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1 Introduction

The main purpose of this work is to study obstacle problems and superharmonic
functions related to partial differential equations with nonstandard growth condi-
tions. The equation we have in mind is

(1) div(p(x)IVulP¥~?vu) = 0,
where p(-) is a measurable function such that

1< ir}gc p(x) < p(x) < sup p(x) < co.
XeRN xRN

Roughly speaking, a solution to the obstacle problem is a minimal supersolution of
equation (1); Equation (1) is the Euler—Lagrange equation of the variational integral

f |VulP™ dx.

Furthermore, if p(-) is constant we have the standard p-Laplace equation and p-
Dirichlet integral.

In recent years there has been a growing interest in nonlinear equations with non-
standard growth, which are related in a natural way to spaces LP0) with variable
exponent. The first investigations of such problems were by the Italian school and
had as their starting point the calculus of variations, see, e.g., [1,22]. Recently,
several authors have approached the same problem more in the spirit of nonlinear
differential equations, e.g. in [3,5,8,9,12,13]. The latter approach is also taken in
this article. An overview of the development of the variable exponent theory can be
found in [7], along with an extensive bibliography on the subject.

This paper is divided into seven sections. After recalling some basic facts about
variable exponent spaces in Section 2, we move on to elementary properties of
(weak) solutions and supersolutions of equation (1). These results in Section 3 fol-
low from the same proofs as in the fixed exponent case, hence, the proofs are not
included here. We also introduce the obstacle problem, apparently for the first time
in the nonstandard growth case. The real work begins in Section 4. We use a recent
version of the Moser iteration technique, see [13], to derive a Harnack estimate
for solutions of the obstacle problem. This allows us to prove that the solution of
the obstacle problem with continuous obstacle is itself continuous. In Section 5
we study the limiting behaviour of sequences of supersolutions. We are able to
recover classical results for increasing and locally bounded sequences, uniformly
convergent sequences and solutions of obstacle problems. In Section 6 we intro-
duce superharmonic functions based on the comparison principle, and show that
the relationship between supersolutions and superharmonic functions is the same
as in the classical case. Finally, in Section 7 we study integrability properties of



superharmonic functions. This part of the theory differs from the constant exponent
case since a stronger finiteness assumption is necessary to establish integrability.

2 Preliminaries

A measurable function p: R" — (1, o) is called a variable exponent, and we de-
note for A c R"
Pa=supp(x), pa=infp(x), p"=supp(x), p~ = inf p(x).
xeA Xe xeR" xe
Throughout the paper it isassumed that 1 < p~ < p* < 0.

Let Q be an open subset of R",n > 2. The variable exponent Lebesgue space
LPO(Q) consists of all measurable functions u defined on Q for which

flu(x)lp(x) dx < oo.
Q

The Luxemburg norm on this space is defined as

ullpey = inf{1>0: f

Q

p(x)

M xsl}.

A

Equipped with this norm LP0(Q) is a Banach space. The variable exponent Lebesgue
space is a special case of an Orlicz-Musielak space studied in [23]. For a con-
stant function p the variable exponent Lebesgue space coincides with the standard
Lebesgue space.

The variable exponent Sobolev space WP (Q) consists of functions u € LPO(Q)
whose distributional gradient Vu exists almost everywhere and belongs to LPO(Q).
The variable exponent Sobolev space WP0)(Q) is a Banach space with the norm

lUlle,py = llullpey + 1VUll)-
For basic results on variable exponent spaces we refer to [21].

An interesting feature of variable exponent Sobolev spaces is that smooth functions
need not to be dense. This was observed by Zhikov in connection with Lavrentiev
phenomenon, see [25]. However, when the exponent satisfies a logarithmic Holder
continuity property, or briefly “p is log-Holder continuous”, then the maximal op-
erator is bounded and consequently smooth functions are dense, see [17,24]. Recall
that the log-Ho6lder condition means that there is a constant C > 0 such that

C
IPX) = PO < e =3p



for all x,y € Q with [x —y| < 1/2. The exponent p is log-Hélder continuous in an
open set Q if and only if there exists a constant C > 0 such that

|B|p§—p§ <C

for every ball B c Q, [6]. Under this condition smooth functions are dense in vari-
able exponent Sobolev spaces and there is no confusion in defining the Sobolev
space with zero boundary values, Wé’p(')(Q), as the completion of C3'(Q2) with re-
spect to the norm |[ul|1, ., [10].

In this work we do not study variable exponent spaces themselves, but rather related
differential equations. For our purposes, the most important facts about the variable
exponent Lebesgue spaces are the following: If E is a measurable set with a finite
measure, p and g are variable exponents satisfying g(x) < p(x) for almost every x €
E, then LPY(E) embeds continuously into L9(E) and the norm of the embedding
cannot exceed 1 + |E|. In particular this implies that every function u € WPO(Q)

also belongs to WIT)’CPEZ(Q) and to W1Ps(B), where B c Q is an open ball. We use also
a variable exponent version of Holder’s inequality:

f fgdx < Clifllpel9llp s
Q

where the constant C depends only on p~ and p*. Here 1/p(x) + 1/p’(x) = 1 for
every X. For all these facts we refer to [21].

