truncation functions 7, (s). Namely, we
set

t 1 if |s| <n
(t):/’]’é(s)dS, T/(s) =4 n+1—|s] ifn<|s|<n+1,
0 0 if [s|] >n+1

Lemma 3.1 Assume (3.9)-(3.12) with 2= < ¢ <1+ 2. Let u be a renormal-

ized subsolution of (3.8) such that (1 + |u|)q Lu € HF (), with g = %.
Then we have

(i)

we wyNeT ). (3.14)
(i)
lim  n%! / a(z, Vu)Vudr =0 (3.15)

{n<|ul<nt1}

(iii) for every & € H}(Q) N L>®(Q) and for every n

)\/Qﬂ(u)ﬁdx—i—/ o, V)T () V€ da

(3.16)
< [ H@ VL@ ds + (1,,6).
Q
with
ngl}rloon "l ) = 0. (3.17)

Proof. The regularity (3.14) follows directly from the fact that (1+|u|)7 tu €
H}(2). This was first observed, in a different context, in [7]; for the reader’s
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convenience, we recall the simple argument. Indeed, due to Sobolev and Holder
’s inequalities, we have

2—q
(/(|u|>(N(q1))* dx) S/ |Vu|N(q*1)dz
Q Q
N(g—1)
2 B 9—1(-a) =
o (1 [u])?~2 Q

Since, by definition of ¢, we have 2]\27(_'7;[78(_1;)'7) = (N(g—1))* and since 2 — ¢ >
1— N(q_l)
2

N(a—1)
2

, we conclude that
lully o) gy < €1+ 1L+ )l g ) -

To prove (ii), take in (3.13) £ = 1 and S(t) = 6,(¢) f 1277 X fn—1<|s|<n}ds,
where 6, is defined in (2.6). Since S(¥) ( + |t])27~ 1x{n 1<|ul} We have

a(x, Vu)Vulu|* T dx < ¢ / |H (2, V)| [u*T ! dz

{n—1<u|<n} {n—1<|ul}

. (3.18)
+ = / a(x, Vu)Vu [u271

n
{n<|ul<2n}

Observe that, by (3.10),

1 - _
- / a(x, Vu)Vu |u*Ttdx < ¢ / [k(2) + |Vul]|Vul [u*T2dz
{n<lul<2n} {n<lul<2n}
which yields, since ¢ < 1,
1 - _
- / a(x, Vu)Vu |u*T e < ¢ / [k(2)? + |V (JulT u)|?]dz
{n<lul<2n} {n<lul<2n}

Thus 1
lim — / a(x, Vu)Vu [u?Tt =0

n—+4+oo N
{n<|u|<2n}

Moreover, since H still satisfies (2.3), we have, as in the proof of Lemma 2.1,

[ H (z, Vu)| [u*T do < ¢ /[lV(ltth_W)l2 + (Jul?)* Jde =0
{n—1<|ul} {n—1<|ul}
so that we conclude from (3.18)

a(z, Vu)Vu [u[2~1 "22%0

{n—1<|u|<n}
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hence (3.15).
The proof of (iii) follows the outlines of Lemma 2.1. Choose S = 7,/(t) in
(3.13), so that

A Tp(uw)édx +/

o, VT (Ve de < [ @ VT, ()¢ do + (1,,6)
Q Q Q

where I,, is defined as

(I, &) = / a(z, Vu)Vu dx — / a(z, Vu)Vu§ dx
{n<u<n+1} {—n—-1<u<—n}
i [ (T T @) ds + [ (H@ V0T (0 ~ i, T w))é de.
Q Q

(3.19)
As in Lemma 2.1, using the growth condition on H we obtain estimates like
(2.16) and (2.17); moreover, for the first two terms of (3.19) we use (3.15).
Finally, we can conclude that (3.17) holds. L]

Note that the borderline value ¢ = 1+ % is included in the previous lemma as

well as in the following comparison result. However, some statements would read
simpler for this case: in fact, if ¢ = 1 + % then g = 1, hence (1 + |u|)71u = u,
which belongs to H{(2) (and (3.14) says the same); in particular, in this case
renormalized solutions are also standard Hg (£2) weak solutions.
Theorem 3.2 Assume (3.9)-(3.12) with 35 < ¢ < 1+ %. Let A\ > 0. If
u and v are respectively a renormalized subsolution and super-solution of (3.8)
such that (1+|u|)¥tu € H} () and (1+|v|)7"1v € H(Q), then we have u < v
in Q.

