REGULARITY ESTIMATES FOR BMO-WEAK SOLUTIONS OF QUASILINEAR ELLIPTIC
EQUATIONS WITH INHOMOGENEOUS BOUNDARY CONDITIONS
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AsstrACT. This paper studies regularity estimates in Lebesgue spaces for gradients of weak solutions of a
class of general quasilinear equations of p-Laplacian type in bounded domains with inhomogeneous conormal
boundary conditions. In the considered class of equations, the principals are vector field functions measurable
x-variable, and nonlinearly depending on both solution and its gradient. This class of equations consists
of the well-known class of degenerate p-Laplace equations for p > 1. Under some sufficient conditions,
we establish local interior, local boundary, and global W'-regularity estimates for weak solutions with g >
p, assuming that the weak solutions are in the John-Nirenberg BMO space. The paper therefore improves
available results because it removes the boundedness or continuity assumptions on solutions. Our results
also unify and cover known results for equations in which the principals are only allowed to depend on x-
variable and gradient of solution variable. More than that, this paper gives a method to treat non-homogeneous
boundary value problems directly without using any form of translations that is sometimes complicated due to
the nonlinearities.
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1. INTRODUCTION

This paper establishes local interior, local boundary, and global regularity estimates in Lebesgue spaces
for gradients of weak solutions of the following general class of nonlinear degenerate elliptic equations
with in-homogeneous conormal boundary condition

div [A(x, u, V)] div [|[F(x)[P~2F(x)] x € Q,
(A(x,u,Vu) - [FIP72F, %) = |g(0)lP2g(x) x € 0Q,

where u is an unknown solution, p € (1, 00) is fixed, Q is a bounded domain in R” with n > 1 and with
sufficiently smooth boundary dQ, ¥ is the outward normal vector on 0€, g : Q — R is a given measurable
function, (-,-) is the inner product in R”, and F : Q — R" is a given measurable vector field function.

Moreover, the principal

(1.1)

A=A(xz8: QxXKx®R"\{0}) — R"

is a given vector field, where K c R is a given open interval which could be the same as R. We assume that
A(-,z,€) is measurable in Q for every (z,&) € K x (R" \ {0}); A(x, -, ¢) is Holder continuous in K for a.e.
x € Q and for all £ € R" \ {0}; and A(x, z, -) is differentiable in R” \ {0} for each z € K and for a.e. x € Q.
We assume that there exist constants A > 0 and @ € (0, 1] such that A satisfies the following natural growth
conditions

(12)  (BeAlx,z,6mn) = A EP 2P, forae.xeQ, VzeK, VY&neR"\{0),
(1.3)  |A(x, 2, )| + [€l10:A(x, 2, 6)| < Alg)P1, forae.xeQ, VYzeK, V&EeR'™\({0},
(1.4)  |A(x,21,8) — A(x, 22,8 < AREP 21 — 20/ Vzi,2€K, forae.xeQ, V&eR"\{0}.

Under the assumptions (1.2)—(1.4), the class of equations (1.1) contains the well-known p-Laplace equa-
tions. This general class of equations also appears in many models in applications such as thin film,
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non-Newtonian fluid mechanics and flow in porous media, elasticity and science of “smart materials”,
and emerging issues in biomathematics and biophysics related to degenerate and/or singular diffusion of
molecules on cell surfaces, see for example [10, p. 6-7] for citations, details and discussions regarding these
applications.

The most interesting feature in the class of equations (1.1) is that the principal A is only measurable in
x € Q, and it depends not only on & € R" \ {0}, but also on the z-variable in K. Our goal is to establish
the W'9-regularity estimates of Calderén-Zygmund type for weak solutions of this class of equations. In
this line of research, we would like to point out that even with g = F = 0, the W'9-regularity estimates
for solutions of the class of equation (1.1) are already challenging and not yet well understood. This is due
the fact that the Calderén-Zygmund theory relies heavily on the scaling invariance that is not available for
(1.1). One can see [45], for example, for the geometric intuition on the scaling invariances in the Calder6n-
Zygmund theory. In a simpler setting in which A is independent on z € K, the equation (1.1) is reduced to
the following class equations

(1.5) div [A(x, V)] = div [[F"2F] in Q.
Though nonlinear, the class of equations (1.5) is invariant under the following natural scalings and dilations

u(rx)

(1.6) ur—u/d, and u(x)— ——, for all positive numbers r, A.
r

Because of the availability of the homogeneity with respect to (1.6), the W'4-regularity theory for weak
solutions of (1.5) is naturally expected. Consequently, though not trivial, this regularity theory has been
extensively studied for (1.5), see [3,4,7,12,14,16,17,23,24,32,38]. However, the homogeneity with respect
to (1.6) is not available for the class of equations (1.1) in which A is a vector field function of u-variable in
K. This fact presents a serious obstacle in obtaining W'-estimates for the weak solutions of (1.1) as they
do not generate enough estimates to carry out the proof by using existing methods.

In the recent work [22,35], the W!4-regularity estimates for weak solutions of equations of type (1.1)
are addressed. The W'9-regularity estimates are established assuming that the considered solutions are
bounded. To overcome the loss of homogeneity that we mentioned, in [22, 35], we introduced some
“double-scaling parameter” technique. Essentially, we study an enlarged class of “double parameter” equa-
tions of the type (1.1). Then, by some compactness argument, we successfully applied the perturbation
method in [7] to tackle the problem. Careful analysis is required to ensure that all intermediate steps in
the perturbation process are uniformly with respect to the scaling parameters. See also the work [6, 15]
for some related results in which global regularity theory for weak bounded solutions is obtained. In the
mentioned papers [6,22,35], the boundedness assumption on the solutions is essential to initiate the study.
This is because the approach uses maximum principle for the unperturbed equations to implement the per-
turbation technique. We would like to refer also to [1] for which the W'4-theory for parabolic equations of
type (1.1) is also achieved, but only for continuous weak solutions plus some other assumptions on A.

Motivated by [1,6,15,22,35,36], in this paper we develop the following significant advancements:

(I) Unlike the mentioned results in [1,6, 15,22,35], this paper develops the W'4-regularity theory for
solutions of (1.1) that could be unbounded. In fact, we assume that our solutions are in BMO, the
John-Nirenberg space of functions with bounded mean oscillations. Obviously, replacing the L*-
requirement by the BMO-requirement is valuable in many critical applications in which the a priori
L>-estimates for solutions are not available. For example, when p = n, our weak W'-solutions
are already in BMO. Hence our results are applicable while the known results may be not. See also
the work [13] for the BMO-regularity estimates of solutions of equation of type (1.1).

(IT) This paper also treats the non-homogeneous boundary condition, i.e. g # 0. In fact, as one will
find in the proof, instead of commonly using some type of translation to reduce the inhomogeneous
boundary value problem to the homogeneous one (see [1], for example), this paper perturbs the
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boundary data g directly. This method seems to be new, and much simpler compared to the tradi-
tional translation one. Moreover, it also avoids algebra complications when using the translation
due to the nonlinearity in the equations as in (1.1).

The main results in the paper are Theorem 1.1, Theorem 1.2 and Theorem 1.3 below. These results
generalize the results in [1,6,22,35,36]. They also recover the results in [3,4,7,12,14,16,17,23,24,32,38]
when A is independent on u-variable. More than that, this paper also simplifies many technical problems
in [22,35], and allow the boundary condition to be non-homogeneous. Unlike [6,22,35] we only use “one
parameter” in the class of our equations. Precisely, we investigate the following class of equations

div [[F|P~2F), in Q,
lg(x)|P2g(x), on Q.

a7

div [A(x, Au, Vu)]
(A(x, Au, Vu) — [F|P~2F, V)

with some scaling parameter 4 > 0. The class of these equations is the smallest one that is invariant with
respect to the scalings and dilations in (1.6), which also includes (1.1). When 4 = 0, the equation (1.7)
clearly becomes the equation (1.5). Therefore, Theorem 1.1, Theorem 1.2, and Theorem 1.3 recover known
results such as [3,4,7,12,14,16,17,23,24,32,38] regarding (1.5).

Now, some notations are introduced in order to state the main theorems of the paper. For each p > 0,y €
R", B,(y) denotes the ball in R" with radius p and centered at y € R". If y = 0, we write B, = B,(0).
Moreover, with a measurable set U C R", some pg > 0, and a locally integrable function f : U — R", the
semi-norm of bounded mean oscillation of f is defined by

1 _
[[f1lBMOW,pp) = SUP |f(x) = fB,(ynuldx, where
(Cpo) yeU0<p<po 1Bp() N U1 U, v b0
~ 1
IBonU = f(x)dx.

1B,(») N Ul Jp,nu

One of our results of the paper is the following global regularity estimate for weak solutions of the (1.7)
with the non-homogeneous boundary conditions.

Theorem 1.1. Let A,M > 0,q > p > 1, and a € (0,1]. Then, there exists a sufficiently small constant
YT = Y(A, M, a, p,q,n) > 0 such that the following statement holds true. Suppose that Q is a C'-domain
and K is an open interval in R. Suppose also that A : Q X K X (R" \ {0}) — R" is a Carathéodory map
satisfying (1.2)-(1.4) on Q X K x (R" \ {0}) and there is some pg € (0, 1) so that

1 |A(x, 2, &) = Ap, (a2 &)
(1.8)  [[AllBMO(@Qypp) := Sup sup —————— i
@)™ CE 0cpsm 1BoO) N Jp 00 g1
£ERNO) yeg

Then, for every g € L1(0Q), F € LIQ,R"), if u € W'P(Q) is a weak solution of (1.7) satisfying
[[Au]llMOQ,p0) £ M with some A > 0, the following regularity estimate holds

q/p
(1.9) fqu(x)qust[f Ig(x)lqu(x)+fIF(x)qux+(f IVu(x)Ipdx) l,
Q oQ Q Q

where C is a constant depending only on q, p, n, A, a, M, K, pg and Q.

Since local regularity estimates are useful in some problems because they only require information lo-
cally. Besides global regularity estimates as Theorem 1.1, the next two theorems on local regularity esti-
mates are also important results of the paper.

Theorem 1.2. Let A >0,M > 0,q > p > 1, and a € (0, 1]. Then, there exists a sufficiently small constant
30 = So(A, M, a, p, q,n) > 0 such that the following statement holds. For R € (0, 1) and some open interval
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K CR,let A : BypxKxX(R"\{0}) — R" be a Carathéodory map satisfying (1.2)-(1.4) on By xKxX(R"\{0})
and

1 |A()C, <, f) - AB (y)(zv f)l N
(1.10) [[AllBMOBg.R) := Sup sup z dx < 9.
el = "k 0cper B0 i) €T
£€R™M{0} yeBg

Then, for every F € L1(Byg,R"), ifu € WULP(Bog) is a weak solution of
div[A(x, Au, Vu)] = div[[F]"°F] in By

with [[Au]lBmo(Bg.R) < M and some A > 0, the following regularity estimate holds

q/p
[Vulldx < C {JC [Fl%dx + (JC IVulpdx) l ,
Br Bog Bor

where ABp(y)(z, &= pr ) A(x,z,€)dx, and C is a constant depending only on q, q, A, a, M, K, and n.

Our next result is the local regularity estimate on the boundary 0Q. Instead of working on 0Q, we
assume that 0Q is sufficiently smooth so that part of dQ is already flattened. In the next theorem, for
y = (,yn) € R", and R > 0, we denote By(y’) the ball in R"~! of radius R and centered ad y' € R""!.
Moreover, we write the cylinders in R” as

Dg(y) = B;e()/) X (n— R, yn + R), D;E(Y) = B;a()") X (max{y, — R,0},y, + R).