In the rest of this article we use the convention that Q c IR" is an open and bounded
set, B = B(x, r) is an open ball and p is log-Hélder continuous exponent in Q with
l<p <p*<oco.

We end this section by recalling that f, = max{f,0}and f_ = min{f, 0}. Unless oth-
erwise stated, by a continuous function we mean a real-valued continuous function,
whereas a semicontinuous function is allowed to be extended real-valued, i.e. to
take values in the extended real line [—co, oo]. The letter C denotes various positive
constants whose exact values are unimportant and may vary with each usage.

3 Basic properties of solutions

We say that a function u € Wlf)’cp(')(Q) is a (weak) supersolution (of equation (1)) in
Q, if
(2) f p(X)|Vu|P¥=2Vu - Ve dx > 0

Q

for every non-negative test function ¢ € C3°(€2). A function u is a subsolution in
Q if —u is a supersolution in Q, and a solution in Q if it is both a super- and a



subsolution in Q.

The dual of LPY(Q) is the space LP)(Q) obtained by conjugating the exponent
pointwise. This together with our definition of Wg’p(')(Q) as the completion of

Ce () implies that we can also test with functions ¢ € WP (Q).

Existence of solutions has been discussed in [9,12,16]. Under our conditions on p,
every solution is locally Holder continuous, see [2,3,8].

Let us present a simple example. Consider the one-dimensional case on the interval
[0, 1] with exponent p = 3x10.1/21+2x[1/2,15- This is a modified version of an example
presented in [11]. The question is: When is the linear function u(x) = ax, a > 0,
a supersolution? Let ¢ be a non-negative smooth test function with zero boundary
values. Then

1 1/2 1
f p()|u’[PP=2u’ ¢’ dx = f 3a¢’ dx + f 2a¢’ dx
0 0 1

/2
= 3a%(¢(1/2) — ¢(0)) + 2a(¢(1) — ¢(1/2))
= (3a-2)a¢(1/2).

Since ¢(1/2) > 0, we see that u is a supersolution if a > 2/3, and a subsolution if
a < 2/3. This is at variance with the constant exponent case, where it is trivial to
see that the linear function is always a solution.

Let ¥ : Q — [—o0, ) be a function, called an obstacle; w € W-PO(Q) is a function
which gives the boundary values. Define

Kyw(Q) = (U e WEPI(Q): u—w e WSP(Q),u > yae. inQ).

We say that a function u € K, ,(€2) is a solution of the obstacle problem %, () if
f p(X)|VulP®=2vy . V(v —u)dx > 0
Q

for every v e K, w(Q).

All the basic properties of solutions of the obstacle problem follow as in [15, Sec-
tion 3]. This is based on the fact that the function A(x, &) = [£|P¥-2¢ satisfies the
relevant properties (3.4)—(3.6) of [15, p. 56]. Note, in particular, that the following
condition holds

(AX, &) = A%, £2)) - (1 - €2) 2 0

whenever &1, &, € R".

A function u € K, ,(€?) is a solution of the obstacle problem if and only if it is a
minimizer of the Dirichlet energy integral among the functions in K, (€2). This is
shown in the usual way, but using Young’s inequality directly rather than Holder’s.



Explicitly, if u € K, w(€2) is a solution of the obstacle problem, then

f p(x)|Vu|P™ dx < f p(X)|VulP®-1|vy| dx
Q Q
1 () 4, 1 ()
sfgp(x)(p,(x)Wulp + L |vvPX) dx

= f(p(X) - 1)|Vu|p(x) + |VV|D(X) dx
Q

for every v e K, w(€2). Moving all the terms with u to the left-hand-side, we see that
u is a minimizer. Suppose next that u € %, is a minimizer and let v e %, w(€).
Since K, w(€) is convex, we have u + (v — u) € K, w(Q2) for each £ € [0, 1]. This
implies

1
f —(|Vu +&V(v—u)|P¥ - |Vu|p(x)) dx >0
o€

for each € € [0, 1]. Letting € — 0 gives
f p(X)|VulP®-2vy . V(v — u)dx > 0.
Q

Thus u is a solution of the obstacle problem %K, ().

Since solutions of the obstacle problem are minimizers of the Dirichlet energy in-
tegral, existence and unigueness follow provided that the boundary value function
w is bounded or p is, for instance, continuous, see [12,16].

Ifu e K,w() and ¢ € C3(Q) is non-negative, then u + ¢ € K, w(2). Thus it
directly follows that every solution of the obstacle problem is a supersolution.

The proofs of the following theorems are similar to the corresponding proofs on
pp. 61-62 in [15], and are not repeated here.

Theorem 1 Let u € K, () be a solution of the obstacle problem. If v € W1PO(Q)
is a supersolution in Q such that min{u, v} € K, «(Q), thenv > u a.e. in Q.

Theorem 2 If u and v are two supersolutions, then min{u, v} is also a supersolu-
tion.