In particular, problem (3.8) has a unique renormalized solution u such that
(1+ |u|)Ttu € H(Q).

Proof. From Lemma 3.1 we have that

)\/Qﬁl(u)fdx/ﬂa(x,V%(u))VfdxS/QH(JU,V’Z;,(U))fdx

(3.20)
+ [ fale. VT, ) - alo, VO T ()] VE de + {13,6).
Q
for any &€ € H}(Q) N L>(Q), £ > 0.
Similarly we deal with the equation satisfied by v, so that
)\/ Tn(v) fdw/ a(z, VT, (v))VEdx > / H(z,VT,(v))¢dz
@ @ @ (3.21)
+ / [a(z, VT, (v)) — a(z, Vu)T, (v)|VEdx + (I}, €)
Q
where ) N
T I o) 200 (3.22)
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For k > 0, let us set Gi(s) = (s — k)T: subtracting (3.21) from (3.20) and
choosing

£ =[Gr(Tn(u) = Ta(v) + o7 =1, 0>0

we get

A ()~ Tu) (Go(T) ~ T+ 07571 — o%1) e

+ [ e, VT 0) = ale. VI G)IVIGH T (0) = Ta(e) + 017 da

= /Q[H (@, VT (w) = H(z, VT, (0)] ([Gk(Ta () = To(v)) + 0]7F = 0771) dir
+ [ e, VT () = oo, VO T )] VIGH T (0) — Ta(0) + o7

" /Q[a(x, VT, (v)) = a(w, Vo) I ()] V[Gr(To(u) — Tu(v)) + 017

+ (L1, [Gr(Ta () = Tu(v)) + oPT71) + (| 11], [Gr(Ta(w) — Tu(v)) + 0*77)
(3.23)
Since [Gg (7 (u) — T ()27~ < en?771 last two terms go to zero as n tends to
infinity thanks to (3.17) and (3.22). Moreover we have from (3.10)

la(x, VT, (u) — a(z, Vu)T; (u)]

< la(z, VT (w))] + a(z, Vu) X fn<jul<nt1} + (@, 0)X (ns1<]ul}
< c[|Vulx{n<jul<n+1y + K@) X (n<uly] -

Using (3.9) and Young’s inequality, we have

>
S~
A
£
\
N

@) (IGk(Tn (1) — T (v)) + 012771 — 6201 d

+ [ IVGUTL ) = T )P IGUT () = (o) + o2

< C/Q[H(:c, VT, (w) — H(z, VT, (0))] ([Gu(To(0) — T(v)) + 0" — 0%1Y) do
o [ (Valinepcnsny + h@)Xnep FIGHT, () = T(w) + o

e [ [IVolnepicnsty + ) XmenFIGHTa (1) = Tafo) + 072+ o(1),

(3.24)
Thanks to (3.15) in Lemma 3.1, and since 0 < 2G — 1 < 1, last two terms go to

zero as n tends to infinity (for fixed o > 0). Thus, using also that A > 0 and
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(3.11) we have

[ VG0 ~ TG Tl - Tae) + 070

< C/[b(w) + VI ()" + VI 0)[ " V(Ta () — Ta(v))] %

E,
x [Gr(Tn(u) = Tn(v)) + 0?7 dz + 0(1)n
where
En=A{z : To(u) = Tu(v) > k, [V(Tn(u) = Tn(v))| > 0}.
Using Young’s inequality we get

[ V64 (T(0) = T PG (Ta(w) — T + o

<e /[b<:c> VT )]+ VT ) x

< [Gu(To (1) = T (v)) + o]da + o(1),..