When y = 0, we write Dy, = D;(0) and B}, = By(0"). Our local boundary regularity theory is stated in the
following theorem

Theorem 1.3. Let A,M > 0,q > p > 1, and a € (0,1]. Then, there exists a sufficiently small constant
0 =0(A,M,a, p,q,n) > 0 such that the following statement holds true. Suppose that for some R € (0, 1)
and some open interval K C R, A : D3, x KX (R"\{0}) — R" is a Carathéodory map satisfying (1.2)-(1.4)
on D3, x K x (R"\ {0}) and

(1.1 [[A]] ! f A(x, 2.€) = Ap,)npy, (@ €)| .
: O(D:R) ‘= SUp  SUp ——————— _ <
OO T e ot D00 Dyl S, v

£ER\(0} yeDy,

Then, for every g € L4(B)), F € LY(D3,,R"), if u € WI’P(D;R) is a weak solution of

div[A(x, Au, Vu)] = div[[F(x)P2F(x)] in D;R,
(ACr, Au, Vi) - [FIP2F,2,) = g 2e(x)  on By x {0},

satisfying [[Au]lsmo;.R) < M with some A > 0, the following regularity estimate holds

q/p
JC lg(N9dx" + JE [F(x)|dx + (JC |Vu(x)|pdx]
B,ZR D+ D;R

2R

(1.12) [Vu(x)|%dx < C
Dy

>

where C is a constant depending only on q, p, n, A, @, M, K, and where &, = (0,0,---,0,1) e R".

Several remarks are emphasized regarding Theorem 1.1, Theorem 1.2, Theorem 1.3 . Firstly, note that
these theorems relax and do not require the solutions to be bounded as in [1, 6,22,35]. This is significant
and it is completely new even for the case g = 0, in comparison to the known work for both the Schauder’s
regularity theory in [11, 18,20, 27-31,42-44] and the Sobolev one in [1, 6,22, 35] regarding weak solu-
tions of equations (1.1). To overcome the loss of boundedness of solutions from the assumption, instead
of applying maximum principle during the perturbation process as in [6, 22, 35], we directly derive and
carefully use some delicate analysis Holder’s regularity estimates for solutions of the corresponding unper-
turbed equations, see the estimates (3.4), (4.6), and (4.15) for examples. The well-known reverse Holder’s



REGULARITY ESTIMATES FOR QUASILINEAR EQUATIONS 5

inequality and John-Nirenberg’s inequality also play a central role in our approach. See also similar re-
sults in [36] which only treat the interior estimates. Secondly, this paper also treats the non-homogeneous
boundary conditions. This is a non-trivial technical issue because it is quite complex due to nonlinearity to
reduce the non-homogeneous boundary problem (1.1) to the homogeneous boundary one using some type
of translation, see [1] for example. In this paper, instead of using the translation, we perturb the bound-
ary condition directly and treating it as the force terms. This idea is new but natural, and it also avoids
all complexity regarding the boundary translation that is due to the nonlinearity of the equations. Thirdly,
we note that when 4 = 0 and g = 0, Theorem 1.1, Theorem 1.2, and Theorem 1.3 recovers all results
in [3,4,7,12,14,16,17,23,24,32,38] for the case that A is independent on z € K. This paper therefore
unifies both W!4-theories for (1.1) and (1.5). Lastly, observe that all papers such as [3-6,38], to cite a few,
regarding the W'-4-regularity estimates in non-smooth domains only establish globally regularity estimates.
Our paper provides not only global regularity estimates but also local interior and boundary ones. Our The-
orem 1.2, Theorem 1.3 can be considered as some high regularity estimates of Caccioppoli type which are
also extremely important for many practical purposes for which only local information is available. Cer-
tainly, our local regularity estimates imply the global ones by flattening the boundary and using partition of
unity, see the proof of Theorem 1.1. However, it is generally impossible to derive local estimates directly
from the global ones in [3—6, 38]. In this perspective, the contribution of this paper is therefore significant.

We conclude this section by outlining the organization of this paper. Section 2 reviews some definitions,
states and proves some preliminary results needed in the paper. Interior regularity estimates and the proof
of Theorem 1.2 are given in Section 3. Section 4, is about the regularity estimates near the boundary. The
proof of Theorem 1.3 is also given in this section. The proof of Theorem 1.1 is provided in Section 5. This
paper is then concluded with some important remarks given in Remark 5.3.

2. DEFINITIONS AND PRELIMINARY RESULTS

2.1. Scaling invariances and weak solutions. Let I’ > 0, and let us consider a function u € Wllo’f (U) for
some open, bounded set U C R" satisfying

{ div [A(y, V', Vu)] div[[FP2F]  in U,

(A(y, Vu,Vu) - [FP2F, %) = |g0)Pg(y), on oU
in the sense of distribution. Then for some fixed A > 0, the rescaled function

2.1) v(x):? for xeU, A1>0

solves the equation

div [A(x, Av, V)] div[|[F|”2F]  in U,
(A(x, v, Vv) - [FP2F, %) = |glP2g, on oU

in the distributional sense for 1 = A1’ > 0. Here, A, : U x K X (R"\ {0}) — R" is defined by

A(x,z,A8) F(x) g(x)
Ar-1

(2.2) A(x,z,6) = and F(x):T, g0 ==

Remark 2.1. It is clear that if A : U x K X (R" \ {0}) — R” satisfies conditions (1.2)—(1.4) on U X K X
R\ {0}), then the rescaled vector field A : U X K x (R" \ {0}) — R" defined in (2.2) also satisfies the
structural conditions (1.2)—(1.4) with the same constants A, p, a.

Let us now give the precise definition of weak solutions that is used throughout the paper.

Definition 2.2. Let K C R be an interval, let A > 0,p > 1,a € (0,1]. Also, let Q C R" be open, and
bounded with sufficiently smooth boundary 0Q, and A : U x K x (R" \ {0}) — R” satisfies conditions
(1.2)—(1.4) on Q.
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(i) ForeveryF € LP(Q;R") and A > 0, a function u € Wllo’f (Q) is called a weak solution of
div[A(x, Au, Vu)| = div[[FI"?F], in Q

if Au(x) € K for a.e. x € Q, and
f <A(x, Au, Vu), V(p> dx = f (IFIP°F,Vo)dx Y ¢ e CY(Q).
U U

(ii) For every F € LP(Q;R"), g € WIP(Q), and A > 0, a function u € WHP(Q) is a weak solution of
(1.7) if Au(x) € K for a.e. x € Q, and

(2.3) f (A(x, Au, Vi), Vo) dx = f (|FIP~2F, Vo) dx + f 80P 2g(X)@(x)dS (x).
Q Q 0Q

for every ¢ € WUP(Q), where dS (x) is the surface measure of 6Q. Here, Cy (Q) is the set of all smooth
compactly supported functions in Q, LP(Q,R") is the Lebesgue space consists all measurable functions
f: Q — R" such that |f|P is integrable on Q, and W'P(Q) is the standard Sobolev space on Q. Moreover,
(-, -y is the Euclidean inner product in R".

2.2. Some simple energy estimates. We derive some elementary estimates which will be used later.

Lemma 2.3. Let A > 0,p > 1, and let U C R" be a bounded open set, and let K be an interval in R.
Assume that A : UXKX(R"\{0}) — R" satisfies (1._2) - (1.3) on U XK X (R"\{0}). Then for any functions
u,v € WhP(U) and any nonnegative function ¢ € C(U), it holds that

(1) If 1 < p <2, then for every T > 0,

f |Vu—VvfPodx < Tf [VulP¢ dx
U U

+CA, p)rT fU (ACx, 1, Vit) — ACx, 1, V), Vit — V)b dix.
(i) If p = 2, then
fU [Vu — VvP¢ dx < C(A, p) L (A(x,u, Vu) — A(x,u, Vv),Vu — Vv)¢ dx.
Proof. This lemma is well-known, see [42, Lemma 1] and [35, Lemma 3.1]. Observe that from (1.2), the

following monotonicity property of A holds true

) B yolé = nlP, if p>2,
(2.4) (A(x,2,8) — Alx,z,m), 6 =) = { yo(lél +1€ =P 2e—n*  if l<p<2,

for all (x,z) € U xK and for all £, 7 € R"\ {0}, where yg = yo(A, p) > 0 is a constant. From this, the lemma
is trivial when p > 2. On the other hand, if 1 < p < 2, then the lemma follows directly from [35, Lemma
3.1]. For details of the proof, see [36, Lemma 2.10]. O

Lemma 2.4 (Caccioppoli’s type estimates). Let A > 0, p > 1 be fixed, and let A : D} xKx (R"\{0}) —» R”"
satisfy (1.2)-(1.3) on D} x K x (R" \ {0}) for some r > 0. Assume that v € WI’P(D;') is a weak solution of

div [A(x, v, Vv)]
(A(x,v,Vv), &)

0 in D,
0 on B x{0},

it holds that for every k € R

f [VvP@p(x)Pdx < C(A, p)f v — kIP|Vo(x)Pdx, Y ¢ € C(l)(Dr), ¢ =>0.
D} D}



REGULARITY ESTIMATES FOR QUASILINEAR EQUATIONS 7

Proof. Using (v — k)¢ as a test function, we obtain with some € > 0,

f (A(x, v, Vv) — A(x,v,0), Vv)¢Pdx

D}

- p f (AGx, v, V), V(v — K" 'dx < C(A, p) f VP 7 Vel — Kidx
D} Dt

1
< - f VPP (x)dx + C(A, p)f [v — kIP|Vo|Pdx.
4 Jpy D:
Now, by Lemma 2.3, it follows that

1
f [VulPpPdx < 1 f |VulP¢?dx + C(A, p)f (Ap(x, Vv) — Ag(x, 0), Vvg )dx
Dr Df D}

1
< —f [VvIP¢Pdx + C(A, p)f [v —k|P|Vo|Pdx.
2 Jpy Df
Then, by cancelling similar terms, we obtain
f IVuIPp(x)Pdx < C(A, P)f v — kP IVp(x)lPdx.
D} D}

The proof is therefore complete. O

2.3. Holder regularity of weak solutions of homogeneous p-Laplacian type equations. We recall some
results on Holder’s regularity for weak solutions of p-Laplacian type equations which will be needed in the
paper. These results are consequences of the well-known, and classical De Giorgi-Nash-Moser theory. Our
first lemma is about the interior Holder’s regularity estimates, whose proof, for example, can be found
in [21, Theorem 7.6] or [27, Theorem 1.1, p. 251].

Lemma 2.5. Let A > 0,p > 1, and let Ay : B, X (R" \ {0}) — R”" be a Carathéodory map satisfying
(1.2)-(1.3) on B, x (R" \ {0}) with some r > 0. If v € W'"P(B,) is a weak solution of the equation

div[Ag(x, V] =0, in B,

Then, there exists Cy > 0 depending only on A, n and p such that

1/p
IVllz=(Bs,,6) < Co [JE IVI”dX] .
B,

Moreover, there exists 8 € (0, 1) depending only on A, n, p and on ”"”L"“(Bsr/e) such that

lx =yl

B _
) , Yx,y€Bys.
p

v(x) = vyl < Co ||V||L°°(B5,/6)(
The following result can be derived from the classical result in [27, Theorem 1.1, p. 251], see also in [21,

Theorem 7.8].

Lemma 2.6. Let A > 0,p > Ll and r > 0. Let Ay : D} x (R"\ {0}) — R" be a Carathéodory map and
satisfy (1.2)-(1.3) on D x (R" \ {0}). Assume that v € whr (Dy) is a weak solution of the equation

div[Ag(x,Vv)] = 0, in D,
(Ao(x, Vv), é,) 0, on B x{0}.

Then, there exists Co > 0 depending only on A, n and p such that

1/p
Wllz=oy,) < Co [f |V|de] :
: Dt

'
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Moreover, there exists 8 € (0, 1) depending only on A,n, p and on ||V||Lw(D; o such that

lx =yl

B
—+
, Yx,y€D,.u;.
r) XY 2r/3

v = v < Co Wl . (

2.4. Meyers-Gehring’s self-improving regularity estimates. We need the following classical results on
self-improving regularity estimates for weak solutions of p-Laplacian type equations. The following two
lemmas are due to N. Meyers and A. Elcrat in [34, Theorem 1, Theorem 2]. These results can be also found
in [25, Theorem 1.1].

