ANALYSIS AND APPROXIMATION OF ELLIPTIC PROBLEMS
WITH UHLENBECK STRUCTURE IN CONVEX POLYTOPES*
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Abstract. We prove the well posedness in weighted Sobolev spaces of certain linear and non-
linear elliptic boundary value problems posed on convex domains and under singular forcing. It is
assumed that the weights belong to the Muckenhoupt class A, with p € (1,00). We also propose
and analyze a convergent finite element discretization for the nonlinear elliptic boundary value prob-
lems mentioned above. As an instrumental result, we prove that the discretization of certain linear
problems are well posed in weighted spaces.
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1. Introduction. In this paper we intend to provide an analysis and obtain
approximation results for problems of the following form

(1) —diva(z,Vu) = —divf 4+ ¢ in Q, u =0 on 0.

Here, for d € {2,3}, Q@ C R? is a convex polytope, a :  x R? — R? is a strongly
monotone and coercive vector field which, in addition, is linear at infinity; see Sec-
tion 3 below for a detailed description. For a given measurable data f : @ — R? and
g: Q= R, by a solution to (1) we mean any u € Wol’q(Q)7 for some ¢ > 1, such that

(2) /Qa(x,Vu)~de;v:/Qf~V1bdx+/Qg¢d$ vy € Cgo ().

The structural assumptions we make for the nonlinearity a allow equation (2) to
make sense even if |Vul, |f], and g lie in L _(Q). However, it is well known that
uniqueness of solutions for problem (1) in W, (2) is not guaranteed, even for linear
equations with continuous coefficients; see [24, 30, 3] for the existence of pathological
solutions. To work with a well posed problem, we need the additional assumption
that the solutions lie in Wol’q (Q), for some ¢ > 1. For ¢ = 2, it can be shown that
equation (2) has a unique solution u € W'?(€2) with data |f], g € L2(€2) under suitable
monotonicity and coercivity properties for the nonlinearity a; the main technique is
the Browder and Minty’s nonvariational method for monotone operators [14, Section
9.1], [28, Chapter 2]. For the applicability of the method, it is important that the
right-hand side of (1) belongs to the dual of the solution space. Here, we are interested
in the general scenario where the data might go beyond the natural duality class that
aligns with the operator associated with the equation (1). Specifically, we assume
that the data f and g are rough and belong to the weighted spaces L?(w,)) and
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LP(w, ), respectively, for p € (1,00) and w € A,—the so-called Muckenhoupt class;
see Section 2 for notation. As we will review shortly, functions in W (w, Q) belong
to L'*€(Q) for € > 0 small, but not necessarily to any higher LP(Q)—classes. In
this case, the solution to (1) is expected to belong in no better space than Wol’q(Q),
for 1 < ¢ < 2, which makes the well posedness of equation (1) a more difficult
problem. We refer the reader to [5] for a detailed literature review and discussion on
the challenges in analyzing the quasilinear equation (1), which can lead to very weak
solutions, as they are commonly called.

This work is motivated by the results obtained in [5] on the existence, uniqueness,
and optimal regularity estimates of solutions for (1) and has two main goals. The first
is to prove the existence of a unique solution u € W, (w, ) to (1) corresponding to
data |f| and ¢ in the weighted class LP(w, ), for any p > 1, when the domain ) is
a convex polytope. While elliptic problems of type (1) have already been analyzed in
various forms in the literature, which is too extensive to cite here, the applicability
of the results is limited to problems over domains with either C' boundary [5] or
a boundary with small Lipschitz constant [1, 8, 7], or a Riefenberg flat boundary
[26]. The argument used in the aforementioned papers to obtain global estimates
requires first deriving local interior and boundary estimates for solutions. The crucial
near-boundary estimates in turn require local estimates for flat domains, which are
then extended to the domain of interest via a flattening argument. This explains
the necessity of the flatness of the boundary. However, this strategy falls short when
dealing with problems in convex domains with large Lipschitz constants. Even when
dealing with convex domains with small Lipschitz constants, the results of these works
are not fully satisfactory due to the restriction on the range of p as a function of the
Lipschitz constant. In contrast, our work introduces a different approach to obtain
global estimates for solutions on an arbitrary convex domain; the results can be
applied for any p > 1.

Our interest in working with convex polytopes is related to the second goal of the
paper, namely the development of a finite element approximation theory for problem
(1). Since the domain £ is a convex polytope, it can be meshed exactly. We propose
and analyze a convergent finite element discretization for problem (1). More precisely,
we will prove that a discretization of (1) that seeks for a solution in the finite element
space of continuous piecewise linear functions defined over a quasiuniform mesh of the
domain is convergent with respect to the weak topology of the weighed Sobolev space
WO1 P(w, ). The point here is that the approach we use allows us to approximate
problems that assume the framework of very weak solutions and, more generally, the
method is applicable to any convex domain and any p > 1 and w € A,.

Following the argumentation in [5] (see also [7]) we show the existence of a solution
u to problem (1) via an approximation argument. In this approach, the solution is
constructed as the limit of a sequence of solutions for the same equation, but with
smooth data that converges to the original data. Performing this procedure requires
us that we first obtain an a priori estimate for any solution u € WO1 P(w, Q) in terms
of the LP(w,Q)-norms of |f| and g. To achieve this, we rewrite equation (1) as the
following linear equation:

(3) —div(A(z)Vu) = F in Q, u =20 on 99,

where F = —divf + g + div(a(z, Vu) — A(x)Vu). By choosing A(z) as a continuous
matrix such that A(z)v is uniformly close to a(x, v) at infinity (for large v), we will
show that the right hand side F lies in the dual space of VVO1 P (W, Q). The problem
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of obtaining a priori estimates for solutions to the nonlinear problem is then reduced
to the search of optimal regularity estimates for solutions to linear equations of type
(3) over convex domains. This is the step where our approach differs from that of
[5], which obtains the needed optimal global regularity estimates for linear problems
posed over C'!' domains. As already mentioned, this is not applicable for our purposes.
Instead, we extend a result proved in [2] about the solvability of linear equations of
type (3) on convex domains over unweighted spaces to the case of weighted spaces.
We overcome the problem related to the near-boundary estimates by using available
estimates over convex domains for suitable Green’s functions. Once we establish this
result, the remaining steps follow the reasoning from [5].

