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Let Q@ ¢ RN, N > 2, be a smooth bounded domain. For s € (1/2,1), we consider a
problem of the form

{(*A)Su = pu(z) DI () + Af(z), inQ,
u=0, inRV \ Q,

where A > 0 is a real parameter, f belongs to a suitable Lebesgue space, u € L ()
and D2 is a nonlocal ‘gradient square’ term given by

2y _ v [ ul@) — u)?
D2y =23 [ a

2 Jan o=y

Depending on the real parameter A > 0, we derive existence and non-existence
results. The proof of our existence result relies on sharp Calderén—Zygmund type
regularity results for the fractional Poisson equation with low integrability data. We
also obtain existence results for related problems involving different nonlocal
diffusion terms.

Keywords: Fractional Laplacian; Nonlocal gradient; Calderén—Zygmund; Regularity;
Fractional Poisson equation
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1. Introduction and main results

In the last 15 years, there has been an increasing interest in the study of par-
tial differential equations involving integro-differential operators. In particular,
the case of the fractional Laplacian has been widely studied and is nowadays a
very active field of research. This is due not only to its mathematical richness.
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The fractional Laplacian has appeared in a great number of equations modelling
real-world phenomena, especially those which take into account nonlocal effects.
Among others, let us mention applications in quasi-geostrophic flows [15], quan-
tum mechanic [33], mathematical finances [6, 18], obstacle problems [8,9,14] and
crystal dislocation [23,24,42].

The first aim of the present paper is to discuss, depending on the real parameter
A > 0, the existence and non-existence of solutions to the Dirichlet problem

{CArems@Bi@NE, e, )

under the assumption

QCcRY, N >2, is a bounded domain with 052 of class C?,
s e (1/2,1), (4y)
f e L™(Q) for some m > N/2s and p € L>=(9).

Throughout the work, (—A)® stands for the, by know classical, fractional Laplacian
operator. For a smooth function u and s € (0,1), it can be defined as

(—A)*u(z) :=an,s p.v. / Mdy

ry |z —y|NH2e

where

1 s
S (/ 1—005(51)d§> N _22 I‘(N/Q—i—s)’
RN

|§|N+28 7-(-N/21"(75)

is a normalization constant and ‘p.v.” is an abbreviation for ‘in the principal value
sense’. In (Py), D? is a nonlocal diffusion term. It plays the role of the ‘gradient
square’ in the nonlocal case and is given by

Dg(u) _ aN,s /]RN |U(JC) - U(y)| dy (11)

2 |£L'—y|N+2S

Since they will not play a role in this work, we normalize the constants appearing in
the definitions of (—A)* and D? and we omit the p.v. sense. However, let us stress
that these constants guarantee

sl_i)r{l_(—A)su(x) = —Au(z), YueCCPRY), (1.2)
and
2 _ oy v =s) [ Ju(e) —u(y))?
sligl— DS (U(CE)) - sl—lgl_ 2 /]RN |I — y|N+2S dy
= |Vu(z)?, VuecC&RY). (1.3)

We refer to [22] and [13] respectively for a proof of (1.2) and (1.3). Hence, at least
formally, if s — 17 in (Py), we recover the local problem

{—Au = pu(z)|Vul® + Af(z), inQ,

u =0, on 0f. (1.4)

https://doi.org/10.1017/prm.2019.60 Published online by Cambridge University Press


https://doi.org/10.1017/prm.2019.60

2684 Boumediene Abdellaoui and Antonio J. Ferndndez

This equation corresponds to the stationary case of the Kardar—Parisi-Zhang model
of growing interfaces introduced in [30]. The existence and multiplicity of solutions
to problem (1.4) and of its different extensions have been extensively studied and
it is still an active field of research. See for instance [3,7,10,21, 25, 28]. In most of
these papers, the existence of solutions is proved using either a priori estimates or,
when it is possible, a suitable change of variable to obtain an equivalent semilinear
problem. However, neither of these techniques seem to be appropriate to deal with
the nonlocal case (Py).

Let us also point out that in [17], using pointwise estimates on the Green function
for the fractional Laplacian, the authors deal with the nonlocal-local problem

{(A())Su =|Vul? + Af(z), inQ, (1.5)

u= in RV \ Q.

Fors € (1/2,1),1 < g < N/(N — (2s — 1)), f € L'(€2) and A > 0 small enough they
obtained the existence of a solution to (1.5). This existence result was later com-
pleted in [4] where, under suitable assumptions on f, the authors showed the
existence of a solution to (1.5) for all 1 < ¢ < co and A > 0 small enough.
Following [16,17] we introduce the following notion of weak solution to (Py).

DEFINITION 1.1. We say that u is a weak solution to (Py) if u and D?(u) belong to
LY(Q),u=0in CQ:=RN¥\ Q and

/Q w(—A) ¢ dz = / ((@D2(w) + M () pdz, VoeX,,  (16)

Q

where
X, = {§ € C(RY) : Supp& € Q, (—A)*¢(x) exists Vo € Q and
|(=A)*¢(z)| < C for some C > o}. (1.7)

In the spirit of the existing results for the local case, our first main result shows
the existence of a weak solution to (Py) under a smallness condition on Af.

THEOREM 1.1. Assume that (A1) holds. Then there exists \* > 0 such that, for all
0 <A< A, (P\) has a weak solution u € W*(2) NCO*(Q) for some o > 0.

REMARK 1.1.
(a) The definition of W *(2) will be introduced in § 2.

(b) In 1983, L. Boccardo, F. Murat and J.P. Puel [10] already pointed out that
the existence of solution to (1.4) is not guaranteed for every Af € L ().
Some extra conditions are needed. Hence, the smallness condition appearing
in theorem 1.1 was somehow expected.

(¢) For A\f =0, u = 0 is a solution to (Py) that obviously belongs to WS(Q) N
C%(Q). Hence, there is no loss of generality to assume that A > 0.
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The counterpart of [Vu|? in (1.4) is played in (Py) by D?(u). This term appears
in several applications. For instance, let us mention [13, 35, 38] where it naturally
appears as the equivalent of |Vu|? when considering fractional harmonic maps into
the sphere.

Let us now give some ideas of the proof of theorem 1.1. As in the local case, see
for instance [36], the existence of solutions to (Py) is related to the regularity of
the solutions to a linear equation of the form

{ —A)SU - h(l')? in Q’ (18)

v =0, in RV \ Q.

In § 3, we obtain sharp Calderon—Zygmund type regularity results for the fractional
Poisson equation (1.8) with low integrability data. We believe these results are of
independent interest and will be useful in other settings. Actually, §3 can be read
as an independent part of the present work. In particular, we refer the interested
reader to propositions 3.1, 3.3 and 3.4.

Having at hand suitable regularity results for (1.8) and inspired by [36, § 6], we
develop a fixed point argument to obtain a solution to (Py). Note that, due to the
nonlocality of the operator and of the ‘gradient term’, the approach of [36] has to
be adapted significantly. In particular, the form of the set where we apply the fixed
point argument seems to be new in the literature. We consider a subset of W Q)
where, in some sense, we require more ‘differentiability’ and more integrability.
This extra ‘differentiability’ is a purely nonlocal phenomena and it is related to our
regularity results for (1.8). See §4 for more details.

Let us also stress that the restriction s € (1/2,1) comes from the regularity results
of § 3. If suitable regularity results for (1.8) with s € (0, 1/2] were available, our fixed
point argument would provide the desired existence results to (Py). See §3 and 7
for more details.

Next, let us prove that the smallness condition imposed in theorem 1.1 is somehow
necessary.

THEOREM 1.2. Assume (A1) and suppose that p(x) > py >0 and fT #0. Then
there exists \** >0 such that, for all A > X**, (P\) has no weak solutions in
W5 ().

REMARK 1.2.

(a) Observe that, if v is a solution to

(Cars= Do) -2s(0) g
v =0, IHRN\Q,

then u = —v is a solution to (Py). Hence, if u(z) < —p1 < 0 and f~ # 0 we
recover the same kind of non-existence result and the smallness condition is
also required.

(b) Since we do not use the regularity results of § 3, the restriction s € (1/2,1) is
not necessary in the proof of theorem 1.2. The result holds for all s € (0,1).
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Also, in order to show that the regularity imposed on the data f is almost optimal,
we provide a counterexample to our existence result when the regularity condition
on f is not satisfied. The proof makes use of the Hardy potential.

THEOREM 1.3. Let Q C RN, N > 2, be a bounded domain with 0Q of class C2, let
s € (0,1) and let pp € L*>®(Q) such that p(x) = p1 > 0. Then, for all1 < p < N/2s,
there exists f € LP(Q) such that (Py) has no weak solutions in WS*(Q) for any
A>0.

REMARK 1.3.

(a) Our first main existence result, theorem 1.1, goes on the line of the existence
results to (1.5) proved in [4,17]. In particular, it seems natural to compare
theorem 1.1 with [4, theorem 5.6]. Both theorems give an existence result
for A > 0 small enough. On the other hand, let us stress that, when dealing
with problem (1.5), it is not known if non-existence type results on the line
of theorems 1.2 and 1.3 hold.