Lemma 2.7. Let A > 0, p > 1. Then, there exists py = po(A,n, p) > p such that the following statement
holds. Suppose that A : B, X(R"\{0}) — R" is a Carathéodory map satisfying (1.2)-(1.3) on B, x (R"\ {0})
with some r > 0. If v e WYP(B,) is a weak solution of the equation

div[Ap(x,Vv)] =0, in B,
then, for every p1 € [p, pol, there exists a constant C = C(A\, py1, p,n) > 0 such that

1/pi1 1/p
(JC |VV|p'dX) < C(JC IVvlpdx) .
Boy/3 B,

The following result is a special case of [34, Theorem 1, Theorem 2].

Lemma 2.8. For every A > 0, p > 1, there exists pyg = po(A,n, p) > p such that the following statement
holds. Suppose that A : D x(R"\{0}) — R" be a Carathéodory map satisfying (1.2)-(1.3) on D} x(R"\{0})
for some r > 0, and suppose that v € W'P(D?) is a weak solution of the equation

{diV[Ao(x,Vv)] 0 in Dj,

(Ao(x, Vv), &,) 0 on B x{0}.
Then, for every p1 € [p, pol, there exists a constant C = C(A, p1, p,n) > 0 such that

1/p 1/p
(Jc |VV|p‘dx) < C(Jc IVvlpdx) )
D Dy

2.5. Some simple approximation estimates. We state and prove two simple approximation estimates
which are commonly used many papers such as [3-5, 38] for the class of equations of the type (1.5) in
which the vector field A is independent on u-variable. These approximation estimates will be used as
intermediate steps for the proof of our main theorems.

"
2r/3

Lemma 2.9. Let A > 0,p > 1 be fixed. Then, for every € € (0,1), there exists sufficiently 6y =
oo(e, A, n, p) € (0,€) such that the following holds. Assume that Ag : Bog X (R" \ {0}) — R" such that
(1.2)—(1.4) hold on Bygr x (R™\ {0}), and

1 A0y, &) — Ao, ()l
[[AollBMO(Bg,R) = Sup  sup .

éern\(0) xeBg [Bp(X)| JB,(x) &Pt
0<p<R

dy < 9.

Then, for every xy € Bg and p € (0,R/2), ifw € whr (B2p(x0)) is a weak solution of
div [Ao(x, VW) =0, in  Bap(xo),

satisfying
1

1B2p(x0)| J B, (x0)
then there is h € WP (B7p/4(x0)) such that the following estimate holds
1

1B7p/4(x0)| J By, 40x0)

[Vw|Pdx < 1,

|VW - Vhlpdx S 6p’ IIVhllL""(B3[,/2(x0)) S C(A7 n9 p)
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Proof. We skip the proof because it is the same is that of Lemma 2.10 below. O
In the next lemma, for each cylinder D,(xo) in R", the following notation is used
Ty(x0) = D} (x0) N (R"™" x {0}).

Lemma 2.10. Let A > 0, p > 1 be fixed. Then, for every € € (0, 1), there exists a sufficiently small number
00 = 0o(€, A, n, p) € (0, €) such that the following holds. Assume that Ay : D;R X (R"\ {0}) — R" such that
(1.2)~(1.4) hold on D;R X (R"\ {0}) for some R > 0, and

1 [Ao(y, &) — Ao,Dp(x)mD;R(f)l _
[[AollBmop:,R) = sup  sup — dy < 6.
R gern\(0) xent, 1P| Jp,onps, 1P
0<p<R

Then, for every xo = (xf), Xn0) € D;g and p € (0,R/2), ifw € Wl’p(D;p(xo)) is a weak solution of

div [Ag(x, Vw)]
(Ao(x, Vw), é,)

0 in Dgp(xo),
0 on Tgp(xO) if sz(xo);t@

and if
1

—f [Vw|Pdx < 1,
1D2p(x0)l Iy (x0)

then there is h € W' (D;p y 4(x0)) such that the following estimate holds

(2.5) [Vw — Vh|Pdx < €°, ||Vh||L°°(D;p/2(x0)) < C(A,n, p).

s
1D7p/4(x0)l It (x0)
Proof. The proof is fundamental and we provide it for completeness. Let us denote

I Ao(x. &) - a(@)
= — Ao(x,&dx, O(x,§¢) = ——————
"= pr ol fp;m(xo) o6, 08 e

. £eR"\ {0}
|D7p/4

Leth e Wh» (D;p 14(x0)) be the weak solution of

div [a(Vh)] 0 in D;rp 14(x0),
(2.6) h = w on (')D;p / 4(x0) \ T7p/4(x0) and
(a(Vh), é,) 0 on T7p/4(x()) if T7p/4(xo) # 0.
Observe that the existence of & can be obtained by using standard theory in calculus of variations. Since

w—he Wl’P(D;pM(xQ)) andw—-h =0o0n (9D;rp/4(xo) \ T75/4(x0) in the sense of trace, we can use w — h as

a test function for the equations of w and / to obtain

f (a(Vw) —a(Vh),Vw — Vh)dx = f (a(Vw) — Ag(x, Vw), Vw — Vh)dx.
D3,,4(x0) D3,,4(x0)

We now consider the case 1 < p < 2 as the case p > 2 can be done similarly and much simpler. Let
7 € (0, 1) be a number to be determined. By Lemma 2.3, it follows that

f |Vw — Vh|Pdx
D;p/4(x0)

—2
< Tf [Vw|Pdx + C(A, p)TPT f (a(Vw) —a(Vh),Vw — Vh)dx
D3, (x0) D3,,4(x0)
-2
< Tf [Vw|Pdx + C(A, p)TPT f (a(Vw) — Ag(x, Vw), Vw — Vh)dx
D} (x0) D3,,4(x0)

-2
< Tf [Vw|Pdx + C(A, p)TPT f O(x, Vw)|Vw|P~ ! |Vw — Vh|dx.
D3 (x0) D7+p/4(x0)
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Then, by applying the Holder’s inequality, and Young’s inequality to the last term on the right hand side of
the last estimate, we have

f [Vw — Vh|Pdx
D3,,4(x0)

1 -2 D
<7t f IVwlPdx + ~ f IVw — VAPdx + C(A, p)erT f O(x, Vw) 7 T |Vl dx.
D} (x0) 2 b 40

2p D;p/4(~x0)

By cancelling similar terms, and using the fact @(x, Vw) € (0,2A) and the assumption in the lemma, we
infer that

1
_ f |[Vw — Vh|Pdx
1D7p/4(x0)l Iz (x0)
p=2
T Tr7l
<CAn,p)|—— VwlPdx + —— O(x, Vw)|Vw|Pdx
[D2y (x0) DS (x0) [D7/4(x0)| D, (x0)
p=2
Tpr-1
<CAnmp) T+ —— f O(x, Vw)|Vw|Pdx|.
1D7p14(x0)l Iz (x0)
/4
Now, for some number p; > p which is sufficiently close to p, and some y > 1 such that % + ﬁ =1. We

then apply Holder’s inequality to the last term on the right hand side of the last estimate to obtain

el
—_— [Vw — Vh|Pdx
1D7p/4(x0)l Iy (x0)

P

Ly
p=2 1 1 b1
< C(A,n,p) 747 (+—f O(x, Vw)ydx] (—f |Vw|p‘dx]
7 1D7,14X0)l It x0) 1D7p/4(x0)l Iz (x0)

p

22y ! |
< C(A.n.p) T+TpI[AO]BMO(D;’R)[|D7p/4(x0)| D3 4(x0) W]

From this, and Lemma 2.8, it follows that

o [[AolIL

1 BMO(D,R)
_ [Vw — Vh|Pdx < Co(A,n, p) [T+ [Vw|Pdx]|.
1D7p14(x0)l Iz (o) |D2p(x0)] D3, (x0)

Then, by the assumption in the lemma, we obtain

1 f - )
T Vw — VAPPdx < Co(A,n, p) |7 + 7T [[Ae]YY ] .
ID7p/a(x0l Jpz ) BMO(DY,.R)

From this and by taking 7 such that Co(A, n, p)t = €”/2 and then choosing &y sufficiently small so that
p-2 1
Co(A, n, p)‘rﬂ*lég <€’)2,

we have
1

—f [Vw — Vh|Pdx < €.
1D7p/4(x0)l bz (x0)
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This proves the first estimate in (2.5). From this last estimate, the triangle inequality, the assumption in the
lemma, and the fact that € € (0, 1), we see that

1 1/p
L VAP dx
(|D7p/4(x0)| fm (x0)

Tp/4

| VP 1
< —f [Vh — Vw|Pdx + —f [Vw|Pdx
|D7,/4(x0) D, (x0) |D7,74(x0) e

1/p
Ilepdx} < C(n,p).

1/p

<e+Cn,p)|—
|D2p(x0)| D3 (x0)

From this and the classical theory on Lipschitz regularity estimate for weak solution 4 of the constant
coeflicient equation (2.6) (see [2,9-11,21,27,42-44]), it holds that

1/p
IVAllLoDs, oy < CALn, p)( |Vh|”dx] < C(A,n, p),

)
1D7p14(x0)l I3 xo)
which is the second estimate in (2.5). The proof is therefore complete. O

2.6. Hardy-Littlewood maximal function and crawling ink-spots lemma. This section recalls several
analysis results, definitions needed in the paper. For completeness, we firstly recall the Hardy-Littlewood
maximal operator and its boundedness in L”-space. For a given locally integrable function f, we define the
weighted Hardy-Littlewood maximal function as

@) M =sup £ Iflay
>0 JD,(x)
For functions f that are defined on a bounded domain, we define
Ma f(x) = M(fxa)(x).

The following classical result is well-known, see for examples [19,41].
Lemma 2.11. The followings hold.

(1) Strong (q,q): Let 1 < g < oo, then there exists a constant C = C(q, n) such that

IMllLa@m)—Lr@ny < C.
(i1) Weak (1, 1): There exists a constant C = C(n) such that for any A > 0, we have

|{xeR":M(f)>/l}’ < %fR Ifldx.

Secondly, the following standard result in measure theory is also needed in the paper.

Lemma 2.12. Assume that g > 0 is a measurable function in a bounded subset U C R". Let 6 > 0 and
N > 1 be given constants. Then for any 1 < p < oo

gel’!(U)ys S = ZN"jl{x e U: g(x) > ON’}| < co.
21
Moreover, there exists a constant C > 0 depending only on 0, N and p. such that

C'S < gl < CAUI+ ).

Finally, we recall the following important lemma that is needed in this paper. This lemma is usually referred
to “crawling ink-spots” lemma, which is originally due to N. V. Krylov and M. V. Safonov, see [26,40].

Lemma 2.13 (crawling ink-spots). Let R > 0, and assume that C, D are measurable sets satisfying C C
D C Bg. Assume also that there are kg € (0,R/2), and 0 < € < 1 such that
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(1) |C| < €lBy,|, and
(ii) for all x € Bg and p € (0, o), if |C N B,(x)| > €|B,(x)|, then B,(x) N Bg C D.
Then, there exists €, = Co(n)e for some constant Co(n) > 0 such that
IC| < elDI.

The same conclusions also hold if we replace balls by cylinders or by upper-half cylinders.

3. INTERIOR REGULARITY GRADIENT ESTIMATES AND PROOF OF THEOREM 1.2

In this section, let A : Bog X K X (R" \ {0}) — R” satisfy (1.2)—(1.4) on Byg X K x (R" \ {0}) for some
R > 0. We study a weak solution u € WULP(Bag) of the parameter equation

(3.1) div[A(x, Au, Vu)] = div[|FIP">F], in Bag,

with the parameter 4 > 0. Our goal in this section is to prove Theorem 1.2. Our approach is based on
the perturbation technique introduced in [7] together with the “scaling parameter” technique introduced
in [22,35]. The approach is also influenced by the recent developments [3,4,6,37,45].