The paper is structured as follows. We begin with Section 2, where we lay out
most of the notations used in this paper. We also define the class of Muckenhoupt A,
weights and discuss some of the properties that are needed in this paper. In addition,
this section contains all the structural conditions for the nonlinearity a that specify
the type of nonlinear problems we aim to investigate. In Section 3, we establish the
solvability of linear elliptic problems with continuous coefficients on convex polytopes.
These foundations play a role in Section 4, where we sketch the procedure for proving
the existence and uniqueness of solutions to (1). We conclude the paper by proposing
and analyzing a convergent finite element discretization for problem (1).

2. Notations, preliminaries, and structural assumptions.

2.1. Notations. The first notation we establish is the relation A < B. This
shall mean that A < CB for a nonessential constant C, which can change at each
occurrence. A 2 B means B < A, and A < B is the short form for A < B < A. If it
is necessary to explicitly mention a constant C', we assume that C' > 0 and that the
value can change every time it occurs.

Throughout our work, d € {2, 3} is the spatial dimension and Q C R¢ is a bounded
and convex polytope. The restriction d € {2,3} is only due to the fact that many of
the results required for our purposes, for instance those related to Green’s functions
on convex polytopes, are only known up to dimension three (d = 3). As soon as these
become available for higher dimensions, our results will follow with little or no change.
If z € R? and r > 0, we denote by Br(z) the (open) Euclidean ball with center at z
and radius 7. Its closure is B,.(z). If A, B € R%*? are symmetric, we mean by A < B
an order in the spectral sense, i.e.,

AE - £<BE-¢ Ve e RY

Vector valued functions are written in script boldface, and their spaces are also
written in boldface characters. Matrix valued functions are denoted with capital
boldface letters, and their spaces are written in calligraphic boldface. For example,
w € C(f) denotes a continuous vector valued function w : Q — R%; while A € C(Q)
means that A : Q — R%*? is continuous. If the range of a matrix valued function is
contained in the space of symmetric matrices ngxrg, we denote it by, say, Csym (£2).

Let K C R? be compact. We recall that Besicovitch’s covering theorem (see
[33, Theorem 1.3.5], [15, Theorem 1.27], and [10, Theorem 1.4.6]) guarantees that
from any open cover {O,,}mem of K we can extract a finite subcover with a finite
overlapping property. We shall quantify this by saying that if {O,, }*_, is such a finite
subcover satisfying max{diam O,, : m € {1,...,M}} < § and {p,,}M_, C C5°(R?)
is a partition of unity subject to {O,,}*_,, then we have

(4) ||Dk<pm||Lw(Rd;de) < Cppd*, sug# {me{l,...,M}:x €supppm} <N,
S
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where N depends only on d.

2.2. A, weights. Whenever w : R? — R is locally integrable with respect to the
Lebesgue measure and £ C R? has a positive and finite measure, we set

]iw(x) dz — ﬁ/Ew(x) da.

By a weight we mean a locally integrable function w : R? — R which is positive almost
everywhere. Given a weight w and p € [1,00), we set LP(w, ) to be the Lebesgue
space of integrability index p on  with respect to the measure wdz, i.e.,

LP(UJ,Q) = {f Q=R ||f||Lp(w’Q) = (/Q |f(x)|pw($)dx)p < OO} .

For p € [1,00) we say that a weight w belongs to the Muckenhoupt class A, if
there is a constant C' > 0 such that for every ball B C R [32, Definition 1.2.2]

(fors) (foeroa s o

(foma)sm tscen -t

We call the best constant in the previous inequalities the Muckenhoupt characteristic
of w and denote it as [w]4,. In addition, we define Ao, = Up>14,. Note that,

1
weEA, == W =wrTcA,, wla, = W)

for p € (1,00) [32, Remark 1.2.4], where we denoted the Holder conjugate of p € (1, 00)
by p’. Many useful properties follow from the fact that w € A, (p € [1,00)). We
mention here those that will be useful for us in the following:
(i) LP(w,Q) C LL (Q) [32, (1.2.1)—(1.2.2)]. In particular, elements of LP(w,2) are
distributions and we can talk about their distributional derivatives.
(ii) Rewverse Holder inequality: There exist constants ¢ > 0 and C' > 0, depending

only on p and [w]a,, such that for any ball B C R,

(5) (fg ()1 dz>1/m€> <c ]i () da;

see [13, Theorem 7.4] and [32, Lemma 1.2.12]. From this it first follows that
LP(w, Q) C L*¢(Q) for a sufficiently small € > 0. Furthermore, we can conclude
that for p € (1,00) and w € A,, a function v belongs to LP(w, ) provided that
v e LI(Q) for g =p(l+¢€)/e > 1; € is such that (5) holds.

(i) Embedding: If 1 < p < q < oo, then A, C Ag; see [32, Remark 1.2.4].