Theorem 3 Let u € K, () be a solution of the obstacle problem. Then

u < esssup max{y(x), w(x)}.
XeQ

If u is a solution with boundary values w, then

essinf w < u < esssup w.
Q Q



We say that u > 0 on 9Q in the Sobolev sense, if min{u, 0} € Wé’p(')(Q). Similarly
u > vondQ in the Sobolev sense if min{u —v, 0} € Wé’p(')(Q).

Lemma 4 Let u be a supersolution and v a subsolution such that u > v on 9Q in
the Sobolev sense. Thenu > v a.e. in Q.

Theorem 5 Let u € K, ,(€2) be a solution of the obstacle problem and let D c Q
be open. If there is a subsolution v in D with < v < ua.e. in D, then u is a solution
in D.

4 Harnack estimates and regularity of solutions of the obstacle problem

In this section we prove Harnack type estimates for solutions of the obstacle prob-
lem and show that a solution of the obstacle problem is continuous provided the
obstacle itself is continuous.

Lemma 6 (Caccioppoli type estimate) Assume u is a solution of the obstacle prob-

lem %, w(€2) with a non-positive obstacle . Let B € Q, R > 0 and n € C;(B) with
0<n<1Then

f (uy +R)"|Vu,[PepPedx < C f ((uy +R)"P% + (u, + R)"*PX V[P dx

B B

holds for every y > 0. Here the constant C depends only on p~ and p*.

Proof: We want to test with the function u — ¢ where ¢ = u,nPs. This is clearly

above the non-positive obstacle ¢ and has the same boundary values as u, thus, it is
enough to show that ¢ € WPO(Q). Since

Vol < [p°2Vu, + U, pin®Vn| < [Vul + Clu.],
we observe that |[V¢| € LPO(Q), and ¢ € LPO(Q), so u — ¢ is a valid test function.
Since u — ¢ € K, u(€2), we find
0< fg p(X)|VulP®-2vy . V(-¢) dx
= —fQ p(X)|VUlP¥2Vu - (nPeVu, + u, pinPe~tVn) dx
=~ [ P00 dx— [ pOowUP 2y, pig 9 - T

This implies that

@A) Ps f VU, [P¥nPe dx < pg f p(X)|Vu, [P¥tu,nPe~t vy  dx.
Q Q



We denote the right hand side of (3) by I.

By Young’s inequality we obtain
| < pg f 2O, [T 1 o P gy -,y g
Q p’(X)
< pget P f upd|Vy[PnPe=P) dx + pi(pg — 1)e f [V, P9nPs dx.
Q Q
Combining this with the inequality (3) we have
Ps f IVu, [P9pPidx < phe' P f B VPP P9 dix
(4) Q Q
 pa(ps - De [ 170, PP
Q

Choosing & = min {1, pg/2pg(pg — 1)} we can absorb the last term in (4) in the left
hand side. We obtain

+ + -1
(®) f [Vu. PP dx < z%(z%(pg -1)+ 1) f uP® vy |P dx.
Q B

B B
For every vy > 0 we have

f Us + R VU, [P¥pPs dx = y f (t+R)1 f IVu, [P¥nPs dx dt
Q 0 {xeQ:u(x)>t}

=y f (t+R)1 f IV(u — 1), |P¥nPs dx dt.
0 {XeQ:u(x)>t}

Since u is a solution of the obstacle problem %, , u —t is a solution of the obstacle
problem K,,_ . Hence, by inequality (5), we have

f lu. + RPVu. P dx < Cy f (t+Ry f 19U = 1), 1P V71P dx
Q 0 {xeQ:u(x)>t)
<Cy f (t+R)* f lu, + RIPM|VPY dx
0 {xeQ:u(x)>t}

=C f |u, + R[PXY|v5|PX dx,
Q

The inequality ||fgPs|l .2 < [[fll.z + 9P|z, [2, Proposition 1.1], with g = |Vu,|

and f = (u, + R)"" yields the result. 0

We also need a Caccioppoli type estimate for the negative parts of supersolutions.

Lemma 7 Assume u is a supersolution in Q. Let B € Q and n € C3'(B) with



0 <75 < 1. Then we have

f V- dx < C f [PV P dx.
B B

Here the constant C depends only on pg and pg.

Proof: We will test the supersolution u by the non-negative function —u_nPe. We
find that

0< f p(X)|VulP¥=2Vu - V(~u_;Pe) dx
Q
B _f P()IVUPM2Vu - (PeVu_ + u_pgnPeVn) dx
Q

= - f P(X)IVu_[P¥7P% dx — f POYIVUIP2u_pgnPs VU - Vi dx.
Q Q

This implies

Ps f Vu_P¥pPs dx < pg f PO)IVU_ PR~ Hu_ [PV dx.
Q Q

This inequality is similar to inequality (3), hence, the rest of the proof mimics the
proof of Lemma 6. Details are left to the reader. O

We define v,(x) = u,(x) + r for0 < r <R and

1/
@(f,q,E):(JCEfqu) y

Lemma 8 Assume u is a solution of the obstacle problem %, ,(©2) with a non-
positive obstacle . Let 0 < p < r < R. Then the inequality

q’(pgR—pBR))l/ (@8)

n
® (V“ n— L9'S(BR)

T\ Pbe/B
B.8) < CE) @ p (2 vl

r

Peg/B
’ (—) (D(Vr, qﬁ, Br)

r-p

holds for any 8 > pg, 1 < g < npg/(n—1)and s > pg. — pg.. The constant C
depends only on n, s, pg_, pg. and log-Hélder constant of p.