3.1. Interior approximation estimates. In our first step, we freeze u in A, and then approximate the
solution u of (3.1) by a solution of the corresponding homogeneous equations with frozen u coefficient as
in [1,6].

Lemma3.1. Let A,M > 0,p > 1 and a € (0, 1] be fixed. Then, for every € € (0, 1), there exists a sufficiently
small number 61 = 61(¢, A, n, p) € (0, €) such that the following holds. Assume that A : BogxKX(R"\{0}) —
R" satisfies(1.2)—(1.4) on Bog X K X (R" \ {0}) for some R > 0 and some open set K C R, and assume that

F € LP(Byg,R") satisfies
f [F|Pdx < &,
Br(x())

with some xo € Bgr and some r € (0,R). Suppose also that u € WYP(Bog) is a weak solution of (3.1)
satisfying

J[ [VulPdx <1, and [[Au]lsmosr.R) < M,
By (x0)

for some A > 0. Then,
3.2) f [Vu — Vv|Pdx < €P,
Br(x())

where v € WYP(B,) is the weak solution of

{div [A(x, Au,VV)] = O, in  B.(xp),

(3.3) y = u, on 0B,(xp).

Moreover, it also holds that

1/p 1/p
(3.4) A (JC lv— ﬁBr(xO)lpdx) < C(n, p)IM + rde]l, and (JC IVvlpdx) <2.
B, (x0) B,(x0)

Proof. We first note that the existence of weak solution v of (3.3) follows from the standard theory in
calculus of variations as Ag(x, &) = A(x, du(x),£) satisfies all assumptions in (1.2)—(1.4), see [21] for
example. Therefore, we only need to prove the estimates (3.2), and (3.4). Take v —u € Wé’p (B(xp)) as a
test function for the equation (3.3), we obtain

f (A(x, Au, Vv),Vu — Vv)dx = 0.
Br(XO)



REGULARITY ESTIMATES FOR QUASILINEAR EQUATIONS 13

Similarly, we can use v — u as a test function for the equation for (3.1) to see that

f (A(x, Au, Vu), Vu — Vv)dx = f <|F|p_2F, Vu — Vv)dx.
B, (x0) By (x0)

Therefore,

3.5 f (A(x, Au, Vu) — A(x, Au, Vv), Vv — Vu)dx = f (|F|P_2F, Vu — Vv)dax.
B,(x0) B(x0)

Then, it follows from Lemma 2.3, and (3.5), that for each 7 € (0, 1),

f |Vu — Vv|Pdx
Br(x())

< Tf [VulPdx + C(A, 1, p) (A(x, Au, Vu) — A(x, Au, Vv), Vv — Vu)dx
B, (xq) B, (x0)
< Tf |VulPdx + C(A, 7, p) (|F|P~2F, Vu — Vv)|dx
B, (x0) B, (x0)
1
< Tf [VulPdx + = f [Vu — Vv|Pdx + C(A, T, p) [F(x)|Pdx,
B, (x0) B, (xo) B, (x0)

where we have used Holder’s inequality and Young’s inequality in the last estimate. By cancelling similar
terms in the last estimate, we obtain

3.6) JC |[Vu — Vyv|Pdx < ZTJC [VulPdx + C(A, 1, p) [F(x)|Pdx.
By (x0) B (x0) B, (xo0)

Now, choose T = €” /4, and then choose 6 = 01(€, A, n, p) € (0, €) sufficiently small such that C(A, 7, p)o? <
€” /2, the estimate (3.2) follows. It remains to prove (3.4). By the Poincaré’s inequality, we see that

1/p 1/p 1/p
(JC lv— ﬁBr(xO)I”dx) < l(f lv— ul”dx) + (JC lu — ﬁBr(xo)Ipdx) l
B,(x0) By(x0) B,(x0)
1/p 1/p
C(n, p)r (J[ Vv — Vulpdx) + (JC lu — ﬁBr(xO)Ipdx) l .
By(x0) By (x0)

1/p
P (JC v — ﬁBr(xO)lpdx) < C(n, p)[M + rae],
B(xo)

<

Therefore,

which is the first estimate in (3.4). Meanwhile, the second estimate in (3.4) follow directly from (3.2), the
assumption in the lemma, and the triangle inequality. The proof of the lemma is therefore complete. O

Our next step is the most delicate one. We approximate the solution u by the solution w of

3.7) div [A(x, Al (x), VW) = 0, in  Bg(xo),

' w = v, on  0Bz(xp),
where v is the weak solution of (3.3) and k € (0, 1/3) is a sufficiently small number that will be determined.
The following lemma is the most important one in our approach.

Lemma 3.2. Let AL M > 0,p > 1 and a € (0, 1] be fixed, and let € € (0, 1). There exist sufficiently small
numbers k = k(N, M, p,n,a, €) € (0,1/3) and 6, = d2(e, A, M, n, a, p) € (0, €) such that the following holds.
Assume that A : Byg X R X (R" \ {0}) — R” satisfies (1.2)—(1.4), and assume that F € L”(Byg, R") and

JC IF|Pdx < &F,
By (x0)
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some xo € By, some r € (0,R). Then, for every A >0, ifu € WP (Bag) is a weak solution of (3.1) satisfying
JC [VulPdx < 1, JC [VulPdx <1, and Al[ullsmose.r) < M,
By (x0) Borr(x0)

it holds that

1/p
Jc Vv — Vw|Pdx < €, and (Jc Ilepdx) < Co(n, p).
Bzr(x0) Bz (x0)

where w is the weak solution of (3.7).

Proof. We skip the proof of this lemma as it is similar and much simpler than that of Lemma 4.2 in the next
section. m|

Summarizing our efforts, we can prove the following proposition which is the main result of the subsec-
tion.

Proposition 3.3. Let A,M > 0,p > 1 and a € (0,1] be fixed. Then, for every € € (0,1), there exist
sufficiently small numbers k = k(A, M, p,n,a,€) > 0 and & = &' (e, A, M,a,n, p) € (0,€) such that the
following holds. Assume that A : Bop X K X (R" \ {0}) — R”" such that (1.2)—-(1.4) hold and (1.10) holds
with &y replaced by &', and assume that

1
|B4r(x0)| By, (x0)

[FlPdx < (6")",

for some xg € Bg and some r € (0, R/4). Then, for every 1> 0, if u € W'P(Bag) is a weak solution of (3.1)
satisfying

1 1
VulPdx <1, ——— |VulPdx < 1,and  [[Au]lBmoBe.r) < M,
|Bar(x0)l JBy,(xo) |Bgzr(X0)| JBuz,(x0) (B0

then there is h € W' (B7r/2(x0)) such that the following estimate holds
1

(3.8) —_— \Vu = VhlPdx < €, |IVhllr=(ss,(xp)) < C(A 1, p).
1B7zr/2(X0)| J Bz 2 (x0)

Proof. The proof is the same as that of Proposition 4.3 in the next section, using Lemma 2.9 and Lemma
3.2. We skip it. O

Proof of Theorem 1.2. Once Proposition 3.3 is established, the proof of Theorem 1.2 becomes routine,
using Lemma 2.13, and some iteration technique. Indeed, the proof is similar to that of Theorem 1.3 which
will be given in Subsection 4.3. We therefore skip the proof. O

4. BOUNDARY REGULARITY GRADIENT ESTIMATES AND PROOF OF THEOREM 1.3

This section proves Theorem 1.3. We recall that for some xg = (xg), xg) € R", and some fixed R > 0, we
denote the upper-half cylinder in R” as

D3p(x0) = Byp(xg) x (max{x,o — 2R, 0}, x,0 + 2R),
where B),(x) = {x" € R |y - xol < 2R} is the ball in R™! centered at x;, with radius 2R. We also write
Tar(x0) = OD3p(x0) N (™" x {0}).
Note that if Tor(xo) # 0, then Tor(xo) = Bj5(x") x {0}. When xo = 0, we also write D3, = D3.(0), B}, =
B, (0") and T2 = T2g(0) for simplicity.
For every 1 > 0, we investigate a weak solution u € W' (D3) of the following equation in upper-half
cylinder
div [A(x, Au, Vu)] div[[FI’?F],  in D3,
(A(x, Au,Vu) - [FP2F,&,) = [g(X)P2g(x)),  on Tap.

.1
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By weak solution of (4.1), we mean that u € WLP(D;R), Au(x) € K for a.e. x € D3, and

@2 [ Awan T Tode= [ e w0 + [ QR Tad
D;R B’ZR D;R

for all ¢ € C(D2g). Our approach is based on the perturbation technique using freezing coefficient

equations. To this end, we employ the “scaling parameter” technique introduced in [22, 35, 36]. The

approach is also influenced by the recent developments [3,4,6,36,37,45].

4.1. Boundary approximation estimates. We begin with the following lemma which perturbs the force
terms and provides comparison estimates in energy spaces for our solution u of (4.1) with the solution v of
its corresponding homogeneous equation, i. .e equation (4.5) below.

Lemma 4.1. Let AAM > 0,p > 1 and a € (0,1] be fixed. Then, for every € € (0,1), there exists 6| =
01(e, A, n, p) > 0 and sufficiently small such that the following statement holds. Assume that A : D7 x K x
R"\ {0}) — R" satisfies (1.2)—(1.4) on D;R X K x (R"\ {0}), and assume that

1 1
e [ wrdxs o [ georar <o,
IDr(x0)| 7 (xp) |BL(x)l JBi(x))

for some xo = (x{, x,0) € Dj, and r € (0,R). Then, for every 1 > 0, if u € W”’(D;R) is a weak solution of
(4.1) satisfying

1/p
1 1
4.3) VulPdx <1, and /l( | — Gp+en|Pdx <M,
1D, xo)l I () D; o)l Jprey
then
1
4.4) [Vu — V|Pdx < €°,

IDr(x0)l Jps (x0)

where v € WhHrP (D} (x0)) is the weak solution of

div [A(x, Au, Vv)] = 0 in D} (xp),
4.5) 1 = U~ lpt(x) on 90D/ (xo) \ T/(x0), and
(A(x, A, Vv),é,) = on Ty(xo) if Trxo)#0.

Moreover, it holds that

1/p 1 1/p
(4.6) |v|pdx) <C(n,p)lerd+ M], and ( f IVvlpdx) <2.
Df (xo)

A -
(lDr(x0)| Djf (x0) |D,(x0)]

Proof. If T,(xg) = 0, the lemma follows directly from Lemma 3.1 with cylinders replacing balls. Therefore,
we only need to consider the case that 7,(xg) # 0. By taking Ag(x, &) = A(x, Au(x), &), we see that Ag is
independent on z € K and satisfies all conditions in (1.2)—(1.3) on D; z X (R"\ {0}). Therefore, the existence
of the weak solution v of (4.6) follows from the standard theory in calculus of variations. Moreover, since
v —[u—iipxy)] € WLP(DY(x0)) and v — [u — Upy(xy] = 0 0on D} (xp) \ T-(xp) in the sense of trace, we can
use v — [u — ip+ (] as a test function for the equation (4.5) and then obtain

“4.7) f (A(x, Au, Vv), Vu — Vv)dx = 0.
Df (xo)
Similarly, we can also use v — [u — iipy(y,)] as a test function for the equation (4.1) and infer that

f (A(x, Au, Vu), Vu — Vv)dx
Df (xo)

= f 8GNV, 0) = u(x’, 0) + iy (3 1dX’ + f ([F1"*F, Vu = Vv)dx,
B1.(x)) Dy (x0)
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The last estimate and (4.7) together yield

f (A(x, Au, Vu) — A(x, Au, Vv), Vu — Vv)dx
Df (xo)

= f g2V, 0) = u(x’, 0) + fipys (3 1dX + f ([F1"*F, Vu — Vv)dx.
Bi(x}) D7 (xo)

From this, we can proceed as in the proof of Lemma 3.1 with some modification due to the availability of
the boundary term g. We only need to consider the case 1 < p < 2 as the case p > 2 can be done similarly

but much simpler. For some 7 € (0, 1) to be determined, from Lemma 2.3, and by using the conditions
(1.2)—-(1.4), we infer that

f [Vu — Vv|Pdx
Df(xo)