(b) Let us define
A :=sup{\ € R: (P)) has a solution}.

By theorem 1.1 it is clear that, if (A;) holds, then 0 < A* < A. On the other
hand, if p(x) > p1 > 0 and f* # 0, by theorem 1.2, it follows that A < A**.
Nevertheless, we do not know if A = A* = \**,

Using the same kind of approach as in theorem 1.1, i.e., regularity results for (1.8)
and a fixed point argument, one can obtain existence results for related problems
involving different nonlocal diffusion terms and different nonlinearities.

First, we deal with the Dirichlet problem

{iA()f“ = WD) uDY) + A @), in D, . )

For p(z) =1, this problem can be seen as a particular case of the fractional
harmonic maps problem considered in [13, 35].

REMARK 1.4. The notion of weak solution to (Py) is essentially the same as in
definition 1.1. The only difference is that we now require that v and v D?(u) belong
to L1().

We derive the following existence result for Af small enough.

THEOREM 1.4. Assume that (A1) holds. Then, there exists \* > 0 such that, for
all 0 < X < A%, (Py) has a weak solution u € W3*(Q) NCO»*(Q) for some a > 0.

Next, motivated by some other results on fractional harmonic maps into the
sphere [19,20] and some classical results of harmonic analysis [41, chapter V],
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we consider a different diffusion term. Depending on the real parameter A > 0, we
study the existence of solutions to the Dirichlet problem

— Su = x)|(— s/ ul? x in
(CAre=u@l-or Pt a ), o, @)

under the assumption

QCc RN, N >2, is abounded domain with 9 of class C?,
f e L™(Q) for some m > 1 and p € L*(Q), (B1)
s€(1/2,1) and1<gq< N/(N —ms).

REMARK 1.5. If m > N/s, we just need to assume 1 < ¢ < oo in (By).

Since the diffusion term considered in (Q) is different from the ones in (Py)
and (Py), we shall make precise the notion of weak solution to (Qy).

DEFINITION 1.2. We say that u is a weak solution to (Q,) if u € L'(Q),
|(—A)*/%u| € L9(Q), u =0 in C and

[ ut-ayodo = [ (u@I-A)Pult 4 0f@) odo. VoK., (19)
Q Q
where X, is defined in (1.7).

THEOREM 1.5. Assume that (By) holds. Then there exists \* > 0 such that, for all
0 < X< A, (Qy) has a weak solution u € W' ().

REMARK 1.6. The regularity results for (1.8) that we need to prove theorem 1.5 are
different from the ones used in theorems 1.1 and 1.4. Nevertheless, the restriction
s € (1/2,1) still arises out of these regularity results. See proposition 3.5 for more
details.

Finally, for s € (0,1) and ¢ € C°(RY), following [37,39], we define the (distri-
butional Riesz) fractional gradient of order s as the vector field V*: RN — RY

given by
P(x) —oy) x—y dy N
Vip(x) = , VxzeR". 1.10
) v e =yl |z —ylle—yY (1.10)
Then we deal with the Dirichlet problem
u =0, in RV \ Q. A

REMARK 1.7. The notion of weak solution to (@)\) has to be understood as in
definition 1.2.

THEOREM 1.6. Assume that (By) holds. Then there exists \* > 0 such that, for all
0 < X< A, (Qy) has a weak solution u € W' ().
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We end this section describing the organization of the paper. In § 2, we introduce
the suitable functional setting to deal with our problems and we also recall some
known results that will be useful. In §3, which is independent of the rest of the
work, we prove Calderén—Zygmund type regularity results for the fractional Poisson
equation (1.8). Section 4 is devoted to the proofs of theorems 1.1 and 1.4. Section 5

contains the proofs of theorems 1.2 and 1.3. Section 6 deals with (Q,) and (@AL
e., it is devoted to the proofs of theorems 1.5 and 1.6. Finally, in §7, we present
some remarks and open problems.

Notation

(1) In RY, we use the notations || = \/2? + -+ + 2% and Bgr(y) = {zr € RV :
|z —y| < R}.

(2) For a bounded open set  C RY we denote its complementary as CS2, i.e.,
CQ =RN\ Q.

(3) For p € (1,00), we denote by p’ the conjugate exponent of p, namely p’ =
p/(p—1) and by p? the Sobolev critical exponent i.e., p¥ = Np/(N — sp) if
sp < N and p; = +o00 in case sp > N.

(4) For u € L>°(Q) we use the notation |[uec = [[ul| L (o) = esssup,cq [u(z)].

2. Functional setting and useful tools

In this section, we present the functional setting and some auxiliary results that
will play an important role throughout the paper. We begin recalling the definition
of the fractional Sobolev space.

DEFINITION 2.1. Let © be an open set in RY and s € (0, 1). For any p € [1,00), the
fractional Sobolev space W*?(Q) is defined as

p
WP(Q) := qu € LP(Q // u(y)| dxd <oo}.
) { QxQ |$—y|N+9p v

It is a Banach space endowed with the usual norm

u(y)|? e
lullws.ro) = <|u||Lp @) —1—//QXQ o |N+€p dx dy .

Having at hand this definition we introduce the suitable space to deal with our
problems and we refer to [22] for more details on fractional Sobolev spaces.

DEFINITION 2.2. Let Q C RY be a bounded domain with boundary 02 of class C%!
and s € (0,1). For any p € [1,00). We define the space W7 (Q) as

WP () = {ue WP([RY) :u=0in RV \ Q}.

It is a Banach space endowed with the norm

)|p 1/p
gy = ([ = asa)
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where
Dq == (RY x RM)\ (CQ x CQ) = (A x RY) U (C x Q).

In order to prove some of the Calderén—Zygmund type regularity results of § 3,
we will use the relation between the fractional Sobolev space W*P(RY) and the
Bessel potential space defined below.

DEFINITION 2.3. Let s € (0,1). For any p € [1,00), the Bessel potential space
L#P(RY) is defined as

LRV = {u € LP(RY) such that u = (I — A)~*/2f with f € L”(RN)} .
It is a Banach space endowed with the norm
el oo @y = llullLe@yy + [1F 1l e @)
REMARK 2.1.

(a) Having in mind the fractional gradient of order s introduced in (1.10), let us
point out that in [39, theorem 1.7] it is proved that

L*P(RN) = {u € LP(R") such that |V*u| € LP(R")},

with the equivalent norm

llull pormyy = llullLe@yy + ViUl Lo @y

(b) Notice also that in the case where s is an integer and 1 < p < oo, by [5,
theorem 7.63, (f)] we know that L*P(RY) = W*P(RY). Differently, in case
s € (0,1), the two previous spaces does not coincide. However, for all 0 < ¢ <
sand all 1 < p < oo, by [5, theorem 7.63, (g)], it follows that LsT¢P(RY) C
WeP(RN) c L¥==P(RYN) with continuous inclusions.

Finally, we recall here two known results of harmonic and functional analysis
that will be key in the proofs of the results contained in § 3.

LEMMA 2.1. [41, theorem I, § 1.2, chapter V] Let 0 < A < N and 1 < p < { < 0 be
such that 1/¢+1=1/p+ A/N. For g € LP(RN), we define

now = [ 9v)

=y

Then, it follows that:

(a) Jy is well defined in the sense that the integral converges absolutely for almost
all z € RN,

() If p> 1, then [[Jx(9)llLe@y) < cpallgllLe@v)-

(c) Ifp=1, then [{z € RN |Jx(9)(z) > o}| < (Allgllpr(am)/0)".
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Let us introduce the real numbers 0 < s;1 <7 < so < land 1 < p1,p2,p < 00 and
assume that they satisfy

1 0 1-—
n==0s1+(1—0)s; and —=—+ with0 < 6 < 1. (2.1)
p D1 b2
Moreover, let us introduce the condition
1
=py=1 and — <s3. (2.2)

b1

LEMMA 2.2. [12, theorem 1] Assume that (2.1) holds and (2.2) fails. Then, for
every 0 € (0,1), there exists a constant C = C(s1, s2,p1,p2,0) > 0 such that

||wHW77,p(]RN) < C”wHWSl P1(RN) ”wHW‘Z P2 (RN Vw e WPt (RN) n Ws2’p2(RN),

3. Regularity results for the fractional Poisson equation

The main goal of this section, which is independent of the rest of the work, is to
prove sharp Calderén-Zygmund type regularity results for the fractional Poisson
equation

{U_A)SU = h(z), inQ, (3.1)

=0, in RV \ Q,
under the assumption

QCcRY, N >2, is a bounded domain with 0% of class C?,
se€(1/2,1), (3.2)
h e L™(Q) for some m > 1.

First of all, let us precise the notion of weak solution to (3.1).