(iv) Open ended property: If w € A, with p € (1,00), then there is 6 > 0 such that
w € A,_s; see [32, Corollary 1.2.17] and [13, Corollary 7.6, item (2)].

(v) Lattice property: If wi,ws € A,, then min{wy,ws} and max{wi,ws} belong to
A,.

(vi) Factorization: Let w € Li (R?) be a nonnegative function that satisfies M[w] <

oo almost everywhere and let k be a nonnegative function such that k,k=! €
L>®(R%). Then, for every ¢ € (0,1),

w(x) = k(z) Mw](x)®
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is an A; weight; see [20, Theorem 7.2.7] and also [13, Theorem 7.7]. Here, M

denotes the Hardy—Littlewood maximal function. Moreover, for all p € (1, 00)

and all « € (0,1), there holds M[w]=*®=Y € A, [5, Lemma 3.2].
We refer the reader to [32, 13, 23, 20] for more details on Muckenhoupt weights and
weighted-norm inequalities.

As already mentioned, for any p € [1,00) and w € A, the elements of LP(w,?)

are distributions. Thus, it makes sense to talk about their distributional derivatives
and define weighted Sobolev spaces:

WP (w, Q) = {w € LP(w,Q) : dyw € LP(w,Q)Vi € {1,...,d}},

1
endowed with |[w||wirw.0) = (|wllLewo) + IVW|lLr@wa))?. We define Wyt (w, Q)
as the closure of C§°(Q) in W'P(w, ). Due to the fact that the weight w € A,
many of the properties of the classical Sobolev spaces extend to the weighted ones
[32, 19, 25]. In particular, we have a weighted Poincaré inequality: if D C R? is open
and bounded, p € (1,00), and w € A, then [16, Theorem 1.3]

(6) || Lo (. 0y < Cp diam(D)||Vwlppw.a) Yw € WP (w, Q).

The constant C), depends on w only through [w]4,. Finally, the dual of Wyt / (W', Q)
will be denoted by W17 (w, Q).

2.3. Assumptions on the nonlinearity. We now turn our attention to (1).
Our goal is to find a set of conditions for the nonlinearity and the variable coefficient
that guarantee the existence of a unique solution, together with a weighted stability
estimate. For this purpose, we shall assume that a : Q x R? — R? satisfies the
following conditions.

(A) Carathéodory mapping: a : Q x R? — R? is Carathéodory. In other words a(-,v)

is measurable for any fixed v € R? and a(z, -) is continuous for almost all z € Q.
(B) Coercivity: There is a > 0 such that for almost all z €  and every v € R,

(7 alv]? <a(x,v)-v.
(C) Growth: There is A > 0 such that for almost all z € Q and all v € R?,
(8) a(,v)| < Alvl.
(D) Strict monotonicity: For almost all z € Q and every v, w € R? such that v # w,

(9) (a(z,v) —a(z,w)) - (v —w) > 0.

(E) ais asymptotically Uhlenbeck: There exists A € Cgym(€2) such that, for all e > 0,
there is N > 0, such that for almost all x €  and all v € R? satisfying |[v| > N,
we have

(10) la(z,v) — A(z)v| < g|v|.
(F) a is strongly asymptotically Uhlenbeck: There exists A € Cgym(€2) such that, for
all € > 0, there is N > 0, such that for almost all z € Q and all v € R? satisfying

|v| > N, we have

(11) |Ova(z,v) — A(z)] <e.
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Remark 1 (structure conditions). A prototypical example of a mapping a that
satisfies the asymptotically Uhlenbeck structure condition is

a(z,v) =alx,|v|)v: fl#m a(z,t) = a(x) a.e. x € Q,

with @ € C(£); see the discussion at the beginning of Section 2 in [5]. Note that
the coefficient a is allowed to be merely measurable in z and the required continuity
must hold only for a. The mapping a is strongly asymptotically Uhlenbeck if a is
differentiable with respect to ¢t for ¢t > 1 and |0;a(z,t)t|] — 0 as t T co. We refer the
reader to [5] and our introduction for further motivation.

3. Linear elliptic problems with continuous coefficients. We begin the
analysis of (1) with the linear case, i.e.,

a(ev) =A@y V(ev) e QxR
(12) A € Coym(Q), [Alle@) <A,
Ja>0:al < A(z) Yze

As a first preparatory step, let us recall some known results. We begin with the
simplest variant of (1), i.e., that of the Laplacian: a(x,v) = v. This particular case
is studied in [12]. In particular, the following proposition is proved in [12, Corollary
2.7]; see also [17].

PROPOSITION 2 (weighted stability). Let D C R? be bounded and convex. Let
p € (1,00) andw € A,. Forevery F € W~1P(w, D), there is a unique U € Wy (w, D)
such that —AU = F in 2'(D). Moreover,

VU ||Lr(w,0) < CallFllw-1rw,0)s

where Ca does not depend on D and depends on w only through [w]a,.

The following is the the most important result of this section, which extends the
solvability of the linear elliptic equation obtained in [2] to the weighted case.

THEOREM 3 (well posedness). Let d € {2,3} and let Q C R? be a bounded
and convex polytope. Assume that a satisfies (12). Let p € (1,00) and let w € A,,.
Then, for any £ € LP(w,Q) and g € LP(w,Q), problem (1) has a unique solution
u € Wol’p(w, Q). Moreover, u satisfies

(13) IVullLew,0) S Iflluew.0) + 19l 2e w0

The hidden constant depends on w only through its Muckenhoupt characteristic [w]a,
and on the coefficient A only through o and A.