Proof: Lemma 6 with y = g — pg_implies that

(6) f v, P VU, [PepPi dx < C f (VF o P PP w00y i

By By



We choose 7 € C3°(By) sothat0 < < 1,7 =11inB,and |Vy < C/(r — p). By the
log-Holder continuity of p we obtain

pEr _ r pEr
(7) V¥ < Cr P(X)( ) < Cr P (—) :
r-p r-p

Using inequality (6) with this choice of n for the second inequality, we obtain
JC V(P P/ Por ) Po lx
Br

|,B|'°Br\/6 o |y |Pe P dx+CJC VEnPe: ~Par | V| Per dlx

By By

SCW|pér f(\ﬁ Br pB +\ﬁ pBr p()lv |p(X))dX+Cf Vﬂ pBr pBT|VT]|pBT dX

By

<C(l+ w|)par(f VP dx 4 Jf Vet p()|Vn|p(X)dx+JC V|| Pe dx).
B B B

r r

. . . . vq .
Now our goal is to estimate each integral in the brackets by (fBr v dx) ? Since

vr_pér < r P, we have for the first integral by Holder’s inequality

i 1/q
]C V. e dx < r P (JE v?"dx) :
, B,

For the second integral we estimate by (7), Holder’s inequality and [13, Lemma
3.7] that

VP P g9 g
B
Ps _
' ~Pg, +P(X)
\/f . dx

Br

PE, _ o 1/q
_ r v (D(X)—
< CrPe | — (JC vy pBr)dx) (JC v‘ﬁﬁdx)
r-p B B

) r P&, L g 1/q
<CrPer | — ( (1+vr)‘“pBr"°Br)dx) (JC V?de)
By Br
Pg,

’ 1/q
R q (pBr pBr /q qB
— (l+||vr||qu(B) dx) rvr dx| .
Py , g 1/q
- r R q'(Pg,—Pg
~Pg, Br TBR a8
sCri = (2 VRl s g dx) (JCB i dx) '

Finally, for the third integral we have by Hélder’s inequality

_ e 1/q
]C Ve[Vn|Per dx < CrPer | —— JC v¥dx| .
' r-p By

10

< Cr P

_.‘
I
S

< CrPs




Combining these estimates gives us that
JC V(7 PP P
Br

: q@s-pe )\ [ 1\ v
< C(1+pB)Pe= (2 + ||vR||Lq,S(B§R) BR ) r~Per (—r —p) (JC v dx) :

Using the Sobolev inequality (1 < a < )

(n-1)/an
( | £ dx)
Br

1/a
< Cr( |Vf|adx) ,

Br

with f = vipand a = pg_gives

(n-1)/n n-1 _ npg, /(n-1) (n-1)/n
(f V{?n/(n_l) dx) < C(E) (f (\/f/pBrrlpEr/pBr) 8 dx)
B, Y By
r\~-1 _ \ﬁ/pé 0= \ (D=
<C(%) v f w4 g e dx
P Br

ry\"+ " ¢, -Pe)\YT [ T\ v
_ p BrR PFBR a8
< C(p) (1 + ) (2 + VRl ) = ]C v¥dx|

This is the desired result. 0

Theorem 9 Assume u is a solution of the obstacle problem %, ,(€2) with a non-
positive obstacle ¢, 0 < p < r < dist(x,0Q),1 <gq<n/(n—-1)and s > pg — pg -
Then for any t > 0 we have

C 1/t
esssupu,(x) <C (L) (]C |u+(x)|tdx) +Cr,
r-p B(x,r)

XeB(x,p)

where the constant C depends only onn, t, s, p~, p* and log-Hdélder constant of p
and the LYS(B,) norm of u.

Since the exponent p(-) is uniformly continuous, we can choose for example q’s =
P, by using balls that are small enough. Thus the constant in the above estimate is
finite in a scale that depends only on p(-), not on u. We will also use this observation
in the proof of Theorem 16.

Proof: Forj=0,1,2,...wewriter; = p+27/(r—p)and &, = (ﬁ)jqur. Lemma
8 yields

. L r Pe, /4
D(Vr, &j41, Br,.,) < CHEI(L + &)Par /e (r . ) D(vr, &, Br))-
7l

11



By iterating this inequality, we have

(o0

) pBr/fj
esssup v (x) < 1—[ [Cl/fi (L + &j)Parléi (Zlé) ]<I>(Vr, dpg,» Br)

xeB, j=0

00 pBr

207 9 X0 Ji?r oy P, /€]
<CH§2 i — d)(vr,qu,B)]_[(Hf)Bf g
r—p i=0

We note that the exponents of C, 2 and r/(r — p) are all convergent series.