DEFINITION 3.1. We say that v is a weak solution to (3.1) if v € L*(Q), v =10 in
CQ =R\ Q and

/ v(=A)¢pdr = | h(z)pdr, V¢ e X,
Q Q
where X is defined in (1.7).

Under our assumption (3.2), the existence and uniqueness of solutions to (3.1) is
a particular case of [16, proposition 2.4] (see also [1, 34, §1]). Having this in mind,
we prove several regularity results for (3.1). Our first main result reads as follows:

PROPOSITION 3.1. Assume (3.2) and let v be the unique weak solution to (3.1) and
€ (0,1):

(1) Ifm =1, thenv € WP (Q) for all1 <p < N/(N — (25 — t)) and there exists
Cy = Ci(s,t,p,Q) > 0 such that

[ollwer ) < lvllwer@yy < CrllhllLy @)
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(2) If1 <m < N/2s, thenv € WP (Q) foralll <p < mN/(N —m(2s —t)) and
there exists Cy = Cy(m, s,t,p,Q) > 0 such that

[ollwer @) < lvllwer@yy < CrllhllLm(g)-

(3) If N/2s<m < N/(2s—1), then veWP(Q) for all 1<p<
mN/(t(N —m(2s — 1))) and there exists C; = C1(m, s,t,p,Q) > 0 such that

[vllwer) < llwer@yy < CillbllLm(9)-
(4) If m > N/(2s — 1), then v € WyP(Q) for all 1 < p < oco.
REMARK 3.1.

(a) The previous results are sharp in the sense that, if ‘we take t =s=1", we
recover the classical sharp regularity results for the local case and those cannot
be improved. See for instance [37, chapter 5].

(b) In the particular case of the fractional Laplacian of order s € (1/2,1) and for
h € L*(£2), we improve the regularity results of [1,31, 34]. Note however that
in the three quoted papers the authors deal with more general operators and
cover the full range s € (0, 1). Furthermore, in [31] the authors also deal with
measures as data.

(¢) Since s € (1/2,1), observe that ¢t < 2s for all ¢t € (0, 1).

As we believe it has its own interest, let us highlight a particular case of the
previous result which follows directly from proposition 3.1 considering ¢ = s.

COROLLARY 3.2. Assume (3.2) and let v be the unique weak solution to (3.1):

(1) If m =1, then ve W;P(Q) for all 1 <p< N/(N —s) and there exists
Cy = C1(s,p, Q) > 0 such that

[vllwer ) < [[vllwsp@yy < CillhlLi@)-

(2) If 1 <m < N/2s, thenv € Wg'P(Q) for all1 < p < mN/(N — ms) and there
exists C1 = C1(m, s,p, ) > 0 such that

Iollwe @) < Nollwesy < Callhllmo.

(3) If N/2s<m<N/(2s—1), then veW?(Q) for all 1<p<
mN/(s(N —m(2s —1))) and there exists C; = C1(m, s,p, ) > 0 such that

[vllwer @) < [vllwsr@yy < CillhllLm @)
(4) If m > N/(2s — 1), then v € WP () for all 1 < p < 0.

In the following two results we complete the information obtained in proposi-
tion 3.1 when h € L™(Q) for some m > N/2s.
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PROPOSITION 3.3. Assume (3.2) and let v be the unique weak solution to (3.1) and

€(0,s):

(1) If N/2s<m < N/(2s—t) then veWP(Q) for all 1<p<
mN /(N —m(2s —t)) and there exists Cy = Ca(m, s,t,p, Q) > 0 such that

[ollwer @) < lollwes@yy < CallhllLm 9

(2) If m > N/(2s —t) then v e WP (Q) for all 1 <p<oo and there exists
Cy = Cg(m s,t,p, Q) > 0 such that

[ollwer ) < lvllwer@yy < CollbllLm@
PROPOSITION 3.4. Assume (3.2) and let v be the unique weak solution to

(3.1) and t€ (s,1). If N/2s <m < N/s then ve WyP(Q) for all 1<p<
mN /(N —m(2s —t)) and there exists Co = Ca(m, s,t,p,Q) > 0 such that

[ollwer @) < [ollwer@yy < CallhllLm(a)-
REMARK 3.2. Notice that, in the case where ¢ € (s,1), propositions 3.1 and 3.4
complete and somehow give a more precise information than the result obtained

in [32].

REMARK 3.3. The proofs of propositions 3.1, 3.3 and 3.4 are postponed to
subsection 3.1

Due to the nonlocality of the fractional Laplacian, several notions of regularity
can be studied. The following results, which generalize the fractional regularity
proved in [34, theorem 24] with a different approach, can be seen as the counterpart

of proposition 3.1 to deal with (Qy) and (Q)).

PROPOSITION 3.5. Assume (3.2) and let v be the unique weak solution to (3.1) and
€ (0,s]:

(1) If m =1, then (—A)"/?v € LP(Q) for all1 < p < N/(N — (25 —t)) and there
exists C3 = C3(s,t,p,Q) > 0 such that

1(—=A)?0|| o) < Csllhll1(g).

(2) If 1<m<N/2s—1t), then (=A)/20ecLP(Q) for all 1<p<
mN /(N —m(2s —t)) and there exists C5 = C3(s,t,m,p,Q) > 0 such that

[(=A)20|| o) < Callh]lLm ().
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(3) If m = N/(2s —t) then (—A)/?v € LP(Q) for all 1 < p < 0o and there exists
Cs5 = Cs(s,t,m,p, Q) > 0 such that

1(=2)"20]| o0y < CallhlLm o).

COROLLARY 3.6. Assume (3.2) and let v be the unique weak solution to (3.1):

(1) If m =1, then |V°v| € LP(Q) for all 1 < p < N/(N —s) and there exists
Cy = Cy(s,p,Q) > 0 such that

IV ey < Callh|lpr -

(2) If 1 <m < N/s, then |V*v| € LP(Q) for all1 < p < mN /(N —ms) and there
exists Cy = Cy(s,m,p, ) > 0 such that

Vv ey < Callh| pm(q)-

(3) If m > N/s then |V°v| € LP(Q) for all 1<p<oo and there exists
Cy = Cy(s,m,p,Q) > 0 such that

Vv ey < Callh| pm (o)

REMARK 3.4. The proofs of proposition 3.5 and corollary 3.6 will be given in
subsection 3.2

REMARK 3.5.

(a) The Calderén-Zygmund type regularity results that we are going to prove rely
on [4, lemma 2.15]. Since the fractional Laplacian is somehow a derivative of
order 2s, it is not clear if [4, lemma 2.15] holds true for s € (0,1/2]. Hence,
with this approach we are limited to deal with s € (1/2,1). One of the main
difficulties in order to deal with s € (0,1/2] is that we cannot use the regular-
ity of the gradient of the solutions to (3.1). Hence, a direct purely non-local
approach is missing. In trying to develop this purely non-local approach, we
used the representation formula and were lead to obtain pointwise estimates
on the ‘non-local gradient’ of the corresponding Green function. Nevertheless,
we did not succeed.

(b) Let us also stress that [4, lemma 2.15] depends on the representation formula
for the fractional Laplacian and pointwise estimates on the corresponding
Green function and its gradient. If the corresponding pointwise estimates (see
for instance [4, lemma 2.10] and [17, proposition 2.2] where they are gathered)
were available for more general divergence-like operators, [4, lemma 2.15]
would directly extend and so would do our results. It may be also interesting
to obtain the estimates without the explicit representation formula as pointed
out in [4, §6].
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3.1. Proofs of propositions 3.1, 3.3 and 3.4

Proof of proposition 3.1.

(1)

Let v be the unique weak solution to (3.1). By [34, theorem 23], we know that,
for all 1 < p; < N/(N — 2s), there exists C5 = C5(s,p1,2) > 0 such that

vl oy vy < Csllbl L1 (3.3)

On the other hand, by [4, lemma 2.15], we know that, for all 1 < py <
N/(N — (2s — 1)), there exists Cs = Cg(s, p2,€2) > 0 such that

lvllwr.p2 mry < Csllh]l L1 (q)- (3.4)
Also, by lemma 2.2 applied with n =¢, s; = 0 and s, = 1, we have that
ollwes ey < COIL o 1ol - (3.5)
The result follows from (3.3)—(3.5) using that

121:1—t+i> (1—t)(N—23)+t(N—(23—1)):N—(Zs—t).
P D1 P2 N N

Let v be the unique weak solution to (3.1). By [34, theorems 16
and 24], we know that, for all 1< p; < mN/(N —2ms), there exists
Cs5 = C5(s,m,p1,82) > 0 such that

lvllLer ®ny < Csllh|lLmq)- (3.6)

On the other hand, by [4, lemma 2.15], we know that, for all 1 < py <
mN /(N —m(2s — 1)), there exists Cs = Cg(s,m,p2,2) > 0 such that

lvllw1.p2 @y < CsllhllLm () (3.7)

Finally, by lemma 2.2 applied with n=1¢, s; =0 and s; =1, we know
that (3.5) holds. The result follows from (3.5), (3.6) and (3.7) using that