The proof follows the argumentation in [2]. We prove an a priori estimate in
weighted spaces via the method of localization by freezing the coefficient and using
the results of Proposition 2. We then prove the existence of a solution as the limit of
a sequence of solutions to the same problem, but with smooth data converging to the
original data. We have divided the proof into several steps in which we prove several
independent statements. We begin with an a priori estimate.

LEMMA 4 (Gérding-like inequality). Let d € {2,3} and let @ C R? be a bounded
and convex polytope. Let B € C3o () be such that there is o > 0 for which

sym

(14) ol < B(x) Vze.
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Let p € (1,00) and w € A,. Given p € LP(w,Q) and v € LP(w,Q), assume that
ue WyP(w,Q) satisfies

—div(BVu) = —divp+v in 2'(Q).
Then,

(15) [VullLr w0 S IBllLe@we) + 17]r @) + vl w.0)-
The hidden constant depends on the weight w only through its Muckenhoupt charac-
teristic [w]a, and on the coefficient B only through the norm [|Bll¢q) and a.

Proof. The estimate (15) follows from a localization argument by freezing the
coefficients. For this purpose, we set A = ||B||¢(q) and let € > 0 be sufficiently small
so that

1
(16) APINPRCR NS 0P~ F (Cpy Cp + 1)PEP < 5

where A and C,,; come from (4) and Cj is as in Proposition 2. Since B € Cyym(Q),
it is uniformly continuous in 2. For every € > 0 there is therefore § > 0 such that for
any xo € Q and all z € QN Bs(zg)

(17) IB(z) — B(zo)| <e.

By compactness of {2, we deduce the existence of M € N and {z,,}¥_, C Q such that
B M
Qc | Bs(am).

For m € {1,..., M}, we define Q,, := QN Bs(z,,) and B, = B(z,,) € ngxn‘f. Notice
that, for every m € {1,..., M}, Q,, is a convex domain. )

Let {omM_, C C°(RY) be a partition of unity subordinate to {Bs(z.,)}M_;.
Without loss of generality, we may assume that {¢,, }M_, satisfies (4).

Define w,,, = wp,, € Wy (w, ), and let v € C§°(9,,,). Note that,

/ B,.Vu,, -Vvdzr = / B,.Vu - V(pn,v)de + / uB,,Vv - Vo, dz
Qin Qp, Qm,

—/ vB,,Vu-Vp,, dz.
Qm

If we integrate by parts the last term on the right hand side of the previous relation,
we obtain

f/ vB,,Vu -V, dz :/ udiv(vB,, Ve, ) dz
Qp, Qp

= / u B, Vo, - Vo +vB,, : D%p,,] da.
Qm
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To obtain the last equality, we have used that B,, is a constant matrix. Thus,

/ B,.Vu,, - Vuodx = / B,.Vu-V(pnv)de + 2/ uB,, Vv -V, dx
Qi Qi Qi

+/ wB,, : ngom dz
Q

m

= / (B — B)Vu - V(pnv)dr + / BVu - V(pn,v)de
Q Q

+ / u 2B, Vv - Vi, + vB,, : D%p,,] da.
Q

m

In other words, u,, € Wy (w,,,) satisfies
(18) / B, Vu,, - Vodz = (F,,, v) Vv € C§° (),
Qi

where the distribution F,,, is defined as

(19) (Fp,v) = /QM'V(QOmU) dx—|—/ﬂ’y<pmvdx—|—/ﬂ(Bm —B)Vu - V(p,v)dz

+ / u[2B,, Vv Vo, + By, : D*p,,] dz.
Q

m

It is not difficult to see that the distribution F,, belongs to W17 (w, Q,,).

We now note that since the matrix B,, is symmetric and positive definite, up to an
affine transformation the operator in (18) is the Laplacian. In fact, B,, = QT A, Q.
with Q,, orthogonal and A,, diagonal. Define the (linear) transformation

Yy = Fm(x) = A;Ll/2Qm:Ca T e Qma DFm(I) = A;Ll/QQm
With the change of variables w(y) = w(z), it follows that V,w(z) = DF] V,w(y).

Furthermore, w € C§°(€,) if and only if w € C§°(D,,), where D, = Fp, (). It
follows that for each v € C§°(9),

/ B,,Vi,, - Vodz = / V0T DF,,B,, DFT Vi, | det DF,,,| "' dy
Qm Do,

= |det A*

~1
/ Vylly, - V0 dy.
Dy,

Applying a similar change of variables, we consider F,, € W=LP (&, Dy to be such
that (Fp,,v) = (Fpn, 0) for all v € C§°(Qy,), where we have set &, = wo F,)l. We
now note that
1 A_%
—p MaX;—1...d IPENN
e

m,it

_1
| Fmll w10 (w,00) < ‘det A

minizl_”dA
1 ‘Al
-+ max;—1. g A2 ..

P 1=1... ™m,it

T : ”‘FMHW*LP(UJ,Qm)'
2
m,it

~ 1
1 F w1,y < [det A

ming—y. g A
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Combining all of the above calculations, we obtain that 1ii,,, which now belongs to
I/VO1 P(Om, D) solves the equation

—_ 1 A
—Adi, = ‘det A \ Fo i Z'(Dy).
Now, since D,, is convex, by Proposition 2 we have

_1 A~
IV llLe @,,0,.) < Caldet A [[| Follw-10(@,,,D,0)
1
—1-3 max;—1. 4 A2
! l—gm”‘FMHW*LP(MQm)'

1
<Ca ‘det AZ
minizlmd Am,ii

A further change of variables then shows that

/ |V, [P0, dy:/ |DF TV pup, || det DF,, |w dx

)

:’detA;ﬁ / A2 Qo Vot [P da
Qi

1 \? _1
> (min Afn”> | det Am2||‘vum||€p(w,ﬂm)'