< Tf [VulPdx + C(A, 1) (A(x, Au, Vu) — A(x, Au, Vv), Vu — Vv)dx
D; (xq) Df (x0)

= Tf IVulPdx + C(A, T) [f lg(X)P~2g(x)W(x’, 0) — u(x’, 0) + lipy () ldx’
D (xo) B

1

+ f (F|P~°F, Vu — Vv)dx].
D (xo)

< Tf [VulPdx + C(A, 1) [f 1P~ (', 0) — u(x’, 0) + Apy (o) ldx’
Df (x0) » (g

0)

+ f IF|P~ Vi - Vvldx]
Df (x0)
1
<= f |Vu — Vv|Pdx + Tf |VulPdx
2 Jprxo) D} (x0)

+ C(A, 7) f |F|Pdx + f 1P~ (X', 0) — u(x’, 0) + Apy (xpldx’ |,
D} ) B(x,

where we have used Holder’s inequality and Young’s inequality in our last step. This estimate and the first
assumption in (4.3) imply that

1
_— f |Vu — Vv|Pdx
|D;(x0)l Dj (x0)

C(A
» D) f IFI”dx+f 8NPV, 0) = u(x’, 0) + fip: (s ldx’ |
IDr(x0)| | J Dy (x0) B r

(xg

We now control the last term in the right hand side of the above estimate. With some sufficiently small
7" > 0 such that 7’C(n, p) = 1/2 for some universal constant C(n, p) > 0 to be determined, we can use the
Holder’s inequality, Young’s inequality, Poincaré-Sobolev’s inequality, and the Sobolev trace inequality to
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see that
C(A,7) . _
lgCDIP™ v(x’, 0) — u(x’, 0) + figs (xy)ldx’
IDr(x0)l JB;(x;) 8 Brixo)
C(A’ n, T) INID— ’ ’ - ’
= I8P (', 0) = u(x’, 0) + figs () ldx
r Bi(x})
<CA,p,n,T,7T) lg(HIPdx" + r (', 0) = u(x’,0) + g (| dx’
Bi(x) " JBx)
’ ’ ’ C(n’ p)T,
<CWA, p,n,T,7) lgGHIPdx" + ———— [Vu(x) — Vv(x)|Pdx
Bi(x)) ID(x0)l Jbr(xy)
1
<C(A,p,n,7) lg(XPdx' + —— [Vu(x) — Vv(x)|Pdx.
Bi(x)) 2IDy(x0)l J b (xp)
Therefore,
1

|Vu — Vv|Pdx < 47+ C(A, n, p,7)

1
S I |F|pdx+f lg(x")Pdx’|.
ID(x0)l b (xo) ID(x0)l I (xo) B(x))

Hence, by choosing 7 = €”/8, and ;>0 sufficiently small such that C(A, n, p, 7)0; < €2, we obtain

1
IDr(x0)l Jps (x0)

|Vu — Vv|Pdx < €7,

and this proves (4.4). We finally need to prove (4.6). Observe that

1 1/p
( Ivlpdx)
|D(x0)l Ib,(xy)

1 1/p 1/p
< [v—[u—ipr ]|pdx) + (—f lu— itp+ |de) .
( |D(x0)l Dif (x0) Fow 1D (x0)l Dy (xo0) reo

Since v — [u — itpr(x,)] = 0 on 0D} (xp) \ T,(xp) in the sense of trace, we can use the Poincaré’s inequality
for the first term in the right hand side of the above inequality to obtain

1 1/p
Ivlpdx)
( IDr(x0)l J D (xo)

1 I/p 1 1/p
<C(n,p) I’(— [Vu — Vv|pdx) + (— f lu — iip+ |de)
p IDr(x0)l J D (x0) 1D, (x0) Jp: () D7 (x0)

< C(n,p) [re + (

1/p
|t — ipt (xp)l” dx) ,
IDF (x0)| Jpr (xo) oo

where in the last step, we used the fact that %IDr(xo)l < |Df(x0)| < |Dy(xp)|. From this and the second
assumption in (4.3), it follows that

1/p
1
Al —— |v|pdx) < C(n, p)[red + M].
(|Dr<xo>| D) g
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This proves the first estimate in (4.6). To prove the second estimate, we use the triangle inequality, (4.4)
and the assumption in the lemma to obtain

1 1/p
|Vv|pdx)
(lDr(XO)l fl;;'(xo)

1 1/p 1/p
< ( Vv — Vulpdx) + (— |Vu|pdx) <e+1.
IDr(x0)| J Dy (x0) IDr(x0)l Jpr (x0)
From this and as € € (0, 1), the second estimate in (4.6) follows. The proof is therefore complete. O

Our next step is the most delicate one in the approach. In this step, we will compare the solution u of
(4.1) by a solution w of the following equation
div [A(x, Aitpy, (x), VW) = 0, in D} .(xp),
w = v’ on aD:r(XO) \ Tkr(XO)a
<A(~x’ /lﬁB,ﬁ,(xo)’ VW)’ é)n> = 0, on Tkr(xO) if TKF(XO) # 0.

4.8)

where v is defined in Lemma 4.1 and « € (0, 1/3) is a sufficiently small constant. The following lemma is
the most important one in the approach.

Lemma 4.2. Let A,M > 0,p > 1 and a € (0, 1] be fixed. Then, for every € € (0, 1), there exist sufficiently
small numbers k = k(A, M, a,n, p,€) € (0,1/3) and 6, = 62(¢, A, M, a, n, p) € (0, €) such that the following
holds. Assume that A : D3, X K x (R" \ {0}) — R" such that (1.2)~(1.4) hold on D3, x K x (R" \ {0}), and
assume that

1 1
[FO)IPdx + ——— lg(x"IPdx" < 67,
1D (x0)| J D (x0) 1B (xp)l JBix;)

for some xy = (X', xn0) € D;; and r € (0,R). Then, for every A > 0, ifu € W'? (D;R) is a weak solution of
(4.1) satisfying
1 1

VulPdx <1, —— \VulPdx <1, and [[Aullgmomn: g < M,
|D(x0)| fz):(xo) D2 (x0)l Jps_(xo) BMO(Dj.R)

then the following estimate holds

1
| Dy (x0) Dj.(x0)

1/p
1
[Vu — VwlPdx < €,  and ( f IVWIP) < Co(n, p).
|Dyr(x0) Dy (x0)

4.9)

where w € WP (D}(x0)) is the weak solution of (4.8).

Proof. For a given sufficiently small € > 0, let € € (0, €/2) and « € (0, 1/3) be sufficiently small numbers
depending on €, A, M, n, a, p which will be determined. Then, let 6, = 6;(€’«”, A, n, p), where 6 is defined
in Lemma 4.1. By applying Lemma 4.1, there is v € W(D (xo)) such that

1 1/p n
( IVu—Vvlpdx) <€kr, and
|D(x0)| Dy (xo)
(4.10) |
( : ||”d)/p<C( )re'kr A+ M]
A viPdx < C(n,p)rekr A+ M].
1D, )l I oy P
Moreover,

1 1/p
(— f IVvlpdx) <2.
|D;(x0)| Dj (x0)
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In the above estimates, we would like to note that if x,o > r, then D} (xo) = D,(xp). From the first estimate
in (4.10), the triangle inequality and the assumption of the lemma, it follows that

1 1/p
_— |Vv|Pdx
( ID2cr(x0)l I3 (x0)
| 1/p 1 1/p
<= Vv — Vul|Pdx +— |VulPdx
ID2cr(x0)| I3 (o) ID2cr(x0)| I3 (o)
1 1/p 6/
< (— Vv — Vulpdx) +1< +1<2.
2" D (x0)l It (xp) 2n/p
Consequently, we have obtained the following important estimates
1 1/p 1 1/p
4.11) ( IVvlpdx) <2, and |——— |Vv|Pdx <2.
ID(x0)l b (xo) D2 (x0)l I (xo)

We may assume now that 4 > 0 as the case A = 0 is much simpler. From the standard Caccioppli’s type
estimates (see Lemma 2.4) and the second estimate in (4.10), we see that

1/p 1/p
1 C(A,n, 1
- wpdy| < SAP) ( |v|de)
ID2er(x0)| I3 (xo) (1 = 26k r \IDr(x0)l i (x)
< C(A.n, p)|€ + M(arxr)™,

4.12)

where in the last estimate, we used the fact that k € (0, 1/3) to control the factor 1 — 2x. Now, let w be the
weak solution of (4.8), whose existence follows from standard theory in calculus of variations. It remains
to prove the estimate (4.9). We only need to consider the case 1 < p < 2, since the case p > 2 is similar,
and simpler. Since w —v € WP (D}.(x0)) and w — v = 0 on dD; (x0)) \ Ty(xp) in the sense of trace, we can
take w — v as a test function for the equation (4.8) and the equations (4.5) to obtain

(4.13) f (A(x, Au, Vv), Vw — Vv)dx = f (A(x, Adiipy (xy), VW), Vw = Vv)dx = 0.
D;—r(x()) D:r(x())

From this and Lemma 2.3, we infer that

f Vv — Vw|Pdx
Dltr(xo)

1
<= f [VvPdx + C(n, p) (A(x, Aiipy, (xy)» VV) = A(X, Adilp (x,), YW), Vv — Vw)dx
D+r(x0) D:r(xo)

1
= - f [VvPdx + C(n, p) f (A(x, Aiipy, (v, VVv), Vv = Vw)dx
4 I (x0) D}y (x0)

1
< - f [Vv|Pdx + C(A, n, p)f [Vv|P~H Vv = Vwldx
D;,(Xo) D/tr(xO)
1
< C(A,n,p) [VvIPdx + = f Vv — Vw|Pdx.
D, (x0) Dy (x0)

Then, by cancelling similar terms, we obtain

f Vv — Vw|Pdx < C(A, n, p)f |Vv|Pdx.
Dj(x0) D (x0)
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This last estimate together with (4.12) imply that

1 1/p 1 1/p
_ Vv — lepdx) <CA,np)|— f |Vv|Pdx
(|Dkr<xo)| fwm P iD2eoll Jos

< Ci(A.n, p)|e + Mxrr)™].

Therefore, if %j\;”) < €/4, we choose € € (0, €/2) and sufficiently small such that
KPr.

Cl (A’ n, P)(fl)p < 6/2’

and then obtain

1 1/p
( f Vv — lepdx) <€/2,
|Dkr(x0)| D} (x0)

From this, the first estimate in (4.10), and the triangle inequality, it follows that

1 l/p
( [Vu — lepdx)
|Dyr(x0)| D} (x0)
1 1/p 1/p
<\ |Vu — Vvlpdx) + ( Vv — lepdx)
(IDkr(xo)l D} (x0) | Dy (x0)] D;(x0)

1/p

1

< (— Vu — Vvlpdx) +€/2<€ +€/2<¢€,
K"|Dr(x0)l J D (xp)

which gives the first estimate in (4.9). Therefore, it remains to consider the case

(4.14) Arkre < AC (A, n, p)M.

In this case, we note that from our choice that €’ € (0, €/2), we particularly have
AEKrr < C(A, M, n, p).