121: 1—t+i> (1 =t)(N —2ms) +t(N —m(2s — 1))
p p1 P2 mN
N —m(2s —1)
o mN '

Let v be the unique weak solution to (3.1). By [34, theorem 15], we know
that, for all 1 < p; < oo, there exists Cs5 = Cs(s,m, p1,Q2) > 0 such that

[0l Lor 3y < CsllBllm @) (3.8)

By [4, lemma 2.15] we know that (3.7) holds. Moreover, by lemma 2.2 applied
with n =t, s = 0 and so = 1, it follows that (3.5) holds. The result follows
from (3.5), (3.7) and (3.8) using that
1 1-t t t(N —m(2s —1
. L b N (25— 1))
P P P2 mN

https://doi.org/10.1017/prm.2019.60 Published online by Cambridge University Press


https://doi.org/10.1017/prm.2019.60

Nonlinear fractional Laplacian problems with nonlocal ‘gradient terms’ 2695

(4) Let v be the unique weak solution to (3.1). By [34, theorem 15] we know
that (3.8) holds. On the other hand, by [4, lemma 2.15], we know that, for
all 1 < po < o0, there exists Cg = Cg(s,m, p2, ) > 0 such that

vllwipe @y < Collhl|Lm () (3.9)
The result follows from lemma 2.2 applied with n =¢,s; =0 and sy = 1.

O

Now, using the Bessel potential space L*P(RY) and [5, theorems 7.58 and 7.63,
(g)], we prove propositions 3.3 and 3.4. We begin proving a regularity result in the
Bessel potential space and some useful consequences.

PROPOSITION 3.7. Assume (3.2) and let v be the unique weak solution to (3.1):

(1) If m =1, thenv € L>P(RY) for all1 < p < N/(N — s) and there ezists C7 =
Cr(s,p,8) > 0 such that

vl sr@yy < CrllR L1 ()

(2) If1 <m < N/s, thenv € L>P(RY) for all 1 < p < mN /(N — ms) and there
exists Cr = Cr7(m, s,p, ) > 0 such that

o]

Lon(RN) S C7||hHL’"(Q)'

(3) If m > N/s, then ve L>P(RYN) for all 1 <p < oo and there exists Cq =
Cr(m, s,p,Q) > 0 such that

[ollsw@yy < CrllhllLm(0)-
Proof. Assume (3.2) and let v be the unique weak solution to (3.1). Taking into
account remark 2.1, (a), we have just to show the regularity of |V*v| where V* is
defined in (1.10). By a density argument and [37, lemma 15.9] we have that

. 1 Vo)l N
|Viu(z)| < N_(—s) /]RN o= g9 dy a.e. in R™. (3.10)

Let us then split into three cases:

(1) m=1.
By [4, lemma 2.15] we get v € WH4(RY) for all 1 < g < N/(N — (25 — 1)).
Thus, by lemma 2.1, we conclude that [V*v(z)| € LP(RY) for all 1 < p <
N/(N —s).

(2) 1<m < N/s.
The result follows arguing on the same way.

(3) m > N/s.
In this case, since m > N/s and Q is a bounded domain then f € L™(Q) for all
m < N/s. In particular, using the second point it follows that v € L*P(RY)
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forall 1 < p<mN/(N — sm). Letting m T N/s, we reach that p T co. Hence
v e L¥P(RY) for all 1 < p < .

U
COROLLARY 3.8. Assume (3.2) and let v be the unique weak solution to (3.1):

(1) If N/2s <m < N/s then v € WS P(Q) for all 0< s’ < s and all 1 <p <
mN /(N —ms). Moreover, there exists Cs = Cs(m,s,s',p, ) > 0 such that

[0l r 0y S MVllwernny < Csllhllzm()-

2) If m > N/s, then v € W P(Q) for all0 < 8’ < s and all 1 < p < oco. More-
0
over, there exists Cg = Cg(m, s, s’,p,Q) > 0 such that

||UHW(‘)5/’1’(Q) < ”vHWS”P(RN) < CBHhHLm(Q)-

REMARK 3.6. Observe that without loss of generality we can assume in the proof
that p > 1. For p =1 the result follows from proposition 3.1 and the continuous
embedding W*P(RY) c W P(RN).

Proof.

(1) Let v be the unique weak solution to (3.1). By proposition 3.7, (2) we know
that v € LP(RY) for all 1 < p < mN /(N —ms). Thus, by [5, theorem 7.63,

(g)] (see also remark 2.1) we conclude that v € WOSI’I’(Q) forall 0 < s’ <s
and

Cllv]

||U||WOS/YP(Q) < LSaIJ(RN) < C8Hh||Lm(Q)'

(2) Let v be the unique weak solution to (3.1). In this case, by proposition 3.7,
we know that v € L¥P(RY) for all 1 < p < co. Hence, by [5, theorem 7.63,
(g)], we conclude.

O

Proof of proposition 3.3. First observe that, since ¢ € (0,s) it follows that
N/(2s —t) < N/s. We then consider separately the two cases:

(1) Let v be the unique weak solution to (3.1). By corollary 3.8, (1), we have that

v e Ws (RM) forall 0 < s’ < sand all 1 < p; < mN/(N — ms). Moreover,
there exists Cs = Cg(m, s, s, p1,€) > 0 such that

0l 3y < I0lhrrn vy < Collbllomeny (3.11)

On the other hand, by [5, theorem 7.58], we have that v€
Wma(RN) for all 0 <n < s <sand all 1 <q < Np1/(N—pi(s' —1n)) <
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mN /(N —m(s + s —n)). Moreover, there exists C' > 0 such that
[ollwnar vy < Cllollyer o gy < CCsllhllLm@)- (3.12)

We fix then p € [1,mN /(N —m(2s —t))) and observe that we can find 7 €
(t,s") such that

1<p< mN
SPs N—m(s+s —7)

The result follows from (3.12) using the continuous embedding W7?(RY) C
Whp(RN).

(2) The result follows arguing as in the proof of proposition 3.7, (3) using
proposition 3.3, (1).
O

Proof of proposition 3.4. Let v be the unique weak solution to (3.1). By
corollary 3.8, (1), we know that, for all 0 < ¢’ < s and all 1 < py < mN/(N —ms),
there exists Cg = Cg(m, s, s’,p1, Q) > 0 such that

1Vll e o1 gy < W0llwrorn oy < Csllpllzm (@) (3.13)

On the other hand, by [4, lemma 2.15], we know that, for all 1< py <
mN /(N —m(2s — 1)), there exists Cs = Cg(s,m, p2, Q) > 0 such that

[v]lwire @yy < CollhllLm o (3.14)
Also, by lemma 2.2 applied with n =, s; = s’ and sy = 1, we know that

1—t)/(1—s t—s')/(1
ol vy < CllolG 20 Il ey (3.15)

with

11 <l—t+t—s’>

po1-=s\ pm p2 )
We fix then an arbitrary 1 < p < mN/(N —m(2s —t)) and observe that we can
choose s’ < s such that p’ = p. Hence, the result follows from (3.13)—(3.15). O

3.2. Proofs of proposition 3.5 and corollary 3.6

Next, using again [4, lemma 2.15] but with a different approach, we prove
proposition 3.5. As a consequence we will obtain corollary 3.6.
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Proof of proposition 3.5. Let v be the unique weak solution to (3.1) and define,
for z € RY arbitrary,

S = {y € RY : dist(y,Q) > 2} and
Sy :={y e RY : dist(y, Q) <2 and |z —y| > 1}.

Then, observe that, for all x € €,

(~A)20(z)]| < / Pol@) — o)l 4,

gy | —y|N T

[v(z) —v(y)| [u(z) — v(y)|
S /sl |z — yIN” dy+ /52 |z —y| N+t %

f

=: Il(x)JrIg(x)Jr[g(x). (3.16)

Now, let us estimate each one of the three terms. First observe that

hio = [ O, o [o()

s lz—yNFTE T T g, dist(y, Q)N+
dy

f— — p— . -1
|v(x)] 5, dist(y, Q)N dy = 1 (N, t, Q)|v(z)], Ve (3.17)

Next, using that €2 is a bounded domain and the triangular inequality, we deduce
that

I(z) < g lv(x) —v(y)|dy < co(Q)|v(2)| + [|[v]lL1(), Vel (3.18)

Finally, following the arguments of [22, proposition 2.2], we deduce that

[v(x) —v(z+ 2)] / / |Vou(z 4+ 72)]
I = drd
@) /Bm) o s N
|Vo(w Lt=1
/ /RN |w—x|N+t T dwdr

([ ) ([

1 [Vo(w)|

From (3.16)—(3.19), we deduce that

> [Vu(w)|
[(=A)20(z)] < e(s,t, Q) (Iv(l“)l +/RN mdw+ vl ), Yze,

(3.20)
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and so, exploiting again the fact that 2 is a bounded domain and using the Holder
and triangular inequalities, for all 1 < p < oo, we obtain that

Vo(w)]
—A) 20|10y < ca(s, t,Q V| e —|—H/ ‘7dw .
I8l < st ) (Wl + | [ i o]
(3.21)
Now, let us split the rest of the proof into three parts:
(1) m=1.
By lemma 2.15] we know that ve W;7(Q) for all 1<o<

(4,
N/(N — (2s — 1)) and that there exists Cs = Cs(s,0,2) > 0 such that
IVl Loy < Collhllr )

Thus, applying lemma 2.1, we deduce that
[Tl g,
gy Jw — x| NFt=1

Also, by [34, theorem 23], we know that, for all 1 <y < N/(N — 2s), there
exists C5 = C5(s,7,€) > 0 such that

N
< CCollhllpiy, Y1<l< —
LZ(RN) @ N*(25*t)

(3.22)

[vllz~) < CsllhllLr(a)- (3.23)
Taking into account (3.22)—(3.23), the result follows from (3.21).