— \i=1..d

Finally, we use the spectral bounds for B,,, to conclude that

1
max;—1...d A2z
| Pl v ,0,)

1
IVtmller w,0m) < Caldet Aj ™' —
min;=i...d Amﬂz

< COalza~'7% [Fmllw =1 @.00m)-

Let us now estimate each of the terms that comprise F,,. Based on the scaling
properties of @, in (4) and the weighted Poincaré inequality (6), we conclude that

S ||N||Lp(w,ﬂm) ||VU||LP'(W’,Qm) + 6_1||U||LP’(w’,Qm)

/Qu - V(omv) da

(20)
S lplleew.0.) VUIlLP’(w/,Qm)v
and
Ym0 dz| < IYllze .0 10l Le w0, S SIVILr @0 VOl (0,0
0 (
Similarly,
A
2 [ uBnVu-Vondz| S < |ullrrwo.) Vol w o,
Qm
and
2 < A
o wB,, : D7y dz| S ﬁHuHLP(w,Qm)||UHLP’(W’,QM)
| A
< Sl o2 |90l .1,
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where we have again used (6) to obtain the last inequality. By the choice of §, we can
therefore estimate

/Q (B —B)Vu - V(ppv)dz| < (Cp1Cp + 1)5Hvu”LP(w,Qm)”vU”LP'(w/,Qm)ﬂ

where Cy,; > 0 is defined in (4) and is independent of €. Here, we have used the
arguments leading to (20) to control ||V (¢n )|y (W q,,)- To summarize, we have
then obtained that

1 _q_4d
[Vt || (w,0,0) < CalZa™ 72 [Cy (||pllLe w00 + 81V Lo (w.000))

(21)
+ Co A Lo w,0,) + (C1Cpr + Del[Vi|lLo(w,0,)] -

Having obtained the previous bound we derive an estimate for || Vu||ps (., o). Using
the finite overlapping property of our covering, it follows that

M
19802, 0 = /w|Vu|pdx§NZ/ | VulPda.
Q m=1 Qi

We now use the partition of unity property to write u = ) ug,, and then use the
finite overlapping property again to obtain

M
@) IVl <N [ w
m=1 m

To obtain the last bound we have used the following easy consequence of Hoélder’s
inequality:

p M
deNp+1Z/ w|Vuy, |Pdz.
m=1"m

p Z
i=1

This inequality will be used once more below. We now replace the bound obtained
for u, in (21) into the previously derived bound (22) to deduce

(23) [Vl q) < 4 NPRORA QP E [CFlullE, 0y + L

+ CgAp(S_pHuHip(%Q) + (C’%le/ + 1)p€p||vu”€?(w,9) ’

It is at this point that the initially chosen value of e becomes relevant; see (16). The
last term on the right hand side of the previous inequality can be absorbed on the
left hand side, and this completes the proof. ]

The following a priori estimate follows from this result.

COROLLARY 5 (a priori estimate). Under the conditions of Lemma /4 and assum-
ing that p and v are smooth, we have

(24) IVullLrw,o) S IellLew.o) + 17 2rw.0)-

The hidden constant depends on the weight w only through [w]a, and on the coefficient
B only through o and the norm ||B||¢(q)-
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Proof. To simplify the notation, we let £L¢ = —div(BV¢). For ¥ € L¥' (/)
and smooth, we consider the following auxiliary problem:

(25) weWH (W, Q) Lw=TinQ w=0ondQ,

where £* denotes the formal adjoint of £. Since B and ¥ are assumed to be smooth
and 2 convex, there is a unique solution w to problem (25) that belongs to Wol’2 (N
W22(Q); see [21, Theorem 3.2.1.2]. On the other hand, it follows from [2, Theorem
1] that w € Wol’q(Q) for every g € (1,00). Due to the reverse Holder inequality,
it is therefore possible to find a ¢ that is sufficiently large so that w € Wol’q(Q) C
WEP (W', Q).

We now claim that the following regularity estimate is valid:

(26) [wll o (wr,0) S Nl 2o (o0

With the estimate (26) at hand, we invoke the Garding—like inequality (15) of Lemma 4
with g = 0 and v = ¥ to obtain

(27) ”vw”LP'(w’,Q) S ||‘I’||Lp’(w',ﬂ) + ”wHLP/(w’,Q) S ||‘I’||Lp’(w/,9)v

where we used (26) in the last step.

Let now ® € W~1P(w, Q) be smooth and given. Consider v as the solution to
Lv = & in Q together with the Dirichlet boundary conditions v = 0 on 9€2. In view
of Pl, Theorem 3.2.1.2] and [2, Theorem 1], we have that v € W, () N W22(Q) N
Wy () for every ¢ € (1,00). Again, we can choose ¢ sufficiently large so that
v e Wyl() C WhP(w, Q). We now compute

v dx vL*wdx
||U||Lp(w,Q) — sup 1197 = sup fﬂi
vecsE @) IVl w0 veor@ 1YL w0
P, w)dx IVl (o 0
= sup é7> = ||(I)HW*1~P(w,Q) sup \117(’)
TECE () H HLP/(UJI,Q) veC§e () || ||LPl(w/,Q)

S ||¢||W*1’p(w,ﬂ)a

where we used (27) in the last step. To summarize, if (26) holds and v € W, * (w, ©2)
solves Lv = ® in Q and v = 0 on 912, then

vl e (w.0) S 1 ®llw-12(w,0)-

Since p and «y are smooth by assumption, ® = — div g+ is also smooth and belongs
to W=1P(w, Q). We now apply the above estimate for v = u and ® = — div g+~ and
combine it with Lemma 4 to conclude (24).