We estimate the remaining product by using the fact that & > 1 when j > jo and
& < 1when j < jo for some jo, so that

® io P& ©  Pg
[ [0+ gy < 250 (2P 50

=0

pBr an-1)
o I(952)’
yio Py ¥ n apg, ~i=io+l
<210<‘J(2qp)“0+1<‘1( )

q(n - 1)

; (n—l)q)l

< (2qpg,) Toprr( n )%Zio]( "
j _
q(n - 1)

Since the series in the above estimates are convergent by the root test, we obtain
forsome ¢ > 0

3
8) eSSSUpvr(x)<C( rp) O(Vr, gpg,. Br).

XeB,

By the Sobolev imbedding, the right hand side of (8) is finite since 1 < g < n/(n —
1).

Using (8) and [15, Lemma 3.38] with exponents o and qpg , we find

xeB,

C
ess sup Vi (x) <C( rp) d(v,,t,By)

for 0 <t < qpg . Here C depends on n, t, g and pg as well as C and ¢ in (8). For
t > qpg, the inequality follows by Holder’s inequality. This completes the proof. o

Every solution of the obstacle problem is a supersolution. Hence we obtain by [13,
Theorem 3.15] that there exists a constant ¢ > 0 so that

1/qo
(]C uqodx) < C(es%inf u(x) + R).
Bar R

Here the constant C depends on n, p, g and the LYS(B4g)-norm of u (s > pg — pg)-

12



Next we study the continuity of solutions of the obstacle problem, adapting the
proof from the fixed exponent case, [15, Theorem 3.67].

Theorem 10 Let y: Q — [—c0, o) be continuous. Then the solution u of the ob-
stacle problem %, .(Q) is continuous. Moreover, u is a solution in the open set

{x € Q:u(x) > y(x)}.

Proof: First, recall that the solution of the obstacle problem is a supersolution in
Q. Hence, there is a lower semicontinuous function u* defined in Q by

u*(x) = essliminfu(y)
y—X

such that u*(x) = u(x) for almost every x € Q, see [13, Theorem 4.1]. For simplicity
we denote the lower semicontinuous representative again by u. We need to prove
that

9) ess limsup u(y) < u(x)

y—X

for every x € Q.
Since u € K, w(€2) we have that

u(x) = ess )I/me infu(y) > ess ;TQ infy(y) = w(X)
for every x € Q, as the obstacle  is continuous.

Theorem 9 yields that esssupg U < oo for every Br with 2R < dist(x, 0Q2), and
we observe that supg, ¥ < oo. Fix & > 0 and choose Br = B(x,R) so that 2R <
dist(x, 0Q2) and

supy < u(x) +& and iQf u>u(x) —e.
Br R
Theorem 9 implies that

esssup(u — (u(x) + &)) < esssup(u — (u(x) + &),

By Br

<C (u=(u(x)+¢),dy+Cr

Bor

<C T (u-=min{u,u(x) + &})dy + Cr

Bor

foreveryr <R < %dist(x, 0Q2). Moreover, we have that

min{u(y), u(x) + &} > min{igf u,u(x) + &} = u(x) — e
for every y € B,,. Hence

(u—min{u,u(x) + g})dy < JC u(y) dy — u(x) + .

Bor Bor

13



Since u is (locally) bounded above, we obtain as in the proof of [13, Theorem 4.1]
that

r—0

lim Ji(x,zr) u(y) dy = u(x)

for every x € Q. Altogether, the estimates above imply that

esslimsupu(y) = Iirrg) ess sup u(y)
— Br

y—X r

SU(x)+s+CIim]C u(y)dy + Climr — Cu(x) + Ce
B(x.2r) r—0

r—0
from which (9) follows by letting £ — 0*.

The second assertion follows from Theorem 5, see [15, Theorem 3.67] for the proof.
|

5 Convergence theorems

This section is devoted to convergence properties of both supersolutions and solu-
tions of the obstacle problem. Note that supersolutions are locally bounded from
below. This is true because subsolutions are locally bounded from above, which
can be seen from the proof of [2, Theorem 1].

Theorem 11 Assume (u;) is an increasing sequence of supersolutions in Q and that
u = limu; is locally bounded. Then u is a supersolution in Q.

|1—00

Proof: Fix opensets D € G € Q. Since u is locally bounded, we may assume that
u < 0in G. Since the sequence is increasing and u, is locally bounded from below
in Q, we find that —co < infgu; < u; < 0in G. It follows from the Caccioppoli
estimate, Lemma 7, that the sequence Vu; is uniformly bounded in LPO(G). By
reflexivity there is a subsequence (u;) such that u; — u € WPO(G) weakly in

WLPO(G).