Using Sobolev inequality and that u, v € W&’N(q_l)(Q), we deduce

2

oF

(/Q ([Gr(Tp(u) — Tn(v)) 4+ 0]7 — 0‘7)2* dm) <

2
N

<c (:/[b(z) + V|77 + |Vv|q_1]Nd:E> X

< ([ 16T~ T + o177 a " ol

Letting n tend to infinity we obtain

(/Q (Gk(u—v) + 0]7 — 07)* dx) i <

<c( / [b(:z:)—i—qul—i—Vvql]Nd:E) «
{u—v>k,|V(u—v)|>0}

« (/Q[Gk(u—v)m]ﬂ*dx)% ,

2z
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and then, as 0 — 0,

<o [ b+ v 9 (3.25)

{u—v>k,|V(u—v)|>0}

< (/Q[Gk(u—v)ﬂﬂ*dx)% .

From this inequality one can deduce that v < v in 2. Indeed, we argue by
contradiction. Set M = sup(u — v); then, should M be positive, even possibly
infinite, we have

2z

kIHIzlv[ meas{z : u—v >k, |V(u—v)|>0}=0,

since either M = 400 or |V(u — v) = 0] a.e. on (u—v) = M. Therefore, using
that u, v € Wol’N(q*l)(Q), there exists ko < M such that

1
[b(z) + [Vu|T 4+ Vo2 Vde | < e
{u—v>ko,|V(u—v)|>0}
and then (3.25) implies that (u — v) < kg almost everywhere, getting a contra-
diction with the fact that ko < sup(u — v). We conclude that u < v. [ ]

We point out that the previous theorem extends the uniqueness result which
is proved in [5] assuming H(x,0) € H~(Q) and for solutions in H} (). How-
ever, the existence of H}(Q) solutions can not be proved, nor it is expected to
hold, under assumption (3.12) with ¢ < 1+ %, so that, to be consistent with
the existence results (see [14]) one actually needs to work with solutions in the
class (1.9).

3.1 Comments and remarks

1. The formulation by duality in the linear case

Consider problem (2.1), where the second-order operator is linear. Instead
of using the notion of renormalized solution, a different formulation can
be given by using the linear character of the operator.

Definition 3.2 (see [19]) A function v € L*(Q) is a solution of (2.1) if
H(z,Vu) € L' () and

A fqupdr — [ udiv(A*(2)Ve) de = [, H(z, Vu)pdz,
Jor every ¢ € HY(Q): div(A*(z)Vy) € L>®(),
where A*(x) denotes the adjoint matriz of A(x).

(3.26)
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Note that in Definition 3.2 only a minimal regularity is asked on u, by
using the advantage of linearity to integrate twice by parts. It is well
known (see e.g. [11]) that, since H(x,Vu) € L'(£2), any solution in the
sense of Definition 3.2 also satisfies the renormalized formulation (3.13).
We deduce then the following

Theorem 3.3 Assume (1.3), (5.11), (3.12) with i~ <q¢ <1+ %. Let
A > 0. Then there exists a unique function u which is solution of (2.1)

in the sense of Definition 3.2 and such that (1 + |u|)7tu € HL(Q), with
__ (N—=2)(g—1
=1 2(2)—(3> L.

A similar result can be given in the convex case (i.e. assuming (2.2) and
(2.3)) for any g¢: % < q < 2, since the results of Theorem 2.1 and
Theorem 3.1 apply to solutions in the sense (3.26) which belong to the
class (1.9).

. The case q < % and measure data.

The question of finding a proper class of solutions where uniqueness holds
is not relevant if ¢ < 5 (note that the counterexample given in (1.7)
holds only for ¢ > ~5). Indeed, asking only H(z,Vu) € L'(Q), the
solutions of (1.1) are expected to belong to Wol’T(Q) for any r < %,
in particular they already satisfy (1.8). In fact, uniqueness results when
q < % have already been proved, see e.g. [4] for a result in a general

context including nonlinear operators.

When ¢ < % and in case of linear operators, one can even prove unique-
ness if data are bounded measures, using the formulation (3.26) and a
simple duality argument. This was done in [1] for the Laplace operator,
for completeness we sketch the result for the general case.