Then, it follows from (4.10) that

1 1/p
A Ivlpdx) < C(A, M, n, p).
(|Dr<xo)| Dr) P

From this, with Remark 2.1, and with some suitable scaling of the equation (4.5), we can apply the Holder’s
regularity theory (Lemma 2.5 and Lemma 2.6) for the solution » := Av. We then find that there is 8 € (0, 1)
depending only on A, M, n, p such that

lx =yl

B
(4.15) D(x) — D(y)| < C(A, M, p, n)( ) . VxyeDj .(x).
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From now on, for simplicity, we write & = u — iips (r,) Where iip: () = J%+ () u(x)dx. We can use Lemma
2.3, the condition (1.4) of the vector field A, and (4.13) to obtain with some 7 > 0 sufficiently small,

f Vv — Vw|Pdx
Di(x0)
-2
< Tf Vv|Pdx + C(A, p)TPT f (A(x, Aiipy, (xy)» VV) = A(X, Adipg (xy), VW), Vv — Vw)dx
Dl‘:r(x()) D;r(x())
-2
< Tf [VviPdx + C(A, p)TPT f (A(x, Aipy (v VV) — A(x, Au, Vv), Vv — Vw)dx
Dy(x0) Dié(x0)
i A -1
<t [VvPdx + C(A, p)Tt ? [A2]%|VV|P~ Vv — Vw|dx
Df?r(xo) D;r(ﬂ))
1 p=2 ap
<= f Vv — VwlPdx + T f IVvlPdx + C(A, pyrr f a7 T |Vv|Pdx,
2 Jpxo) D} (x0)

D:r(x())

where we have used Holder’s inequality and Young’s inequality in our last step of the above estimates. By
cancelling similar terms in the last estimate, we infer that

1
—_ Vv — Vw|Pdx
|Dyr(x0)I D.(x0)

p-2
2 C(A, p-1 ap

< oy + SL 2T f a7 T V[P dx.

[Dyr(x0)l J b (xo) IDir(x0)l I Dp,(x0)

For ¢; > p and sufficiently close to p depending only on A, n and p, we write gy = —22— > p. Then,

(p=D(p1-p)
using the Holder’s inequality, and the self-improving regularity estimates, Lemma 2.7 and Lemma 2.8, we

obtain

1

| Dy (x0)] D.(x0)
2T

< —
|Dyr(x0)I D (x0)

Vv — Vw|Pdx

|Vv|Pdx

P1-P

p=2 1 Pl 1 o
+ C(A, p)Trt (— f |/lf4|q°) (— |Vv|p‘dx)
IDyr(x0)l Jpr,(xo) IDyr(x0)l J b (xo)

p1—p 1
-2
T4 ( _ |Vv|Pdx
[D2r(x0) D3 (xo)

Now, by applying Holder’s inequality and the well-known John-Nirenberg’s inequality, we see that

P1

<C(A,n, p)

|/1it|q°dx)

[Dr(x0) Di.(x0)

1 f 1 i
— a1 odx = ———— || Aa 7P dx
|Dyer(x0)] D;(x0) |Dyr(x0)l D;(x0)

1/2
1
s(— f I/litlpdx) (— uquo—de)
|Dkr(x0)| D}.(x0) |Dkr(x0)| D (x0)

172
q0-5 1 N
< o a0l o ey . ]
r kr\X0

12

12
<C(AM,a,n, p)( /litlpdx) .

|Dyr(x0)I D (x0)
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Therefore,
Gt s
—_ Vv — Vw|Pdx
|Dy(x0)| Dj(x0)
p1=p
p=2 21 1
<CAM,n,a,p)|t+ 1] ( Mﬁlpdx) —f Vv|Pdx]|.
|Dyer(x0) D;(x0) |Doyr(x0)| D} _(x0)
This and the second estimate in (4.11) imply that
1
Vv — Vw|Pdx
| Dy (x0) Di.(x0)
(4.16) p1-p
p=2 1 2p)
<CAN M, n,a,p)|t+1r1 ( Iﬁﬁlpdx) .
IDyr(x0)l J b, (xo)
On the other hand, note that with & = u — iip¢ (), we can write
! |AbPdx = A = s (o P
IDyr(x0)l Jpr,(xo) IDir(x0)l Jpp,(x0) i
<C(p) [ [A@ — v)Pdx + AV = Vp+ (o )IPdx
1D (x0)| I 00 1D x0)| I 00 Prrlo)
1 —
+ [A(@p+ (o) — Vpr )P dx
|D/<r(x0)| D,J{r(xo) Dg;(x0) Dy (xo0)
1 _
<C(n,p) [— [A@ = v)[Pdx + [P —Dp+ )|pdx} .
K" Dr(x0)l J Dt (xo) IDE(x0)l bz xo) Dt

Then, by using the Poincaré’s inequality to the first term on the right hand side of the last estimate, we

obtain
1 1/p
( f [Aa|P dx)
|Dyr(x0)I D;(x0)

Ar 1 1/p
il (— Vi — Vvlpdx) +osup o) — ol
kr \ID+(x0)l Jpi(xp)

< C(A,n,p)

x,y€D3(x0)

This last estimate, the first estimate in (4.10), and (4.15) together imply that

1 1/p
Mﬁl”dx) < C(A, p, )A€ + kP
(|Dkr(xo>| D3 (x0) P |

From this last estimate, the estimate (4.16) can be written as

1
|Dr(x0)I Di(x0)

|VV - VW|pdx < C(A7 M, n,a, p)

) Pp1=p)
T+ 70T (/lre' + Kﬁ) R

From this estimate and (4.14), we can further imply that

1
|Dkr(x0)| D}.(x0)

1 € p(p1-p)
|Vv—VW|de§ Ca(A, M,a',p,n) (T+Tﬁ-1[ M +KB] 2p1 )
EKP

Then, we first choose T > 0 such that

Cy(A, M, n,a, p)T = =

(5
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Then, we chose k € (0, 1/3) sufficiently small such that

2p1

E<t (€/2)" ]()

-2

p-2

2C, (A, M, n,a, p)Tr

and then choose €’ € (0, €/2) so small such that

—1

2p)

E’ S%[ (6/2)[) ]P(PIP)

n -2
exr 205 (A, M, n, @, pyrr 1

From these choices, we obtain

1 1/p
( f Vv — lepdx) < €/2.
|Dyr(x0)I D;(x0)

From this, we then use the triangle inequality and the first estimate in (4.10) to derive the estimate

1 1/p
(— |Vu — lepdx) <e
IDyr(x0)l I, (xo)

This completes the proof of the first estimate in (4.9). To prove the second estimate in (4.9), we use triangle
inequality and the assumption in the lemma to see that

1 1/p 1 1/p 1/p
( |Vw|pdx) < ( [Vw — Vulpdx) + ( f IVulpdx)
|Dyr(x0) D;(x0) |Dyr(x0) Di,(x0) |Dyer(x0) D;(x0)

o 1/p
<€e+|—— \VulPdx| < 1+2"P = Cy(n, p).
|D2Kr(x0)| D3, . (x0)

The proof of the lemma is now complete. ]
Now, we can state and prove the following important result, which is the main result of the subsection.

Proposition 4.3. Let A,M > 0,p > 1 be fixed. Then, for every € € (0, 1), there exist sufficiently small
numbers k = k(A, M, p,a,n,€) € (0,1/3) and 6 = 6(e, A\, M, a,n, p) € (0, €) such that the following holds.
Assume that A - D;R X K x R" — R" such that (1.2)-(1.4) and (1.11) hold, and

1 1
—_— [F(O)IPdx + ———— lg(xX)HIPdx’ < 6P,
1Dar(x0)| I (xo) 1B, (xp)l JB;, (x))

for some xo = (x, X,0) € D} and some r € (0,R/4). Then, for every A > 0, if u € Wl’p(D;R) is a weak
solution of (4.1) satisfying

1 1
S VulPdx <1, ——— [VulPdx <1, and [[Au]llgmowsr) < M,
Do)l Jp: (o) Dser 0l Iz (o) O

then there is h € WP (D;rkr /z(xo)) such that the following estimate holds

1/p
1
4.17) S — f V- VhPdx| <€ VAl ) < CAL1 ).
1D7r2(x0)l s, o) o

Proof. For a given € € (0, 1), let
& = min {5o(€/[2Co(n, )], A,n, p), 52(€/28/7)""P), A, M, @, )},

where &g and 6, are the numbers defined in Lemma 2.10, and Lemma 4.2, respectively. Moreover, Co(n, p)
is the number defined in (4.9). Also, let k = x(A, M, p, a, n, €) € (0, 1/3) be the number defined in Lemma
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4.2. We now prove our result with this choice of ¢ and «. From the assumptions we can apply Lemma 4.2
with r replaced by 4r to find w € WHP(D? (xg)), which is the weak solution of (4.8) satisfying

4kr
1 lip €
[D— |Vu - lepdx) < 2—"/1”
4.18) |Daser(x0)l Jpi_(xo) (8/7)

| 1/p
_ |Vw|1’) < Co(n, p).
(|D4Kr(x0) Dayr(x0)

Now, let Ag(x, &) = A(x, ﬁDZ (xo)- &) for all x € D;R and ¢ € R"\ {0}. We then apply Lemma 2.10 with
p = 2«r and some suitable scaling to find a function 7 € W'? (D3, /2(x0)) satisfying

l/p
1
(4.19) —f IVw - VhlPdx| <e€/2, and |[Vhllept () < C(A, 1, p).
|D7Kr/2(-x0)| D;Kr/Z(XO) 3kr

Then, from (4.18), (4.19), and the triangle inequality, we obtain

1 I/p
_ f |Vu — VhlPdx
|D7Kl’/2(x0)| DY (xo)

Tkr[2

1 1/p 1 1/p
<\l f |Vu — lepdx] + (— f [Vw — Vh|Pdx
(|D7kr/2(x0)| D3, »(x0) |D7Kr/2(x0)| D3, »(x0)
1/p
< (8/7y"P ( IVu - lepdx] +e2<e
|Daser(x0)l Iz (xo)
The proof is therefore complete. m]

4.2. Boundary level set estimates. Recall that the Hardy-Littlewood maximal function M(f) is defined
in (2.7). Moreover, if f is defined only in U, we write My(f) = M(fxv), where yy is the characteristic
function of a measurable set U c R". Also recall that B;,(x") is the ball in R*! centered at x’ € R*! and
with radius p > 0. Our first result of this subsection is the following important lemma on the density of the
level sets of |Vu| for a weak solution u of (4.1).

Lemmad.4. Let A >0,M >0, p > 1and a € (0, 1] be fixed, and let € € (0, 1). Then there exist sufficiently
large number N = N(A,n, p) > 1 and two sufficiently small numbers k = (A, M, p,a,n,€) € (0,1/3)
and 6 = 6(e, A, M, p,a,n) € (0, €) such that the following statement holds. Suppose that A : D;R x K x
R*\ {0}) — R”" such that (1.2)—(1.4) and (1.11) hold for some R > 0 and some open interval K C R.
Suppose that u € Wl’p(D;R) is a weak solution of (4.1) satisfying [[Au]lemow;.R) < M with some A > 0. If
y = (.,yn) € D} and p € (0, ko) such that

Dp(y) N {x € D} : Mps (IVul?)(x) < 1}n

N {x = (', x0) € Dy - Mpy (FIP)(x) + M, (8)(x') < 67} # 0,
for kg = min{l,R}K/6, then
(4.20) [{x € Df + Mg (9ul?) > N} 0 D] < D).