Choose 7 € C3’(G) sothat0 <y < landn = 1in D. Using ¢; = n(u — u;) as a
non-negative test function for the supersolution u; in G, we obtain

0< f pP(X)|Vu;[PP-2Vy; - Vb dx
G

= f p(X)|Vu;[PP=2(u — u;)Vu; - Vndx + f pP(X)|Vu; PP ~2pVu; - (Vu — Vu;) dx.
G G

14



This and the variable exponent Holder inequality imply that

- f p(X)IVu[PX=2pVuy; - (Vu - Vu;) dx < p* f lu — Ui||Vu; | PO V| dx
G G

< Cp” sup[Valllu ~ UillLwoa)| IVUIPY o g)-

Since (|Vui|) is uniformly bounded in LPO(G), we find that the last term on the
right hand side is bounded. Using (2Ju] + 1)P" as a majorant, we find, by the do-
minated convergence theorem, that ||u — Uill ey — 0 as i — co. Moreover, since
p(X)|VulP¥=2pVu e LPO(G), weak convergence implies that

f p(X)|Vu|PX¥=2pVu - (Vu — Vu;) dx — 0.
G
Adding these estimates gives that
f p(x) (|Vu|p(x)‘2Vu - |Vui|p(x)‘2Vui) - (Vu = Vu)pdx — 0.
G

But the integrand is non-negative, so we conclude, for a suitable subsequence, still
denoted (u;), that

(IVulPX 290 - [V P92V ) - (Vu = V) — 0

almost everywhere in G. Since 5 = 1 in D, we conclude that Vu; — Vu almost
everywhere in this set.

Since the sequence (Vu;) is uniformly bounded in LPO(G), the sequence [Vu;[P¥-2Vy;
is uniformly bounded in LP©)(G). Therefore we find a subsequence, denoted still
by u;, which converges weakly in LP)(G). But the weak limit must coincide with
the pointwise limit, hence

POYIVUIPY2VU; — p(x)IVulP¥-2vu

weakly in LPO(D). Now let ¢ be a smooth test function with support in D. Then
0< [ POV 25U - T dx = [ pOOIT (I 2T () - T 0¥

= [ POOTUI 2V - Ty = [ PO ETU() - T dx
Hence u is a supersolution, and the proof is completed. o

Theorem 12 Assume (u;) is a decreasing and locally bounded sequence of super-
solutions in Q. Then u = lim u; is a supersolution in Q.

|—00
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Proof: As in the proof of Theorem 11 it follows that u € Wlfj’cp(')(Q). Pick an open
set D € Q, and let v be the solution of the obstacle problem %, y(D). Thenv > u
and Theorem 1 implies v < u; for each i. Thus v = u almost everywhere in D and
therefore u is a supersolution in Q. O

Corollary 13 Assume (u;) is a sequence of continuous solutions in © such that
u; — u locally uniformly in Q. Then u is a solution in Q.

Proof: LetD € G € Q. Now u; — u uniformly in G and thus u is continuous in G.
For every j = 3,4, ... we choose i so that

i-3
sup Juj; —uf < J7%.
D

We write v; = u;; — 1/]. Now (v;) is an increasing sequence converging pointwise
in D. Since u is continuous in G, it is bounded in D and thus by Theorem 11 itis a
supersolution. By Theorem 12 we find that —u is a supersolution and hence u is a
solution in Q. O

The following theorem can be proved in a similar fashion as when p is constant,
[15, Theorem 3.79].

Theorem 14 Assume (i) is a decreasing sequence in WPO(Q) such that y; — v
in WLPO(Q). Let u; € WEPO(Q) be a solution of the obstacle problem %, ().
Then the sequence (u;) is decreasing and the limit function u = lim u; is a solution

of the obstacle problem %, w(€). o

Theorem 15 Assume (i) and (u;) are increasing sequences of functions in Q such
that y; —  in WHPO(Q) and u; € WHPO(Q) is a solution of the obstacle problem
Kyiu (€2). Then the limit function u = lim u; is the solution of the obstacle problem

|—00

K,u(Q) provided that u € WLPO(Q).

Proof: Minor modifications to the proof of Theorem 11 imply that u is a superso-
lution. Let v be the solution of the obstacle problem %, ,(€2). Since u is a superso-
lution it follows by Theorem 1 that u > v in Q. Theorem 1 also implies that v > u;
in Q, and hence v > u in Q. Therefore u = v, and the proof is complete. O

Theorem 16 (Harnack’s Principle) Let (h;) be an increasing sequence of solu-
tions and set h = lim;_ ., h;. If h € L}OC(Q) for some t > 0, then h is a solution.

Proof: We see by a partition of unity argument that being a solution is a local
property in the sense that h is a solution if for each point x € Q there is a ball
B = B(x,r) such that h is a solution in B. Choosing a small enough radius we can
assume that the Harnack inequality holds for the functions h; in B with a constant
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independent of j since h € L () [13, Theorem 3.17]. This implies that the func-
tions h; are equicontinuous, and using the Arzela—Ascoli theorem we can assume
that they converge locally uniformly. Now Corollary 13 implies that h is a solution.

O

6 Supersolutions and the comparison principle

In this section, we prove that functions for which the comparison principle holds
are monotone limits of supersolutions.

We say that a function u : Q — (—o0, o] is superharmonic in Q if

(1) uis lower semicontinuous,

(2) u s finite almost everywhere and

(3) The comparison principle holds: Let D € Q be an open set. If h is a solution
in D, continuous in D and u > h on 4D, then u > h in D.

Further, we say that u has the truncation property if

(1) uis finite almost everywhere, and
(2) min{u, A} is a supersolution for all 2 € R.

Theorem 17 Let u be a supersolution in Q with the property

(10) u(x) = essliminfu(y)
y—X
for all x € Q. Then u is superharmonic.