Let H(x,¢&) satisfy

|[H (2, &) — H(x,m)] <5(b(@) + [§[7~" + n|"~") € =l

N

] (3.27)
with ¢ < 575, b(z) € L™(Q2) for some 7 > N, v > 0

and
H(z,0) € L'(Q). (3.28)
Let 1 be a bounded Radon measure in 2. We say that w is a solution of

{ M — div(A(z)Vu) = H(z, Vu) + p in Q, (3.29)

u=0 on 0,
if ue LY(Q), H(z,Vu) € L'(Q) and

A fquepdr — [ udiv(A*(2)Ve) de = [, H(z,Vu)pdr + [, edu,

for every ¢ € H}(Q): div(A*(z)Vp) € L>=(9Q).
(3.30)
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Note that such test functions ¢ are Hoélder continuous by means of De
Giorgi—Nash ’s results, hence they can be tested against measures. Then
we have

Theorem 3.4 Assume (1.3), (5.27) and (3.28), and let X > 0. Let i be
a bounded Radon measure in 2. Then there exists a unique solution u of
(3.29).

Proof. Let u;, i = 1,2, be two solutions of (3.29) in the sense of (3.30).
It is known that u; € Wol’T(Q) for any r < . Moreover, if H,(z,§)
is a sequence of bounded functions such that H,(z,Vu;) converges to
H(x,Vu;)in LY(Q), and if p,, is a sequence of smooth functions converging

to p in the weak—+ topology of measures, then the solutions of

{ A — div(A(z)Vuin) = Hp(x, Vug) + pn, in Q,

Ui =0 on 0 (3.31)

converge to u; in Wol’T(Q) for any r < % Moreover, one can choose
H,, to be C*! and still satisfying (3.27), and converging to H(x,£) locally
uniformly.

Now, since u; , belong to H}(Q) N L>(Q), we have
Jo (U1 — uzn)[Ap — div(A* V)] dz
= Joelfy L (2, tVur + (1 — 1) Vg )]V (1, — t2,n) d
+ fQ[Hn(:c, Vuy) — Hy(x, Vug pn)]e de

- fQ [Hn(l', VUQ) - Hn(:C, VUZyn)](,O dr .

(3.32)
Set )
0H,
pn(x) = / (z,tVur n + (1 — t)Vug , )dt
o 0¢ ' '

and take ¢ = ,, the solution of

Aoy, — div(A* (2)Vey,) = —div(pn(z) pn) + T1(ur —uz) in Q,

Pn = 0 on 0.

Since H,, satisfies (3.27), and using that Vu, ,, strongly converge in W, " (Q)
for every r < &5, we have that H,(z,Vu;,) strongly converges to
H(x,Vu;) in LY(Q), and there exists § > 0 such that p, strongly con-
verges in LV (Q)N. By standard regularity results this implies that ¢,
is uniformly bounded (even relatively compact) in L>°(Q2), hence last two
terms in (3.32) converge to zero. Passing to the limit we get

/Q(ul — u2)T1(uy — ug) dz =0

so that u; = us. n
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Remark 3.1 Note that the case N = 2 also enters in the previous sit-
uation; indeed, when N = 2 the values % and 1 + % coincide and
% =1+ % = 2. Thus, in the subcritical case ¢ < 2 the main unique-
ness result reads as in Theorem 3.4, at least for linear operators. For
nonlinear operators and with data in L(€), this case is treated in the

results in [4].

Remark 3.2 Finally, the case ¢ = % is a critical one; adapting the
counterexample (1.7) it is still possible to construct a non trivial solution

u of the homogeneous equation

- L
—Au = |Vu|~¥-T, ue W, (Q)

so that looking for a smaller class where uniqueness holds is still neces-
sary. The radial case suggests that uniqueness holds here for solutions
u such that |Vu| € L%(log L)N=1. Indeed, in order to extend The-
orem 3.2 to q = % one should work in the context of Orlicz spaces,
and assumption (3.12) should be suitably modified as well, e.g. by asking
H(x,0) € L*(log L)V 1.
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