Proof. The proof is standard using Proposition 4.3. However, as Proposition 4.3 is stated differently com-
pared to other similar available approximation estimates in the literature, details of the proof of this lemma
is required. For a given € € (0, 1), let ¢ > 0 be sufficiently small to be determined depending only on €, A, n
and p. Then, let k = (A, M, p,a,n,€’) and 6 = 8(¢’, A, M, p,n, @) be the numbers defined in Proposition
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4.3. We prove the lemma with this choice of 6, x. By the assumption, we can find xy = (xz), Xn0) € Dp(y)ﬂD;
such that

4.21) My (IVulP)(xo) < 1 and My (IF1P)(xo) + M, (Ig1")(xp) < 87

Let r = k" 'p € (0, R/6), and we plan to use Proposition 4.3 with this r. Therefore, we need to show that all
conditions in Proposition 4.3 hold. Since p € (0, xp) and « is sufficiently small, we see that

D}, (y) € Di.(x0) € Djp, and  Bj.(y') C B5,(x() C By

From this and (4.21), it follows that

1 D 1 5\"
VulPdx < P50 f \VulPdx < (—) ,
D4l Ipz ) 1D4r(I 1Dsr(x0)l It (xo) 4

and

1
|F|pdx + o oo
D0 o 1By 0N i,
IDs (xo)] 1 1B, (x)l 1

< [FlPdx + — — f lg(x")Pdx’
IDarWI 1Ds-(x0)l I (x0) 1B, ()1 B, (xo)l Iz (x1)

lg(xNIPdx’

n—1

< (Z) MD;R<|Vu|P>(xo>+(§) Mg, (g1P)(xp) < (Z) 5",

Moreover, since p = kr € (1,R/18), we can check that Dgp(y) c Dgp(xo) C D3, and therefore it follows
from (4.21) that

1 1
|VulPdx = [VulPdx
|Dgr (DI Iz, (v IDgo ()l Dy, (v)

Do, (x 1 "
< [Dop(x0)| f VulPdx < (2) .
IDgp I 1D9p(x0)| J Dy, (xo)nD3, 8

Hence, all conditions in Proposition 4.3 are satisfied when taking the scaling u — i@ := u/(5/4)" into
consideration. From this, Lemma 2.1, and our choice of «, §, we can apply Proposition 4.3 for & and then

scale back to « find a function h € W' (sz (v)) satisfying
2

1
|D% 0)] DY, ()
2

o (3Y
Vu - VhlPdx < (e )p(Z) . and  ([Vhll=pg oy < Co(Asn, p).

Let us now denote N = max {2” c?, 2"}, and we will prove (4.20) with this choice of N. To this end, we will
firstly prove that

4.22)  {x€D,() N Dy : Mp: (y(IVu = VAP)@) < € € {x € D) N Dyt : Mz, (Vul”)(x) < NJ.

To prove this statement, let x be a point in the set on the left side of (4.22), and we shall verify that

(4.23) MD;R(IVMII’)(x) <N.
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Let p” > 0 be any number. If p” < 2p, then D,y (x) N D3, C D3,(y) N D3, C D3, and it follows that

2R’
1 1/p 1 l/p
Vu()lPdz| = IVu(z)|Pdz
( |Dp (0| b, onps, IDpr (0] b, )
o
1 1/p 1/p

<|l— [Vu(z) - Vh(z)lPdz|  + IVh(2)IPdz

(le'(X)l Dy (0ND3, () |Dy (x)] DY, ()

1/p
< (MD;p/z(y)ﬂVM - Vhlp)(x)) + VAl oy o) < 2C < NYP.
On the other hand, if p” > 2p, we note that D,(x) N D3, C Dyy(x0) N D, and it follows from this and
(4.21) that
1 |Dayr (x0) 1

Vu(@)Pdz < f Vu@Pdz < 2" < N.
IDp (0 b, b, |Dy (x)| |D§'p,(xo)| DY, (x0)ND3,

Hence, (4.23) is verified and therefore (4.22) is proved. Observe that (4.22) is in fact equivalent to

(4.24) {x € D,(y) N D} : Mpy (VulP)(x) > N} C E := {x € D,(y) N Dj : Mp: (Vi = VAP )(x) > cr).
On the other hand, from the weak type (1,1) estimate of Hardy-Littlewood maximal function, see Lemma
2.11, it is true that
El__ C
1D, ™ CED120)1 I3, 0

Then, by choosing € depending on €, A, n, p such that C(A, n, p)(€')? = €, we obtain |E| < €[D,(y)|. From
this estimate and the definition of E in (4.24), the estimate (4.20) follows and the proof is complete. O

IVu = VhPdz < Ci(A, n, p)(€)P.

Our level set estimate is the following result, which is the main result of the section.

Lemmad.5. Let A >0,M >0, p > 1 and a € (0, 1] be fixed, and let € € (0, 1). Then there exist sufficiently
large number N = N(A,n, p) > 1 and two sufficiently small numbers k = k(A, M, p,a,n, €) € (0,1/3) and
0 = 0(e, A\,M, p,a,n) € (0,€) such that the following statement holds. For some R > 0 and some open
interval K C R, assume that A : D;R XK x (R"\ {0}) = R” such that (1.2)—(1.4) and (1.11) hold. Then, for
any A >0, ifu € Wl’p(D;R) is a weak solution of (4.1) satisfying

(4.25) [[Aullgmops.r) < M, ’{D;E : MD;R(|VM|2) > N}| < €|Dyl,
for kg = min{1, R}x/6, then with €| defined in Lemma 2.13,
(D5 - Mg, (9l > Y|

(4.26) <e [|{D,§ : Mpy, (1Vul?) > 1}|

+ |{x = ) € D : My, (81P)) > 67| + (D + Mg (FPP) > 61’}” .
Proof. Let N, k, 6 be the numbers defined in Lemma 4.4. We plan to apply Lemma 2.13 for

C ={x € D : Mp; (IVul)(x) > N},
and
D ={x € D} : Mpy, (Vul")(x) > 1}
U{x = (', x) € Df : Mps (FIP)(x) + Mg, (Igl)(x') > 7).
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By the second assumption in (4.25), we see that (i) of Lemma 2.13 holds. Moreover, by Lemma 4.4, we
see that (i1) of Lemma 2.13 is satisfied. Therefore, all conditions in Lemma 2.13 hold and (4.26) follows
from Lemma 2.13. O

4.3. Proof of the W'9-regularity estimates on flat domains. From the Lemma 4.5 and an iterating pro-
cedure, we obtain the following lemma

Lemma 4.6. Let A, M, p,a, €,N, 6, ky be as in Lemma 4.5. Also, let A be as in Lemma 4.5. Then, for any
120, ifuewh p(D r) Is a weak solution of (4.1) satisfying

[[ullemowyry < M, and |(Df : Mps (IVul’) > N}| < elDy,

then with €, defined in Lemma 2.13, and for any k € N,
|{D,§ : Mps (IVul? > Nk}| < e’;|{D,; : Mpy (IVul?) > 1}|
(4.27) ko i i
+ " el [P« M, ) > o) + (D = Mg (B > on<T)
i=1

Proof. The proof is based induction on & using the iteration of Lemma 4.5. We skip the proof. One can see,
for example, [37, Lemma 4.10] for details. |

We now can complete the proof of Theorem 1.3.

Proof of Theorem 1.3. For given A >0,M >0, € (0,1] and g > p > 1, let N = N(A, p, n) be the number
defined in Lemma 4.5, and let ¢’ = g¢/p > 1. Let € € (0, 1) be a sufficiently small number and depending
only on A, M, n, p, q such that

eN? =1/2,
where € is defined in Lemma 4.6. With this €, we choose

0=0(e, A\M,p,a,n), k=x(A,M,p,a,n,e), ky=«/6

defined as in Lemma 4.5. Assume that (1.11) holds with this choice of § and we will prove Theorem 1.3.
For A > 0 and R € (0, 1], let u be a weak solution of (4.1) satisfying [[/lu]]BMo(D;,R) < M, and let

(4.28) E = E(A,N) = {D}; : Mp;, (Vul”) > N}.
We assume for a moment that the following extra condition
(4.29) |E| < €Dyl

Let us now consider the sum
S = 3 NTY{Df - Mpg, (Vul?) > N¥)|
k=1

From (4.29), we can apply Lemma 4.6 to obtain

Mg

Zel’D+ Mg, (FP) > oN*1}

+ Z & Dk - M, 1z > (5Nk‘i}‘]
i=1

+i N7 &) | % s Mpg (Vul?) > 1)),
k=1
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By Fubini’s theorem, the above estimate can be rewritten as

S < Z(Nq ) ZNq (k= J>‘ : Mp: (FI?) > 6N f}|

(4.30) + ZN" “D|(Df : Ma, (lgl") > 6N

+§ (Ne) ‘ D} : Mp;, (IVul?) > 1}‘

Observe that
(D7 : Mo, (vl > 1)| < D,
From this, the choice of €, and Lemma 2.12, and (4.30) it follows that

S < C[||MD+ aep )|

+ || My, (g7, ws) * 1Dk |]

LY (DR)

Applying the Lemma 2.12 again we see that

IMos a5, o SC[||MD+ ()| o + Moy, Gs]7y  + 107 |]
By the Lesbegue’s differentiation theorem, we observe that
[Vu(x)|? < MD;R(qulp)(x), aex € Dp.
Moreover, observe that
M, (g7, sy < 2R [ Mg, (g%, @)
Therefore,
Vel e, < € [||MD+ (B[, oy RIMs, 0! +|D,§|].

Then, by Lemma 2.11, it follows
IVullapy) < C [IFllzacog, + RUgl Loz, ) + DRI |

This implies that

(4.31) JC [Vul'dx < C J[ IF(x)qux+JC lg(x)9dx" + 1].
Dy D3y B,

2R

In conclusion, we have proved (4.31) as long as u is a weak solution of (4.1) for all 4 > 0 and (4.29) holds.

We now remove the extra condition (4.29). Assuming that u is a weak solution of (4.1) with some 4 > 0.
Let y > 1 sufficiently large to be determined. Let A’ = Ay > 0, u, = u/y,F, = F/y and g, = g/y. We note
that u, is a weak solution of

(4.32) VA iy, Vi) = div[[F,I’?F,], in D,
(A(x, Xy, Vuy) = [Fy|P°Fy, &) = lgyP~%gy, on Top,
where R
Ax,z,6) = A ¥6) z_,lyé-‘) .
'yl’

Note that by Remark 2.1, A satisfies all (1.2)-(1.4) with the same constants A, p, @. Moreover, it is simple
to check that

[[A]]BMO(D;;,R) = [[Allemowy.r) < 6.
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We denote
Ey = (D} : Mpy (Vu,/) > N},

and we assume without loss of generality that

1 1/p
(4.33) Ko = |VulPdx > 0.
\Darl Jpz,

We claim that we can choose y = CjKy with some sufficiently large constant C;j depending only on A, M,
D, q,n, a such that

(4.34) |Ey| < €lDy,.
If this holds, we can apply (4.31) for u, which is a weak solution of (4.32) to obtain

f Vu, |%dx < C JC
D D

Then, by multiplying this equality with y4, we obtain

q/p
JC [F(o)|%dx + JC lg(x)H9dx" + [JE IVMIP) }
D} B, D}

2R 2R 2R

|Fy(x)|qu+f lgy(x)|9dx’ + 1

T+
2R BZR

[Vulldx < C
Dy

and this is our desired estimate (1.12). The proof of Theorem 1.3 is therefore complete if we can prove
(4.34). To this end, we observe from the definition of E,, and the weak type (1-1) estimate for maximal
function, we see that

(D + My, (Vul?) > Ny

IE,)| Rn
=Cmn)|—
[Dy | (Ko ) |Dog|
C(n,p) ;R\ 1 C(p,n)K} R \n
= (n p)(_>" f IVulPdx < g(_) ,
NyP ‘ko’ |Dagl Jp+ NyP ko

where Kj is defined in (4.33). From this, and since «y = «o(A, M, p,q, @, n), R € (0, 1), we conclude that

E Ko \*
£ sC*(A,M,p,q,a,n)(—O)
| Dy b4

Now, we choose y such that

]1/17

Y =Ko [E_IC*(A, M,p,q,a,n)| = = Cy(A, M, p,q,a,n)Ky

then, it follows
|Ey| < €Dy
This proves (4.34) and completes the proof. O

5. GLOBAL REGULARITY ESTIMATES AND PROOF OF THEOREM 1.1

This section proves Theorem 1.1. The proof is standard using Theorem 1.2, Theorem 1.3, and the
compactness of Q. To be self-contained, we provide most details of the proof in dealing with the boundary
terms. In this section, for any n X n matrix Q, we denote Q" the transposed matrix of Q. We begin with the
following elementary lemma that is needed for the proof.