It therefore remains to prove (26). To do so, we can use, for instance, the repre-
sentation of w via the Green’s function G of £*. In fact, we have

w@wiég@wm@nw

Since (2 is convex, the following bounds follow from [31, Theorem 4.1, estimate (4.4)]
and [22, Theorem 3.3, item (i)]: For z,y € Q, we have that
1+ [log(lz —yl)|, d=2,

G(z,y)| < K
9(a.v) {m_yQ{ s
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In these estimates, the constant K depends on B only through a and ||B||¢(q). The
estimate (26) then follows quickly from the continuity in L™ (w,2), with r € (1, c0)
and w € A,, of integral operators with standard kernels, i.e., kernels that satisfy the
estimates (5.12)—(5.14) in [13, page 99]. Since Q) is bounded, it follows that for d = 2

, 1)
wle)| < K [ (1-+[log(le ~yl) o = v =0
< K diam()? (1+|log(diam(ﬂ))l)/Q|qu_(y;||2 )

where we used that RT > ¢ — t?|log(t)| € R is continous and t?|log(t)| — 0 as ¢ | 0.
For d = 3, we have that

|w(z)| < Kdiam(Q)2/Q

Define & : R x R4\ {(x,2) : * € R} — R as &(x,y) = |z —y|~ % Tt follows that & is
a standard kernel in the sense that it satisfies the estimates (5.12)—(5.14) in [13, page
99]. We are thus in a position to apply the continuity of singular integral operators
on Muckenhoupt weighted spaces [13, Theorem 7.11, page 144], which guarantees the
bound (26): [[wl| o (o 0y S ¥l e (ur,0)- This concludes the proof. 0

| (y)|
dy.
o —y? Y

We are now ready to present a proof for the main result of this section.

Proof of Theorem 3. We begin with the proof of existence by means of an ap-
proximation argument. Since ) is bounded and convex and A € Cgym(f2), there is
a sequence {A}2, C C,,(Q) such that Ay = A in Cyym(Q2). Due to the uniform
convergence, it can be assumed without loss of generality that for each k the matrix
valued function Ay satisfies the same lower spectral bound as A, i.e., the third con-
dition in (12). On the other hand, since w € A, we can find {f;}32, C C>(Q2) such
that fi, — f in LP(w, Q) and {gx}7>, C C*°(Q) such that g — ¢ in LP(w, Q).

We now consider, for each k € N, the problem:
—div(AxVug) = —divfy + gp in Q, uy, = 0 on ON.

The smoothness of the data is more than enough to confirm the existence and unique-
ness of a solution u; € Wol’Q(Q) N W?22(Q) for each k € N. Moreover, since € is
convex, we have that u;, € Wy %(Q) for all ¢ € (1,00) [2, Theorem 1]. In particular,
due to the reverse Holder inequality, uy € WO1 P(w, Q). We can therefore use (24) to
obtain the following bound for each k € N:

IVur]lLe w,0) < C (IfkllLe o) + gkl e w,0) »

where C' is uniform in £ and depends only on o and ||Al[¢(n). We may then pass to
the limit k£ 1T co and obtain, up to a subsequence,

ue Wy (w, Q) s up — uin Wy (w,Q) as k 1 oo.

Linearity asserts that u is a solution to (1). Since u is a solution and belongs to
WyP(w, ), we can apply the estimate (24) of Corollary 5 to obtain (13).

It therefore remains to show uniqueness. Due to linearity, it suffices to show that
the homogeneous problem has only the trivial solution, i.e., f = 0 and g = 0 imply
that v = 0. Let u € W&’p(w,ﬂ) be a solution of the homogeneous problem. As a
consequence of the reverse Holder inequality, there exists € > 0 such that u belongs to
Wy (). Since A € Coym (), we can conclude from [3, Theorem A5.1] that u = 0
in €. This argument shows uniqueness of solutions and concludes the proof. 0
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4. Quasilinear problems. Having obtained well posedness for linear problems,
we prove the existence and uniqueness of solutions to (1). This extends the results of
[5] to the case of convex polytopal domains.

THEOREM 6 (existence and uniqueness). Let d € {2,3} and let Q C R be a
bounded and convex polytope. Let us assume that a satisfies the structural assumptions
(A)~(F). Letp € (1,00) and letw € A,. Then, for anyf € LP(w,Q) and g € LP(w, ),
there exists a unique solution u € Wy (w, Q) to problem (1) in the sense that

(28) /a(m,Vu)~V<pdx:/f-Vnpdx—l—/ggodx Yo € C5°(92).
Q Q Q
Moreover, the following a priori estimate holds

(29) IVullLrw,o) S 1+ IfllLrwo) + 19l 2ew.0)-

The hidden constant is independent of f, g, and u; it depends on w only through [w]a, .

Proof. We follow, with some modifications, the proof of [5, Theorem 2.3]. We
begin the proof by showing that the estimate (29) holds for an arbitrary u € Wol’q(Q)
solving (28) (¢ > 1). Without loss of generality we can restrict ourselves to the case

€ (1,2). We now note that due to the Rubio de Francia extrapolation (see [9, 29, 18],
and [13, Theorem 7.8]), it suffices to prove the desired estimate for the case p = 2.
For this purpose, we define the following weight for j € N:

w; = min {w,j (1+ M[Vu])qﬂ} .
Since ¢ € (1,2), it follows from the item (vi) in §2 that M[Vu]?=2 € A;. We now use

that w € Ay, [5, bound (3.6)], and the fact that the A, condition is invariant under
translations and dilations [32, Remark 1.2.4, item 5] to obtain that w; € A, and that

[wilas < [wla, +[(1+ M[Vu)??]4, < C(u,w).