(2) 1<m < N/(2s —1t).
The result follows arguing as in (1) using [34, theorems 15, 16 and 24] instead
of [34, theorem 23].

(3) m = N/(2s —t).
Tt follows from proposition 3.5, (2) arguing as in the proof of proposition 3.7,

(3)-

O
Proof of corollary 3.6. By [37, lemma 15.9] we know that
1 Vu(y)
% = dy. 3.24
'U,(x) N—(I—S) \/RN |I‘—y‘N+S_1) Yy ( )
Hence, we have that
, [Vu(y)|
s <C ——dy. 3.25
V< [ i ay (325)
The result then follows arguing as in the proof of proposition 3.5. (]

https://doi.org/10.1017/prm.2019.60 Published online by Cambridge University Press


https://doi.org/10.1017/prm.2019.60

2700 Boumediene Abdellaoui and Antonio J. Ferndndez
3.3. Convergence and compactness

We end this section presenting a result of convergence and one of compact-
ness for the fractional Poisson equation (3.1). They will be used in the proofs
of theorems 1.1, 1.4, 1.5 and 1.6.

PROPOSITION 3.9. Let Q C RN, N > 2, be a bounded domain with O of class C?,
let s € (1/2,1), let {h,} C L*(2) be a sequence such that h,, — h in L'(Q) and let
v, be the unique weak solution to

(=A)*v, = hy(z), InQ,
vn = 0, RN\ Q,

for all n € N, and v be the unique weak solution to

(=A)*v = h(z), inQ,
v =0, in RV \ Q.

Then v, — v in WyP(Q) for all1 < p < N/(N — s).

Proof. First of all observe that the existence of v, and v are insured by [16,
proposition 2.4]. Now, let us define w,, = v,, — v and observe that w,, satisfies

{(A)Swn = hn(z) — h(z), inQ,
w, =0, in RV \ Q.

By proposition 3.1, (1), we know that, for all 1 <p < N/(N — s), there exists
Cs3 = C5(s,p, Q) > 0 such that

lwnllwer @) < Csllhn — hl|lL1(q)-

Hence, since h,, — h in L'(Q), it follows that w, — 0 in W5 (Q) for all 1 <p <
N/(N —s) and so, that v, — v in W5*(Q) for all 1 <p < N/(N — s), as desired.
O

PROPOSITION 3.10. Let Q C RN, N > 2, be a bounded domain with 0Q of class C2,
let s € (1/2,1) and let h € L'(). Then the operator S : L*(Q) — WP(Q) given
by S(h) = v with v the unique weak solution to (3.1) is compact for all 1 <p <
N/(N —s).

Proof. Let {f,} C L*(2) be a bounded sequence. By [17, proposition 2.4] we
know that S is a compact operator from L'(Q) to W, () for all 1<6 <
N/(N — (25 —1)). Hence, for all 1 <0 < N/(N — (25— 1)), up to a subsequence
we have that S(f,,) — v for some v € VVO1 ’Q(Q). By Sobolev inequality, this implies,
forall 1 <o < N/(N — 2s), that S(f,,) — v in L7(2) and v € L7(Q).
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Now, applying lemma 2.2 with n = s, s7 = 0 and s; = 1, we obtain that

ISU) = vllwg o) < CUS(n) — ollkmiam 1SUa) = vllfnogan,

= CIS(fa) = vllza{e IS(fa) = vlljyo gy (3:26)
for p satisfying 1/p = (1 — s)/o + s/6. Hence, the result follows from (3.26) using
that

1> 1 - N —s
= p N .

4. Proofs of theorems 1.1 and 1.4

This section is devoted to prove theorems 1.1 and 1.4. As indicated in § 1, once we
have the regularity results of § 3, we follow the approach first develop in [36, §6].
Let us begin with two elementary technical lemmas that will be useful in the proofs
of both theorems.

LEMMA 4.1. Let a,b>0, p>1 and ¢* = ((p—1)/p)(1/paPb)"/ P~V Then, the
function g : [0,00) — R given by

g(t) = a”(bt + )" — ¢,
has ezxactly one root t* € (0, 00).

Proof. First observe that, ¢’(t) = 0 if and only if

fp (1 V= e o \ Ve € (0.50)
— = — _— = — 0.
b \ parb b pb \ paPb ’

Moreover, observe that

> 0.

) (p—2)/(p—1)

" ) = -1 pb2
9" (") = (p—1)pa <papb

Thus, we deduce that g has an strict global minimum on ¢ = ¢*. Finally, observe

that
1 p/(p—1) 1 1 1/(p—1)
g(t") = o -
paPb b \ paPb

p—1 1 1/(p—1)
+ W (papb) =0, 9(0) >0 and tli>r£<; g(t) = 0.

Hence, we conclude that g has exactly one root t* € (0, c0). O
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LEMMA 4.2. Let Q C RN be a bounded domain with boundary 02 of class C%' and

let s € (0,1). For alle > 0 satisfying0 <s—e<s+e<1andalll <o <r there
exists Cg = Cy(s,e,0,7,8) > 0 such that

H </]RN W dy>1/0

Proof. First of all, observe that
_ o r/o

[ ([ e )7,

o \Jry [z —y|NTso

[(/ o) ~ )l
Q \/RNN{|z—y|<1} lz -yl

o r/o
+/ 7\11(1;)—11\?&3;5)! dy dx
RNA{|z—y|>1} |l‘7y|

o r/o
< Cr.o / / ‘U/(x) — xig»ys)o" dy dx
Q RNN{|z—y|<1} |£B7y|
- r/o
(] ) —ute N,
o \JrNafla—yi>13 |z —y[V o

= CT70'(J1 + JQ) (42)

< Csllullyysteriqy,  Yu € Wg="(Q). (4.1)
L7()

Let us then estimate J;. Applying Holder inequality, we have that

r/o
lu(z) — u(y)|” |z — y|°
h= / / dy dx
e < RN A{[z—y|<1} [& = y[NO/mHEFT |3 — y[N=Ne/r
< / / Ju(w) —ul)l”_
o | \Jrvnfje—yl<iy lz —y[N T

(r—o)/o
’ / ¥ dx
RN {|z—y|<1} |1' — y|N7(EUT’/(ng)) .

Furthermore, since

dy / dz
= TN ey = Cu(eo,r) < oo,
/RNH{|xy<1} |z — y|N=(cor/r=ed) [, o) [2| N (cor/tr=oD) '

we deduce that

8 |u(z) —u(y)”
SO o dy | de < C e 4.3
1 J1 /Q (/RNﬂ{|my<1} |a: _ y‘N+(s+g)7- Y J1 ||u||W +er)” ( )
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Now, arguing as with J;, we obtain that

r/o
ne [ (] ju(e) ~ uly)l” dy N
Q RN ({|o—y|>1} ‘.’E _ y|NO’/’I‘+(875)U |IL‘ _ y|N7N0'/r+ea
|u(z) — u(y)|”
< TN o W
/Q (/RNm{|xy>1} |z — y|NF(s=er

(r—o)/o
X / dy / o
RNN{|z—y|>1} |17 —y‘N+(€JT/(T_U)) .

Hence, since

J o
RNN{|z—y|>1} |$ — y|N+(5UT‘/(7’—g))

dz
N /RN\Bl(Q) m = CJQ(EaU, 7') < 00,

and WST57(Q) € W5™5"(Q), it follows that

o [u(z) —u(y)]"
J < C —d d C s—eg, ’V‘
° 2 /Q </RNﬁ{m—y|>1} |;)j — y|N+(S—€)T Y J2Hu||w ()

< Tnllulfygeer oy (4.4
The result follows from (4.2), (4.3) and (4.4). O

REMARK 4.1. Observe that the constant Cy = Cy(s,e,0,7,8) > 0 obtained in the
previous lemma is not stable when s — 17. More precisely, if s — 1~ then ¢ — 0
and this implies that Cy — +o00.