Lemma 5.1. Assume A : Q X K x (R"\ {0}) = R” such that (1.2)-(1.4) hold on Q X K X (R" \ {0}). Then,
for every n X n rotation matrix Q, and for xy € R", we define

A(x’ <, g) = A(Q(X - X()), <, SQ) : Q*
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Then, A also satisfies (1.2)-(1.4) on Q x K x (R"\ {0}) with the same constant A, a, p, where Q= 0" Q+ xo.
Moreover,

[[ATlgpmo@,pp) = [[AIIBMO@00)-

Proof. Since Q is a rotation matrix, lel = |¢] for all & € R". Therefore, it follows that |A(x, z, & =
[A(Q(x — x0),z,£Q)| for all (x,z,&) € QX K x (R" \ {0}). Moreover, note that

DeA(x,2,€) = DeA(x = x0,2,€Q), ¥ (x,2,6) € QXK X (R"\ {0}).

Hence, it is simple to verify that A satisfies (1.2)-(1.4) with the same constant A, «, p. On the other hand,
since Q is measure-preserving, it is a simple calculation using integration by substitution to check that
[[A]]BMO(Q, 00) = [[AllBMO@©,00)- The proof of the lemma is therefore complete. O

Proof of Theorem 1.1. For given numbers A > 0,M > 0,q > p > 1 and @ € (0, 1], let
(5.1) T = min {8o(A, M. n, p. q). §(C.A, M. n, p. q)/[2Cy]}.

where & is defined in Theorem 1.2, § is defined in Theorem 1.3, and the constants C, = C.(n, p),Co =
Co(A, n, p) are defined in Lemma 5.2 below. We prove Theorem 1.1 with this choice of T.
Step I: In this step, we estimate |Vu| in a neighborhood of 9Q. Consider some xy € 0Q2. By Lemma 5.1, we
can use a translation, and a rotation to assume without loss of generality that xo = 0, and there is a function
@ F;R — R independent our choice of xg such that ¢ € CI(E/ZR), ©0)=0, Vye0)=0,

Qo = {(x'. x) € Byg xR 1 ¢(x) < x, < () + 2R} € Q,  and

o = {(¥,@(x')) € R" : x' € By} € 60,
for some R € (0, 1). Geometrically, the hyperplane {x, = 0} is tangent to 0Q at xo = 0 € 9Q. Then, by the
continuity of V¢ and since V- ¢(0) = 0, we can take R € (0, pp) sufficiently small so that
5.2) V(x| <Y, Vx' €B.

Observe also that the outward normal vector ¥(x) on I'» is

1
5.3) V(x) = ——(Vp(x'), 1), forall x=(x,x,)€ .
( ) = ey (T, =D, forall x= () € Tag

Let us denote
Qo = {x = (', x,) € R": x" € Bjp and o(x") = 2R < x,, < (x") + 2R}.
Then, let ® : QzR - Dogand ¥ : Dyp — Q2R be the homomorphisms defined by

O, xn) = (&, %0 — (X)), PO, y0) = O3y + 00)).

Observe that from (5.2), ¢(0’) = 0, and since Y is sufficiently small we see that ® and ¥ are almost like an
identity map. In particular, from their explicit formulas, we see that

1 0 0 0 0
0 1 0 0 0
5.4 DD(x) = . . . . A,
0 0 0 1 0
=Di1¢p(x') —Drp(x’) —D3p(x’) -+ —Dy1p(x’) 1
and
1 0 0 0 0
0 1 0 0 0
(5.5 DY(y) = . . . .
0 0 0 1 0

Dip(y') Dap(y') D3p(y') -+ Du19(y’) 1
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From the explicit formulas (5.4) and (5.5), it follows that

(5.6) O ="", D¥Y(y) =[DO¥H)]', and det(D¥) = det(DD) = 1.
Moreover, from (5.2), (5.4) and (5.5), we also have
(5.7) IDDIf e,y < 1+ IVl7e S+ 1, ||D‘P||%w(D;R) <n+ Vel <n+ 1.

Now, for each y = (y', y,) € D3y, let us denote

a(y) = u(P(),  20") = 1e(¥(/, 0P ?g(F(,0) /1 + [Ve(y)P, and
G() = [FYO)IP?FE () - [DOF))]".
Moreover, define A : D;R x Kx (R"\ {0}) = R" by
(5.8)  A,2,8) = AY(), 2. EIDDYO)]) - [DDYOD]*, Y (3,2,€) € Dy x KX (R"\ {0)),

where [VO(P(y))]* is the transposed matrix of the matrix [VO(W(y))]. For every ¢ € C(l)(ﬁzR), we denote
$(y) = ¢(¥(y)) for all y € Dyg. Then, note that ¢ € Cj(D2g), and

fB 1807 0O M50 0 NB - 6N 1 + IV Pdly’

Similarly, by writing the solution u in the weak form (2.3) and the solution #& in the weak form (4.2), and
then using integration by substitution for the other terms, we see that & € WLP(D;R) is a weak solution of

div[A(y, A2, V)] div[G], in D3,
(A(y, 20, Vit) - G, 2,)

8 on Tap.
By Lemma 5.2 below, and our choice of Y in (5.1), we see all conditions required in Theorem 1.3 hold for
our equation (5.9). Therefore, it follows from Theorem 1.3 that

20130, 0)dy’ = f
R B)

_ f (P 24(X)P(IS ().

o

5.9

TR = g ||\ p1550 - .
(5.10) IVall oy < C [|||G|p Novs, B 7]+ ||Vu||Lp<DZR>] :
Now, by (5.2) we see that ||[V| L2(Byy) K 1. Then, it follows that
’ ’ ’ / ~ -9
5.11) f 8C0I7dS (x) = f 8GN 1+ V(P ~ g
Tor B Lq(BZR)

2R

On the other hand, observe that by using the substitution y = ®(x) and with (5.6), we have
IIVﬁIIZq(D+) = f IVa(y)lidy = f [Vi(@(x))|?dx = f [Vi(@(x))|?dx.
R D} ¥(D}) fo

Note that with x = W(y) € Qg, y = O(x) € D;R, and a(y) = u(Y(y)), it follows from (5.5) that

IVa)I* = [[DP@CNIVux) = [Vou@) + |[Vee(x') - Vou(x) + Dyu(x)
Again, from (5.2), we see that ||[V¢| L(BS) is sufficiently small, and therefore
IVa(®(x))| ~ [Vu(x)l.

1 .
|G|7T ~ ||Flla(qyp)- From these last two estimates, and

Hence, [Valloog) ~ IVullzsq- Similarly, |
from (5.10)-(5.11), we conclude that

q/p
(5.12) f [Vulldx < C {f [Flidx + f |g(x)|qu (x) + (f |Vu|pdx) l .
Qr(x0) Q oQ Q

L4(D)
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Step II: In this step, we estimate |Vu| in the interior points in Q. Consider a point yg € Q. Let R € (0, pg)
sufficiently small such that Byz(yg) C Q. Then, from our choice of Y’ as in (5.1), we can apply Theorem 1.2

to obtain
q/p
fIqudx+ (f IVulpdx) .
Q Q

Step III: In this step, we combine Step I and Step II to derive our global estimate (1.9). Indeed, because
Qis compact, we can cover it by a family of finite number of balls of two types: balls in Q with centers in
Q and balls with centers on the boundary d€Q2. Because of this, and from (5.12), (5.13), we see that (1.9)
follows. Our proof is therefore complete. O

(5.13) f [Vu(x)|%dx < C
Br(yo)

Next, we state and prove the following fundamental lemma that is used in the above proof.

Lemma 5.2. There exist two constants C. = C.(n,p) > 0 and Cy = Co(A,n, p) > 0 such that the vector
field A defined in (5.8) satisfies the conditions (1.2)-(1.4) on D;R X K x (R"\ {0}) with A replaced by C.A.
Moreover,

(5.14) [[ATlsMowsp < Co(A, n, p)([[ATlBMO@,00 + 196 lIoss, ) )

Proof. The proof that A satifies (1.2)-(1.4) on D; r X Kx (R"\ {0}) with A replaced by C.(n, p)A for some
constant C, follows from some elementary calculation. In this proof, we use the definition of A in (5.8),
the fact that A satisfies (1.2)-(1.4) on Q x K x (R" \ {0}), the estimates (5.2)-(5.4), and the fact that Y is
sufficiently small. We skip the details of this proof.

Next, we prove the estimate (5.14). Note that for each (y,z,£) € Dog X K x (R \ {0}), we can write

A, 2. E[DD(YO))D = AY (D), 2, DO () = In] + &)

Then, by using the mean value theorem, we obtain

A (), z, SIDPYOND = AY D), 2,8) + Ae(Y (), z,m) - [DO(Y(Y)) — I )¢
where A:(¥(y), z,n) is the matrix of partial derivatives of A in &-variable and

(5.15) n = (SLDOC¥O)] + (1 - )1, )¢,

with some s € (0, 1). From this, we then can decompose the vector field A as
(5.16) A©,2,6) =B(,2.6) + D2, 6),

where

B(y,z,8) = A(Y(), 2, {[DOY O] - [DDY () — In]” + Ac(Y (), z,1m) - [DO(Y () — 1n]€,
D(y,z,¢) = A(¥(»), 2, 9).

We now estimate [[B]]BMO(D;R,R) and [[D]]BMO(DER,R) with respect to their definitions in (1.11). Observe
that from the explicit definition of B in (5.17) and the conditions (1.2)-(1.4), we see that

B(,2,8)| < [ACP(), 2, EDD(PG)DIDDOCEY)) — Il + AP (), 7, MIDDOCE)) - I, €]
(5.18) < A[|EP DD g, + Il 2| ID® = Lilly(0zp)
< A[lglP™" Vi + T+ Il 1| IVl sy,

where we have used (5.4) in the last estimate. On the other hand, as T is sufficiently small, it follows from
(5.2) and (5.4) that ||D® — I||~(q,,) << 1. Then, from (5.15), we infer that

(5.17)

1
Sl = Inl < 2I].
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By pluging this last estimate into (5.18), we can find C = C(A, n, p) > 0 such that
B(, 2,6l < CIEP™ Vel ay, ) -

From this and from the definition of the BMO-semi norm of the principal vector fields as in (1.11), we
obtain
(5.19) [[Bllemot k) < 2sup sup |IBC,z,)llpxpr )y < C1(A, 1, P) IVl =, ) »

zeK £eR"\{0) 2k "
for some constant C; = C(A, n, p) > 0. On the other hand, by (5.6) and (5.7), we see that V' : D;R — Qg
is a homomorphism that is measure-preserving. Then, with some standard calculation using (5.6) and (5.7)
and the definition of D in (5.17), we obtain

[[DITemowy.r) < C2(m[[AllBMO@k.R) < C2(M[[A]lBMO©,00)-

One can find in [22, p. 2164 ], for instance, the details of the proof of the above estimate. From the last
estimate, (5.16), and (5.19), we infer that

[[ATlBMoy &) < Co(A, n, p)([[ATIBMO@00) + IVl )

This is our desired estimate (5.14). The proof of the lemma is therefore complete. O
We finally conclude the paper with a few remarks regarding the main results.

Remark 5.3. We would like to point out the following important remarks on Theorem 1.1, Theorem 1.2,
and Theorem 1.3.

(i) We do not require g to have an extension on Q). Moreover, by the conormal boundary condition in
(1.1), and the conditions of the principal vector field A, it can be seen that |Vu| ~ g. Therefore, the
estimates in Theorem 1.1 and Theorem 1.3 seem to be natural and optimal regarding the regularity
for g.

(i1)) When A = 1, Theorem 1.1 provides regularity estimates for weak solutions of (1.1) provided that
u € BMO with M = [[u]llgmo(Q.po)- If u is assumed to be in VMO, the Sarason’s space of functions
of vanishing mean oscillation defined in [39], then the condition [[Au]lgmo@,py) < M holds by
taking M = 1 and py is sufficiently small. This regularity condition on u is automatically satisfied
if p=n.

(iii) It is well-known from [33] that the smallness conditions (1.8), (1.10), and (1.11) on [[A]lsmo are
necessary. Moreover, if A is assumed to satisfy the Sarason’s VMO vanishing mean oscillation in
x-variable (see [1,8, 14, 32]), then (1.8), (1.10), and (1.11) hold for any given M and g by choosing
R, po sufficiently small.
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