By construction, we have that u € W, *(w;,Q), g € L*(w;,Q), and f € L?(w;, Q).
The reformulation of problem (28) results in the following relation

/ A(z)Vu-Vedz = / f-Veodz + / gedx + / [A(z)Vu —a(x,Vu)] - Ve da,
Q Q Q Q
for all ¢ € C5°(). Let us introduce F € W~12(w;, Q) as
(F,p) = / f -Vede +/ gpdx +/ [A(z)Vu —a(z, Vu)] - Ve da.
Q Q Q

We then use the bound (13) from Theorem 3 in order to obtain

(30) /ij|Vu|2dx§/ij|f|2dx+/ﬂwj|g|2dx+/ﬂwj|A(:c)Vu7a(:c,Vu)|2dx.

The hidden constant depends on the weight w only through ts Muckenhoupt char-
acteristic [w]4, and on the coefficient A only through the norm [|A|l¢(q). This step
is the main difference from [5], where the authors instead use [5, Theorem 2.5] to
derive the previous bound. The results of [5, Theorem 2.5] hold under the additional
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assumption that Q is a C'-domain. We now let N > 0 to be chosen and define the
sets Sy = {z € Q:|Vu(z)| < N} and By = Q\ Sy, and observe that

/ wj|A(x)Vu — a(z, Vu)* dz < 2/ w; (|A@)]*|Vul? + |a(z, Vu)|?) dz
SN

SN

<2V (|| A0y + A7) /ﬂ w; dz,

where we have used (8) and the fact that A € Cyym (). Let now ¢ > 0. We can
choose N = N(e) > 0 so large that we can claim with (10) that

. 2
/ w]|A(x)Vu _ a(x, VU)|2 do = / |A($)V'LL aQ(x, Vu)|
BN Bn ‘VU|

< e/ w;|Vu|? dz.
Q

w;|Vu|? dz

If we combine the previous two estimates and insert them into (30), we get

/wj|Vu|2d$§/wj|f\2dx—|—/wj|g|2dx+N2/wjdx—l—e/wj|Vu|2dx.
Q Q Q Q Q

Note that, once € > 0 is chosen, IV is fixed independently of j and the hidden constant
in the previous bound is independent of j. We can then choose ¢ small so that
Ce fQ w;j|Vu|? dz on the right hand side of this estimate can be absorbed into the left
hand side and we obtain

/ wj\Vu|2dac < / wj (1 + |f|2 + \g|2) dz.
Q Q

The rest of the proof follows the arguments in [5, Theorem 2.3] without change.
This concludes the proof. ]

Remark 7. The generalization of [5] to incompressible fluids can be found in [6].
In this paper, the authors consider a model of a steady incompressible non-Newtonian
flow under external forcing and provide the full-range theory, i.e., existence, optimal
regularity, and uniqueness of solutions with respect to forcing belonging to Lebesgue
spaces and Muckenhoupt weighted Lebesgue spaces. For extensions of some results
from [6] to convex polyhedral domains we refer the reader to [27].

5. Discretization. In this section, we propose and analyze a convergent finite
element discretization for problem (1). We begin the discussion by noting that since we
assume that € is a convex polytope, it can be meshed exactly. Therefore, we introduce
a quasiuniform family T = {.7},}1,>0 of meshes .7, of 2, where the parameter A is the
mesh size. Next, we define the family of finite element spaces {¥ () }n>0 as

V() = {wh E W™ (Q) : wyr € PV € yh}

where, for a simplicial element 7', P corresponds to P;—the space of polynomials of
total degree at most one. If T is a d-rectangle, then P stands for Q;—the space of
polynomials of degree not larger than 1 in each variable. We immediately note that,
for every p € (1,00) and all w € A,, we have

V(Th) C WP (w, Q) n Wi (', Q).
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5.1. The Ritz projection. We define %), : Wy () — ¥ (%) as
(31) / V %h V(ph dr =0 V(ph S 7/(%)

The Ritz projection %), is the best approximation to a function with respect to the
WO1 -2 (©Q)—norm. Moreover, %}, is stable and has optimal approximation properties in
weighted spaces.

THEOREM 8 (stability, approximation, and inf-sup condition). Let T = {7}, }n>0
be a quasiuniform family of triangulations of the convex polytope Q). For every p €
(1,00) and all w € A, the Ritz projection %y, : Wy () — ¥ (F) defined in (31)
satisfies

Hv%thLp(w,Q) < CR||vw||LP(w7Q) Yw € Wol’p(w7Q).
where Cr is independent of w and h. The mapping %y, also has the optimal approzi-
mation property

IV (w — Znw) Lo < (L+Cr)  inf _ [[V(w—¢p)llLrwa) Yw € WyP(w,Q).
PhEY (Th)

Finally, we have the following discrete inf-sup condition:

Vwy, - Vi, d
[Vwn|lLe(w,0) < CaCr  sup Jo Von - Vo do

Ywy, € "f/(%)
enev(7) IVonllne w0

Proof. The stability is proved in [11, Corollary 3.6]. The best approximation
follows directly from the fact that %, is a projection. Finally, the claimed discrete
inf-sup condition is obtained as follows: From Proposition 2, the definition of %}, the
stability of %}, and a trivial fact it follows that

Vwy - Vodx
[Vwn||Lew,0) < Ca sup fﬂvh—@
<p€W01’p/ (w',) H SOHLP/(w’,Q)
_en sup Jo Vwn - V& dx
@GWOI’Z)/ (w', ) ||V(p“LP/(w/,Q)
< CACx - Jo Vwp - V& da

sewiri ) 1Vl ey

Vuwy, - Vop, do
< CaCr sup Jo Vun-Ven .
on€¥ (Tn) HV‘PhHLP’(w’,Q)

This concludes the proof. 0

5.2. The linear problem. Having established from the properties of the Ritz
projection that the Poisson problem, i.e., (1) in the framework of (12) with A =
I, is discretely well posed, let us examine the case of a variable coefficient. While
we conjecture that the results we present here remain true in the case of a merely
continuous and elliptic A, we must make the following assumptions:

(32)  A€Cynm(Q), oI=<A()=<AIVzeQ, 20xCk (1 - X) <1.