4.1. Proof of theorem 1.1

Let us begin recalling that, under the assumption (A;), f € L™(f) for some
m > N/2s. Hence, since we are working in a bounded domain, without loss of
generality, we can assume that m € (N/2s, N/(2s — 1)). Moreover, observe that,
for \f =0, w =0 is a solution to (Py) and, for u = 0, (Py) reduces to (3.1). Hence,
we may assume that [|p|/oc # 0 and || f||Lm ) # 0.

Next, we fix some notation that we use throughout this subsection. First, we fix
r =r(m,s) > 0 such that

mN

1<2m<
=am T<S(N—m(23—1))’

and € = ¢(r,m, s) > 0 such that

l<r< mN < m s+e<1
(s+&)(N—-—m(2s—1)) ~ s(N—-—m(2s—1))’ ’

and s—¢&>

€)
L
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Also, we introduce and fix the constants Cy, given by proposition 3.1, (3) applied
with t = s + ¢ and p = r, Cyo := CZ|Q|"=2")/™™ where Cy is the constant given
by lemma 4.2, and

1
A fll @) CEC0lllloo”

A=

By the definition of A* and lemma 4.1, we know there exists and unique ! € (0, c0)
such that

Cr(Caollpllocl + XN ) = 12, (4.5)

Having fixed the above constants, we introduce

L 51 )l r/2
E._{UEWO //DQ |x_y|N+S+E) dzdy <1 }

which is a closed convex set of W' (Q). Then, we define T': E — W (92) by
T(p) = u, where u is a weak solution to

{1(;3();“ = pu(x) DZ(p) + A f(x), E H%V .0, (4.6)

and observe that problem (Py) is equivalent to the fixed point problem u = T'(u).
Hence, to prove theorem 1.1, we shall show that 7" has fixed point belonging to
W2 () N % () for some a > 0.

LEMMA 4.3. Assume that (Ay) holds. Then T is well defined.

Proof. First of all, by Hélder inequality and lemma 4.2, observe that for all ¢ € E,

2/r
[ pteras<cro ([ @007 a0) < cCBlolypoer =eCBl (0)
Hence, for all p € E, it follows that

ln(@)DZ (@) + Af (@)l L2 () < e Callullocl + N[ fll 1) = C < oo (4.8)

Thanks to [34, theorem 23] and proposition 3.1, if the right hand side in (4.6)
belongs to L'(€), problem (4.6) has an unique weak solution and it belongs to
W§H(Q). Thus, the result follows from (4.8). 0

LEMMA 4.4. Assume (A1) and let 0 < A < A\*. Then T(E) C E.
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Proof. For an arbitrary ¢ € E, we define u = T'(¢). Now, by proposition 3.1 and
since 0 < A < \* , it follows that

)‘ 1/r
(//D |:U— |N+(a+e)rd dy) < O ||p(@)D3 () + Af (2 ||Lm ()

< Cillplls [[D2(0)] + CL X[ fllzm (-
(4.9)

Lm(Q)

Also, by lemma 4.2, Holder inequality and the definition of C(, we obtain that

D2 (@)l m ey < 1R (D) 2)7 ) < CEIQITT2™ ™o

Ws+5 7' Q)
_ 2
= Crollellyerer -
Thus, since ¢ € F, we have that
ID2() || zm () < Crol. (4.10)
From (4.5), (4.9) and (4.10), it follows that
r 1/r
O 42ay) " < CulCrollill 1+ X lmie) = 12
e \m = |N+<e+s> < Ci(Cuolluloe ) :

Hence, since by proposition 3.1 we also know that u € W ’I(Q), we conclude that
u € F and so, that T'(F) C E. O

LEMMA 4.5. Assume that (Ay) holds. Then T is continuous.
Proof. Let {p,} C E be a sequence such that ¢, — ¢ in W5 (Q ) and define u,, =

T(pn), for all n € N, and u = T(¢). To show that u,, — u in W' (Q), and so, that
T is continuous, we prove that

gn(@) = D3 (pn) + Af(x) = g(2) := D(p) + Af(z), in L}(9). (4.11)
Indeed, if (4.11) holds, the result follows from proposition 3.9.

First of all, using the notation ¥,, = ¢, — ¢ and the reverse triangle inequality,
we obtain that

||D§(<Pn) - DE(W)HLI(Q)
:/ / [on(@) — on @) — lo(@) @) 4
Q |JRN

|x y|N+2S
< /
Q
‘

B [on() — a0)] 1 [0() ~ W | Wonle) ~ul)] | Y o
‘L(AN [z — y[N/2s u—MW%sd@d'

dx

/ (Ion(m) = n@)] + le(x) — 9W)]) [¥n(x) — Pn(y) dy’ de

o=y
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Applying then Holder inequality, we deduce that

ID%(¢n) — D2(9)ll 10

< /Q [(/RN (len(z) — s0|r;(y_)|yJ|rN|f2(sx) —o()))? dy>1/2
([ )
< (/ (/ (lon(z) — %0|n(y)| +N|f2(x) —o(y)))? dy) dx>1/2
Q \J/RV x—y s
([ (), e ) ar)

(], e ) )i

::Il’IQ.

Taking into account the above inequality, if we show that I; is bounded and I5 goes
to zero, we deduce that ||D2(p,) — D2(¢)|11(0) — 0.

Claim 1: I is bounded. Directly observe that

o (L Pt aee [ (0t o) o]

= 2 [IDZ(en)ll 1) + D3 ()l L1 ()] - (4.12)

L

N

Since ¢, ¢ € E for all n € N, by (4.7), we have that

[IDZ(en)ll L1 () + D3 (@)l L1 (0)] < 2¢CF1 < oo,

and so, that I; is bounded.

Claim 2: I, goes to zero. Let 6 € (0,1) be small enough to ensure that
(2—-0)/(1 —0) < r. By Holder inequality, it follows that

ID%(¢n — )l L1(0)

()

:/ (/ [¢on(2) = Yn(W)|? |¢hn(z) — Y (y)>~°
Q RN

|.Z’ — y‘(N—O—s)e |1, _ y|N(1_€)+5(2—9) dy> dx

W’n(l') - %(yﬂ ’ |¢n($) - d’n(y)‘@*e)/(lfe) 1—
) /9 K/RN ey dy) (/RN = N0/ (10) dy) &
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<(f (L Bpetta) o)

Y () — U ()| 2=0)/(1=0)
X </Q (/RN [ = y|reaEm/am) dy) dx) ' (4.13)

Hence, since @, — ¢ in W' (Q) implies that

/Q </RN W dy) dz — 0, (4.14)

[9n(2) = n ()] =700
/Q (/RN 7 = g0 /=) dy | dx (4.15)
is bounded, we can conclude that I goes to zero, as desired. Since we have cho-

sen 6 € (0,1) small enough in order to ensure that (2 —0)/(1 —0) <r and Q is a
bounded domain, it follows that

[Yn (@) = Y (y)| 270"
0 ey |z —gVrs@-oy/a-ay VY )

o/ r/(2-6)/(1-6))
[¢n (@) = n ()| 2=/
e </Q (/RN o = gV - WY dr

if we prove that

)((29)(19))/?"

(4.16)

Applying then lemma 4.2 and the triangular inequality we have that
[9n(2) — P (y)| >~/ =
/sz (/RN o — gy W ) 4 S Clonllwger @)

<C [||<Pn||wg+€’r(sz) + H()DHW5+E’T(Q)

<2012 =C, (4.17)

where 675 and C are positive constants independent of n. Thus, we conclude
that (4.15) is indeed bounded.

From claims 1 and 2 we deduce that [|[D?(¢,) —D?(¢)| 11(o) — 0. This implies
that g, — g in L'(Q), as desired, and the result follows. O

LEMMA 4.6. Assume that (A1) holds. Then T is compact.

Proof. Let {©,} C E be a bounded sequence in W' (Q) and define u, = T(¢,)
for all n € N. We have to show that u,, — u in W' (Q) for some u € W' (Q).