Proof: Note first that u is locally bounded below as a supersolution (see the be-
ginning of Section 5), lower semicontinuous by (10) and finite almost everywhere
since u € WPO(Q).

To establish the comparison principle, let D € Q be open, assume that h is a solution
in D and continuous in D such that u > h on 9D and take & > 0. For any open set
G € D, suchthatu + & > hin D\ G, the function min{u + & — h, 0} is compactly
supported in G since the set {u—h < —&} is closed by the lower semicontinuity of u.
By Lemma 4, u+¢& > h almost everywhere in G, and then also in D. By assumption
(10), u + &£ > h everywhere in D, and letting £ — 0 completes the proof. O

Corollary 18 For a supersolution u there is a superharmonic function v such that
u = v almost everywhere.

Proof: Combine the above result with [13, Theorem 4.1]. O

17



Corollary 19 For a function u which has the truncation property there is a super-
harmonic function v such that u = v almost everywhere.

Proof: By [13, Theorem 4.1] there is a function v with property (10) such thatu = v
almost everywhere. By Theorem 17 the comparison principle holds for min{v, A}
since the truncations of v are supersolutions with property (10). This implies that
the comparison principle holds for v. o

We can easily modify a well-known example to show that the class of superhar-
monic functions is not the same as the class of supersolutions. For this example, let
p be a radial function in the open unit ball B = B(0, 1) with values strictly between
1andn. Then )
v(x) = | (p(r)r*t) YO dr

I
defines a superharmonic function in B, which is solution in B \ {0}, but not a super-
solution in B.

Let us verify these claims. We first note that the gradient of v is locally bounded in
B \ {0}, so that v belongs to Wl’p(')(B \ {0}). We easily calculate that

loc

_ X
V() = (PO

for x # 0. Thus we find that

div (IVV()|"®2Vv(x)) = div(%) -0,

so that v is even a strong solution in B\ {0}.
Since p < nin a neighborhood of the origin, we see that
V(1P = (p(IXI™ ) P > e,

Thus it follows that v ¢ W,t’f(')(B), and so v is not a supersolution in B. From what
has been said before, it is clear that max{v, A} is a supersolution for all A > 0. Thus
it follows from Corollary 19 that v is superharmonic in B.

Next we show that superharmonic functions can be approximated (locally) from
below by continuous supersolutions. Moreover, these supersolutions are superhar-
monic due to the previous results.

Theorem 20 Let u be a superharmonic function in Q and D € Q an open set.
Then there is an increasing sequence of continuous supersolutions (u;) in D such
that u = lim;_,, u; everywhere in D. Moreover, the functions u; are superharmonic
in D.
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Proof: Let D € Q be open. Since u is lower semicontinuous in Q, there is an
increasing sequence of smooth functions () in Q such that u = lim;_. y; every-
where in D.

Let u; € Ky, 4,(D). Each u; is a supersolution and by Theorem 10 the functions u;
are continuous in D and the sets A; = {x € Q : ui(X) > ¥;(x)} are open for every
i=12,...

Since min{u;, Ui;1} € Ky, 4,(D) and min{u;, ui,1} is a supersolution in D (Theorem 2),
we obtain by Theorem 1 and the continuity of the functions u; that u; < u;,; every-
where in D. Hence the sequence (u;) is increasing.

By Theorem 10 each u; is a solution in A;. Since y; and u; are continuous in A; we
have y; = u; on dA;. Since ¢; < u, the comparison principle yields u; < uin A;.

Since u; = ¢; <uin D\ A, it follows that u; < uin D. Thus

u=Ilimy; <limu; <u
|—00

|1—00

everywhere in Q.

Every u; is superharmonic by Theorem 17 and the proof is complete. O

Corollary 21 Locally bounded superharmonic functions are supersolutions.

Proof: For a superharmonic function u there is an increasing sequence (u;) of su-
persolutions such that u = limu; by Theorem 20. Thus u is a supersolution by
Theorem 11. O

Corollary 22 Superharmonic functions have the truncation property.

Proof: Let A € R. The comparison principle holds for min{u, A} if it holds for u.
Thus min{u, A} is a supersolution by the previous corollary. o

7 Local integrability of superharmonic functions

In this section we study the local integrability of superharmonic functions by em-
ploying the truncation property. Using the weak Harnack inequality directly as in
[20] is not an option to us since the constants in Harnack type estimates depend on
the LP norm of the solution. This problem is less severe in the method presented
in [18], which we adapt to prove that a superharmonic function is integrable over a
compact set K provided that it is integrable over the complement of K with respect
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to some open set (Theorem 26). Both methods can also be found in [15, Chapter
7].

Throughout this section we assume that u is a lower semicontinuous function with
the truncation property and define pointwise

Du = I!im V min{u, k}.

The proof of the following lemma is the same as that of [15, Lemma 7.9], and we
omit it.

Lemma 23 Assume that D c Q is open, u is superharmonic in Q and that v is
superharmonic in D. If the function

3 min{u,v} in D,
~u inQ\D

is lower semicontinuous, then it is superharmonic in Q.