With the latter assumption of “small oscillation”, we follow [4, Proposition 8.6.2] and
obtain the following discrete stability result.
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THEOREM 9 (discrete inf-sup condition). Letp € (1,00), and let w € Ap. Let us
assume that the coefficient A satisfies (32). Then, we have

ZCACR . fﬂ A(ac)th . V(ph dz
A geviay  IVerllne w.a)

(33)  IVwnllLrw,o) < Ywp € V().

In particular, if £ € LP(w,Q) and g € LP(w, ), then there is a unique solution up, of
the following discrete problem: Find u, € ¥(9},) such that

/ A(z)Vuy - Vo, de = / f Vo, dz +/ gup, da Yoy, € V().
Q Q Q
In addition, the solution uy satisfies the estimate

20ACR
A (Hf”LP(wQ) +CPHgHLP(w,Q)) .

[ Vun||Lr w,0) <

Cp is the best constant in ||w||Le(w,0) < Cp||VW||Lr(w,0) for all w € Wyt (w, Q).
Proof. Let us begin with the proof of (33). On the basis of Theorem 8 we have

Vuwy, - Vp, do
[Vwr|lLrw,0) < CaCr  sup Jo
ene? (7)) Vel w o)

Ywy, € A//(%)

From the preceding bound it follows that the following estimate is valid

(34) ||th||Lp( o < CaCRr fQ A(z)Vwy - Vp, dx
e enev(@)  IVenllLy w0
I-1A Vwy, - Vo, d
+CaCgr  sup fQ( 1 A@)Vewn - Vi d =I1+1L
oneV (Th) IVenllLe w o)

To control the term II, we note that from the spectral inequalities ol < A(z) < AL,
which hold for each = € €2, it follows that

o 1
—_ < _I=<
( 1) I A(z)-1=<0, Vo € Q,

where O is the zero matrix. Consequently,

(07

1
= sup A(a:)—I‘ <1-—-—.

A c@) €0

1
—A-1I
H A A

On the basis of this estimate, we can conclude that the term labeled as II can be
bounded as follows:

1
1< CaCR | 7A -1

B VwnllLew,0) < §||thHLP(w,Q)a
@)
where we have used (32). Replacing this estimate into (34) yields (33).

Finally, we see that the existence and uniqueness of u; is immediate, as is a
dimension—dependent (read h) estimate. The issue is to obtain a uniform estimate in
the correct norm. Such an estimate can be obtained as a consequence of (33). d

Remark 10 (small oscillation). The small oscillation condition (32) essentially
means that the spread of the eigenvalues of the matrix A is globally bounded. As
mentioned above, we conjecture that condition (32) is merely an artifact of our proof,
which is of a perturbative nature.
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5.3. The quasilinear problem. Finally, we consider a convergent discretiza-
tion of (1). Namely, for p € (1,00), w € 4,, f € L?(w, ), and g € LP(w,2) we seek
for up € ¥ (9,) such that

(35) /Q a(z, Vuy) - Vo do = /

f Vo, dz +/ gupdx Yo, € V' (T).
Q Q

Since this is a finite dimensional problem, the coercivity (7), the strict monotonicity
(9), and the growth (8) assumptions on a guarantee the existence and uniqueness of
a solution uy, € ¥ (7). The important point here is again the uniform estimates and
the convergence. This is the content of the next result.

THEOREM 11 (uniform estimates and convergence). Assume that a satisfies the
structural assumptions (A)—(F). Let us also assume that A satisfies the small oscil-
lation condition (32). Let up, € ¥ () be the solution to (35). Then,

[Vunltrw,o) ST+ [fllLe @) +19llze o)

Moreover, there exists a nonrelabeled subsequence {un}n>0 C ¥ (I,) such that up, — u
in Wy (w,Q) as h — 0. More importantly, u solves (1) in the sense that (28) holds.

Proof. To obtain the uniform bound, we mimic the proof of Theorem 6. In fact,
we rewrite the discrete equation (35) as

/ A(z)Vuy, - Vop do = / [f - Vup, + gup] do + / [A(z)Vup — a(z, Vuy)] - Vo, do
Q Q Q

for all v, € ¥ (%},), and invoke Theorem 9 to assert that

2CACR
[ Vun||Lew,0) < —r (Ifllee w,2) + CpllgllLe ) + 1Frllw-1r@w0) »

where Fp, : Wol’p/ (W', Q) — R is defined by
(Fn,v) = / [A(x)Vuy, —a(z, Vug)] - Vo dae.
Q

The rest of the proof of the estimate follows verbatim the proof of Theorem 6.

Since the family {us}n>o is uniformly bounded in W, ”(w, ), we can extract
a weakly convergent subsequence. The proof that this limit is indeed a solution
to (1) follows from [5, Section 4B], where the existence is shown by means of an
approximation argument; see also [27, Theorem 15]. This concludes the proof. d
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