Since {¢,} C E for all n € N, arguing as in lemma 4.3, we deduce that {D?(¢,)}
is a bounded sequence in L'(Q2). Hence, if we define

gn(z) = Dg(@n) +Af(x), VneN,

we have that {g,} is a bounded sequence in L'(£2). The result then follows from
proposition 3.10. (]
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Proof of theorem 1.1. Since E is a closed convex set of Wg’l(Q) and, by lem-
mas 4.3, 4.4, 4.5 and 4.6, we know that 7T is continuous, compact and satisfies
T(E) C E, we can apply the Schauder fixed point Theorem to obtain u € F such
that T'(u) = u. Thus, we conclude that (Py) has a weak solution for all 0 < A < \*.
Finally, since u € W Yyn WS (Q) for some 1 <2< r, by lemma 2.2 applied
with s1 = s = s, we deduce that u € W %(Q). Moreover, since 7 > N/s, by [22,
theorem 8.2], we know that every ¢ € E belongs to C®*(Q) for some a > 0. O

4.2. Proof of theorem 1.4

First observe that, as before, without loss of generality we can assume m €
(N/2s,N/s), ||ptlloc # 0 and || f||Lm (o) # 0. Next, let us fix some notation. We fix

3mN
= — 4.18
" N 4+ ms ( )
and € := g(r,m, s) > 0 such that
1<r< mN < mdY +e<1 and s>1
nd s — =.
" N—m(s—e) N —ms’ 8 ’ 2

Also, we introduce and fix the constants Cy, given by corollary 3.4 applied with
t=s4+cand p=r, C; := SN’TCCgm7 where Sy, is the optimal constant in the
Sobolev inequality (see for instance [37, proposition 15.5] for a very beautiful proof),
C is the smallest constant guaranteeing the continuous embedding W™= (Q) C
Wy (Q) and Cy is the constant given by lemma 4.2, and

) 9 1 1/2
N 3 fllzm e, <3023011|M||oo) '
Then, by lemma 4.1 we know that there exists and unique [ € (0, 00) such that
Ca(Cullpllocl + N1 f () = 11/, (4.19)

Having fixed all these constants, we define

L sl )|T r/3
El.{UEWO //DQ o — |N+(€+E)dedy§l },

which is a closed convex set of W' (Q), and Ty : By — W () by Ti(¢) = u, with
u a weak solution to

{ fjfé“ = u(z) e D2(@) + \f(x), i?ngﬁ@v o (4.20)

Observe that (Py) is equivalent to the fixed point problem u = T} (u). Hence, we
shall prove that T has a fixed point belonging to Wg(€2) N €% (£2) for some a > 0.

LEMMA 4.7. For all o € W3t5"(Q), it follows that

leD2(@)llm @) < Crall@lfyarer - (4.21)
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Proof. First observe that, with the above notation, we have that

*

2
2<&:r.

*
T m

Hence, by Holder and Sobolev inequalities and using that W3 (Q) ¢ W' (Q)

with continuous inclusion, we obtain that
1/21|2
/ EOROAN
By |z —y[NHEs

L7(Q)

D2 oy < SwrC Il e

Since r > 2, the result follows from lemma 4.2. O
COROLLARY 4.8. Assume that (A1) holds. Then Ty is well defined.

Proof. Since Q is a bounded domain and m > N/2s > 1 the result follows from
lemma 4.7 arguing as in the proof of lemma 4.3. (|

LEMMA 4.9. Assume (A1) and let 0 < X\ < A*. Then T1(E4) C Ei.

Proof. Let us consider an arbitrary ¢ € F and define u = T} (). By corollary 3.4,
since that 0 < A < \*, we have that

u(y)|” v .
(//D |x_y|N+(S+E dedy) < Callulls [0 D) iy + CoN 1 Fll o,
Q

(4.22)
Hence, since ¢ € F, by lemma 4.7 and (4.19), it follows that

T 1/r
(ff Lt ray) < CotCurlilot+ Nl lmio) = 1
Q

Thus, as by proposition 3.1 we also know that u € W - (), we conclude that u € Ey
and so, that T} (F) C Ej. O

LEMMA 4.10. Assume (Ay). Then Ty is continuous.

Proof. Let {p,} C E be a sequence such that ¢, — ¢ in W' (Q) and define u,, =
Ty (pn), for all n € N, and u = T (). Arguing as in the proof of lemma 4.5, we just
have to prove that

enD2(pn) = ¢Di(p), in L1(Q). (4.23)
First observe that, since r > N/s > N/(s + ¢), for all ¢ € Ey, it follows that

o(y)|” .
ol Lo () < C// |x7y|N+(S+E)T dady < 1773, (4.24)

Hence, since ¢,, — ¢ in W ’1(9), by Vitali’s Convergence Theorem we deduce that
n — @ in LY(Q) for all 1 < a < co.
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Next, observe that

H‘Pan(QDH) - ‘P]D)i(QO)HLl(Q)
= [len(D3(pn) — DZ(#)) + DI () (n — )l L1 (@)
llon(D2(pn) — D2(¢ D) + D% () (o — ol @)
(2

<
< llenlloolD (0n) = D2 ()l L1 () + ID2 () | Lm (@ l0n = @l (q)

Then, arguing exactly as in lemma 4.5 and using that ||¢p|ec < C (independent of
n) we deduce that I; — 0. On the other hand, we know that |D2(p)||Lm ) < oc.
Hence, since ¢, — ¢ in L*(Q2) for all 1 < o < 0o, we also obtain that I — 0. We
then conclude that (4.23) holds, as desired. O

Proof of theorem 1.4. Observe that the compactness of 77 follows arguing
exactly as in lemma 4.6. Hence, since Fj is a closed convex set of W 1(Q) and, by
lemmas 4.9, 4.8 and 4.10 we know that 7} is well defined, continuous and satisfies
T, (F,) C E1, we can apply the Schauder fixed point Theorem to obtain u € E; such
that T} (u) = u. Thus, we conclude that (Py) has a weak solution for all 0 < A < A*.
Finally, since u € W Q) N WS () for some 1 < 2 < 7, by lemma 2.2 we deduce
that u € W?(€). Moreover, since r > N/s, by [22, theorem 8.2], we know that
every ¢ € E; belongs to C%%(Q) for some o > 0. O

5. Proofs of theorems 1.2 and 1.3

In this section, we prove theorems 1.2 and 1.3. The aim of these theorems is to
justify the hypotheses considered in theorem 1.1. First we prove that (Py) has no
solutions for A large and so, that the smallness condition is somehow necessary to
have existence of solution.

Proof of theorem 1.2. Assume that (Py) has a solution u € WOS’2(Q) and let ¢ €
Ce°(€2) be an arbitrary function such that

f(2)¢”(z) da >0,
Q

Considering ¢? as test function in (Py) we observe that

[arustoras= [ o) [ O ) 0y0010 [ e
5.)

Now, on one hand, since p(z) > p1 > 0 and D? is symmetric in ,y, it follows that

/Q /RN |z — |N+2)s| ¢* () dy dx
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2
s //DQ |z — |N+2)5| ¢*(x) dy da

2 2
//DQ |;L‘—y|N+2)5| ¢ (x) dy dz +u1//DQ |x_y|N+2)sl () dy d

Ml u(y)|? )
//DQ |z — |N+2s (6(z) + o(y))” dy dz. (5:2)

On the other hand, by Young’s inequality, it follows that

[ Ay ua)a
//D Q >><y<|r>;<+ )= 4,

[ fuy))(as(x)—¢<y>)<¢<x>+¢<y)) s
Dq

|z —y| N+
Ny CRI RO RECETOTI

D Ix—yI e @ —y|3+

/ |2(q{)(m)+¢( ) dydm—&——// )|2d dz
Dq |‘T - |N+2S Dq |l’ - |N+2S
(5.3)
Hence, substituting (5.2) and (5.3) into (5.1), we deduce that, if (Py) has a solution,
then

d d 2( 5.4
//DQ |"1j - |N+2 vz / f ¢ ( )
which gives a contradiction for A\ large enough. O

Now, we prove theorem 1.3. This theorem shows that the regularity considered
on f is almost optimal. Just the limit case f € LY/25(Q) remains open. In order to
prove this result, we make use of the following proposition which is a consequence
of the fractional Hardy inequality [27, theorem 1.1].

PROPOSITION 5.1. Let @ C RN, N > 2, be a bounded domain with boundary 0 of
class C? such that 0 € Q, 0 < s <1 and p > 1. Then:

(1) [2, lemma 3.4] If we set

[6(2) = s@)I” ,
Do \x— e e

; L0 ECE)\ {0}y,
P

o [P

it follows that A(Q) = Ay s p where Ay s, > 0 is the optimal constant in the
fractional Hardy inequality given in [27, theorem 1.1].
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(2) The weight |x|~P* is optimal in the sense that, for all € > 0, if follows that

)‘pdxd
D |x— |N+pe Y

eI

‘x|ps+s

L6 €CR(Q)\ {0} § =0

Proof. Since the proof of (1) can be found in [2, lemma 3.4], we just provide the
proof of (2). Let € > 0 be fixed but arbitrarily small. We assume by contradiction
that there exists a smooth bounded domain © C RY such that 0 € € and

)|]”d d
Do |$_ |N+pS Y

P

o |zfPste

9 eCP()\ {0} p >0. (5.5)

Let us then observe that for any B,.(0) C €, it follows that
0 < A(Q) < AL(B,(0)). (5.6)

Moreover, observe that for ¢ € C5°(B,(0)) we have that

[l L ey, -

L(0) |z[Pste ¢ JB,0) |z[P*

Hence, gathering (5.6)—(5.7), it follows that, for all ¢ € C5°(B,(0)),

oy |pdacd
Dg,.(0) |z* \Nﬂ’s Y
P
[ T,
B.(0) [z[Pete
Py )|”
———————dxdy
//DB © Ix—yIN“’S

[ U,
B,(0) |T[P*

Thus, by the definition of A(B,-(0)) and (1), we deduce that 0 < A.(Q)/r® <
AB, () = AN,s,p- Since (by assumption) A.(Q2) >0 and Ay, is independent of
Q, letting r — 0, we obtain a contradiction and the result follows. O