Let f € WEPO(Q) N C(Q) and let h be the continuous solution with Sobolev bound-
ary values f. We say that the set Q is regular if

lim h(x) = f(xo)
X—Xo

for all xo € 9Q and all f. For our purposes it suffices to note that “simple” sets
such as polyhedra, balls, etc. are regular and general open sets can be exhausted by
regular ones. This follows from the results of [4]. In fact Alkhutov and Krashenin-
nikova studied slightly different equations than we; they omitted the factor ‘p(x)’
in (2). It is easy to check that their results hold also in our case.

Lemma 24 (Poisson modification) Suppose that D € Q is open and regular and
that u € L| (D) for some t > 0 . Then there is a superharmonic function P(u, D)
such that P(u, D) is a solution in D and P(u, D) < uin Q.

Proof: Choose an increasing sequence of smooth functions (¢;) that converge
pointwise to u in D (possible by the semicontinuity of u). Let h; be the unique
continuous solution in D such that h; = ¢; on dD. The sequence (h;) is increasing
by Theorem 1 and h; < u in D by the comparison principle since h; = ¢; < u on
0D. Thus the function h = lim;_,., h; is a solution in D by Theorem 16.

We define
h inD,

P(u. D) = {u inQ\ D.

By Lemma 23 it suffices to verify that P(u, D) is lower semicontinuous to complete
the proof. To see this, consider a pointy € dD and observe that P(u, D)(y) = u(y)
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and
liminf P(u, D)(x) > min{lim inf h(x), lim inf u(x)}
X—y X—Yy X—=Yy

> min(lim iynf h(x), u(y)}

by the lower semicontinuity of u. Using the regularity of D, we obtain lim inf,_,, h(x) >
liminf,_y hi(x) = ¢i(y). This holds for all i, so that

liminfh(x) > lim ¢i(y) = u(y),
X—y |—00
and thus liminf,_,, P(u, D)(x) > P(u, D)(y). O

Theorem 25 Assume that p, < n. If u is nonnegative and min{u, k} € Wé’p(')(Q)
fork=1,2,3,..., then

(1) ue L3(Q)for0 < s < «(p, — 1) and
(2) Du e L9P-D(Q)for0 < q < __Po
k(pg -1 +1°

where « =

Q

Proof: By [15, Lemma 7.43] it suffices to prove the estimate
f [V min{u, k}|Pe dx < MK
Q

with a constant M independent of k.

Letac = [, ;. P(X)IDUP® dx. We have

f |V min{u, k}|Pe dx < f IV min{u, k} + 1]P® dx
{k—1<u<k}

{k—1<u<k}

<C f (IV min{u, k}|P® + 1) dx < C(ax + |<)).
{k—1<u<k}

If we can prove that the sequence (ax) is decreasing, then the integral on the left
hand side in the above inequality would be bounded by a constant independent of k
and we get the needed estimate with M = C(a; + |Q2[) by adding up the inequalities.

Letvy = (1—-|u—K]|),. The function vy is an admissible test function and vy = 1-k+u
whenk-1<u<k vw=1+k—-uwhenk <u <k+1andvy = 0 otherwise. We
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have

0< f p(x)|V min{u, k + 1}|P®¥-2V min{u, k + 1} - Vv, dx
Q

= f p(x)IDulP® dx — f P(X)IDUPY dx = ay — ke
{k—1<u<k}

{k<u<k+1}

since min{u, k + 1} is a supersolution. Thus a1 < ax and the claim follows. o

In the proof of the next theorem, we need to find a solution h of the generalized
Dirichlet problem in a regular bounded open set D. This means that h needs to be a
solution in D such that

(11) lim h(x) = f(xo)
X—Xo

for all xo € dD where f is a continuous function defined only on dD. This can
be done by first extending f to the whole of R" by topology and then choosing a
sequence (f;) of smooth functions converging uniformly and monotonously to f in
D. Let h; be the unique continuous solution in D with Sobolev boundary values f;.
The same reasoning as in the proof of Lemma 24 shows that h = lim;_ h; is a
solution in D. The limit property (11) then follows because the boundary regularity
estimate [4, Theorem 1.2.] is stable under uniform convergence. For another way
of establishing the existence of h, see [4, Theorem 4.1.].

Theorem 26 Let K c D € Q, where K is compact and D is open. Assume that u is
a superharmonic function in Q which is locally integrable on D \ K to some power
t > 0. Then u and Du are integrable over K to the powers given by Theorem 25.

Proof: We can assume without loss of generality that D and K are regular since
general sets can be exhausted by regular ones. We can also assume thatu > 1 on D
since u is locally bounded below.

Choose a regular open set U such that K ¢ U & D. The Poisson modification
P(u, D\K) isasolution in D\ K. Thus by solving the generalized Dirichlet problem
in D \ U we find a function h which is a solution in D \ U, h = P(u, D \ K) on dU
and h = 0 on 4D. By the comparison principle h < P(u,D \ K) on D \ U since
P(u,D\ K) =u>1o0ndD. Now Lemma 23 implies that the function
_|P(u,D\K) inU
"Z1h inD\U

is superharmonic in D. By Corollary 22 the truncations of v are in Wé’p(')(D). Since
v = u in K the claim follows from Theorem 25. o
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