0<A(2) <A

Proof of theorem 1.3. Without loss of generality we choose a bounded domain
Q with boundary 9% of class C? such that 0 € 2. Consider then

1

flz) = W> (5.8)

for some ¢ € (0,1) to be chosen later and observe that, since € is bounded, f €
L™(Q). We assume by contradiction that, for all € > 0, there exists A. > 0 such
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that (Py) has a solution u € Wg"*(€2). Arguing as in the proof of theorem 1.2, we
conclude that, for all ¢ € C5°(2) \ {0},

)‘2 - ¢2(£)
i I, e vt o [ = [ o 09

Thus, we deduce that
|8(z) — d(y)I?
/], e \M e

/fE|N E/m

Nevertheless, since m < N/2s, we can choose € > 0 small enough to ensure that
(N —&)/m > 2s. In that case, by proposition 5.1, (2), we have that

|2
dy dx
//;Q |N+25

(=)[?
/Q|$|(N e)/mdm

which contradicts (5.10). Hence, the result follows. O

0 < pp A inf

Lo e )\ {01 Y. (5.10)

19 e ()N {0} p =0,

6. Proofs of theorems 1.5 and 1.6

This section is devoted to the proofs of theorems 1.5 and 1.6. First, having at hand
proposition 3.5, we prove theorem 1.5 using again a fixed point argument. The proof
is similar to the ones performed in §4. Hence, we skip some details.

Since 2 is bounded, without loss of generality, we assume that 1 < m < N/s.
Also, if A\f =0, it follows that u =0 is a solution to (Q,) and, if =0, (Qx)
reduces to (3.1). Hence, we may also assume that ||u/|c 7 0 and || f||zm o) # 0.

Next, we fix some notation that will be used throughout the section. First, we
fix r =r(m,s,q) > 0 such that

mN

l<gm<r< -—m—m,
4 N —ms

C'3 the constant given by proposition 3.5 with p = r and

N ( . >1/<q 1)
qll fllLm ) \ qC4|Q|r=am)/7|| ]| o '

Then, by the definition of A* and lemma 4.1, we know that there exists an unique
[ € (0,00) such that

Cs(llll oo o [AT™I™ ™ L4 X fll o)) = 11, (6.1)

With the above constants fixed, we introduce

By = {v e W (Q) : [[(—A)/ 2|

L) < ll/q} ;
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and observe that Ej is a closed convex set of W' (Q). Then, we define Ty : By —
W5 (Q) by Ta(e) = u with u the unique weak solution to

—A)*u = p(z)|(=A)*/ 2l ), in
[Cayu=malCa ot o 62)

~

< o/

and observe that (@) is equivalent to the fixed point problem u = To(u). Hence,
we shall show that 75 has a fixed point.

LEMMA 6.1. Assume (By) and let 0 < X\ < \*. Then Ty is well defined, To(E9) C Es
and T 1s compact.

Proof. The proof of this lemma follows as in lemmas 4.3, 4.4 and 4.6 using
proposition 3.5 instead of proposition 3.1. ]

REMARK 6.1. The only point in the proof of the previous lemma where we use
0 < A < A" is to show that T5(F3) C Es. The rest holds for every A € R.

LEMMA 6.2. Assume that (By) holds. Then T is continuous.

Proof. Let {¢,} C E3 be a sequence such that ¢, — ¢ in Wg’l(Q) and define u,, =
To(pn), for all n €N, and u = Ty(p). We shall show that u, — u in W5 (Q).
Observe that w,, = u, — u satisfies

“AVSw, = ulz) (1(=A)S/ a_[(=A)20|7) . in
{fUnA:)of (@) (|(=2)2pn|? = [(=A)/¢]) | M%V\Q (6.3)

Hence, if we show that
(@) (1(=2)"2pal? = |(=8)/%6]7) =0, in L'(9), (6.4)

the result follows from proposition 3.9. Directly, since ¢, € Fy and p € L>(Q),
applying the Mean Value Theorem and Hoélder inequality, we deduce that

e <€ (18020~ araz)
(6.5)

where C' is a positive constant depending only on |||z (q),, ¢ and Q. By (6.5), if
we show that

(@) (120720017 — I(=2)"17)

/Q [(=A)*"*(p, — @)|dx — 0, (6.6)

the continuity of the operator follows from proposition 3.9. Since ¢, — ¢ in
Wy 1(Q), it follows that ¢, — ¢ — 0 almost everywhere in Q. Furthermore, observe
that, for all measurable subset w C §2, we have that

J 1807200 = o)1 de < 2ol 0,

Hence, by Vitali’s convergence Theorem, (6.6) holds and the result follows. O
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Proof of theorem 1.5. Since Fs is a closed convex set of W(f’l(Q) and, by lem-
mas 6.1 and 6.2, we know that T5 is continuous, compact and satisfies To(Fy) C Eo,
we can apply the Schauder fixed point Theorem to obtain u € E5 such that
T5(u) = u. Thus, we conclude that (@) has a weak solution for all 0 < A < A\*. O

Proof of theorem 1.6. Having at hand corollary 3.6, the result follows arguing
as in theorem 1.5. (|

7. Further results and open problems

We end the paper pointing out some possible extensions of our results and
formulating some open problems.

7.1. Further results

(1) In the spirit of the existence results of §4, we can deal with more general
nonlocal ‘gradient terms’. Actually, we can consider a problem of the form

{(—A)su = p(z)(BY(w)™ + Af(z), nQ,
u = O’ in RN \ Q,

where 1 < o < ¢, f belongs to a suitable Lebesgue space, p € L>(£2) and B?

is given by
1/q
ans [ Julz) —u(y)|?
By = (e [ =S,
q Jen |z -yl

The existence of a solution for Af small enough can be obtained.

(2) On the line of §6, we can consider a problem of the form

{(—A)Su = p(@)|(=A)""*u|? + Af(z), nQ,
u = O7 IHRN \ Q,

under the assumptions

QCc RN, N >2, isabounded domain with 9 of class C?,
f e L™(Q) for some m > 1 and p € L (Q),
s€(1/2,1), t € (0,s], andl <q< N/(N —m(2s—1)).

A similar result to theorem 1.5 can be obtained. Concerning the multiplicity
of solutions for this problem, let us consider 2 = B1(0) and define

u(x)=A<;|9_1),

for some § < N — 2s. By direct computations, see for instance [26], we obtain
that

~

C
|0+t

(_A)Su = W and (—A)t/Qu =
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for some positive constants C = C'(N,s,0) >0 and C = C(N,s,t,6) > 0.
Hence, choosing a suitable constant A, we have that u satisfies to

(=A)*u = [(=A)2u|? inQ,

with ¢ = (6 + 2s) /(0 + t). On the other hand, it is clear that v = 0 is a solution
to this problem. Hence, for this particular case, we may expect have at least

two solutions. We cannot then expect uniqueness of weak solution for ¢ >
N/(N — (2s — t)).

7.2. Open problems

(1) The Calderé6n—Zygmund type regularity results proved in § 3 deeply rely on [4,
lemma 2.15]. The restriction s € (1/2,1) comes from this result. It is an open
question if the regularity results of §3 hold for s € (0,1/2]. Let us also stress
that, if the corresponding regularity results with s € (0,1/2] were available,
our approaches to prove theorems 1.1, 1.4, 1.5 and 1.6 would directly provide
the corresponding results.

(2) In the last few years there has been a renewed interest in classical problems
of the form

—Au = c(x)u+ p(2)|Vul® + h(z), we HH(Q)NL®(Q).

Following [29, 40], several works have appeared proving existence and multi-
plicity results. Does this kind of results hold in the nonlocal case? To be more
precise, let us introduce the Dirichlet problem

{(—A)Su = c(@)u+ p(z)Di(u) + Af(z), in®,
u=0, inRY\ Q

under the assumption (A;) and ¢ € L>(Q). It seems interesting to address
the following questions:
(a) Does the uniqueness of (smooth) solutions holds for ¢(z) < 0?7

(b) Under the assumption ¢(z) < ap < 0 a.e. in . It is possible to remove
the smallness condition imposed on A7

c) Itis possible to prove the existence of more than one solution for ¢(z) = 07
z=
/1,(1') 2 M1 > 0 and A > 0 small enough?

(3) Let us denote by u, € WZ(Q) N C*(Q) a solution to (Py). An interesting (in
our opinion) open question is to analyse the behaviour of u; when s — 17. By
the remark 4.1 it is clear that our solution us does not directly converge to a
solution to (1.4). Nevertheless, we hope that an argument in the spirit of the
seminal paper [11] would provide a suitable sequence of modified solutions
that converge to a solution to (1.4). To that end, one needs to obtain uniform
estimates on the constants involved in the proof of theorem 1.1.

(4) Similar questions to (2) and (3) can be formulated concerning the prob-

lems (Qy) and (Q»).
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