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WEIGHTED SOBOLEV-POINCARE INEQUALITIES
AND POINTWISE ESTIMATES FOR A CLASS
OF DEGENERATE ELLIPTIC EQUATIONS

BRUNO FRANCHI

ABSTRACT. In this paper we prove a Sobolev-Poincaré inequality for a class
of function spaces associated with some degenerate elliptic equations. These
estimates provide us with the basic tool to prove an invariant Harnack inequality
for weak positive solutions. In addition, Hélder regularity of the weak solutions
follows in a standard way.

1

Let & = Z;', j=10,(a;;0,) be a second-order degenerate elliptic operator in
divergence form with measurable coefficients. In this paper we shall obtain
pointwise estimates for the weak solutions of .#u = 0 (H6lder continuity of
the weak solutions and Harnack inequality for nonnegative solutions).

Let us recall that the original results for elliptic operators were obtained by
De Giorgi, Nash, and Moser. An extensive bibliography about the degenerate
case can be found in [FL1, FL2, FS].

To introduce the results of the present paper, let us recall some recent results.
In [FL1, FL2] a suitable metric d is associated with the differential operator
% in such a way that we obtain a new geometry which is natural for the de-
generate operator as the Euclidean geometry is natural for the Laplace operator
(or, more precisely, as a suitable Riemannian geometry is natural for a second-
order elliptic operator). In the smooth case, this idea is contained in many
papers: we refer to [FP, NSW]. The basic results in [FL1, FL2] are obtained via
a precise description of this geometry under suitable technical hypotheses on the
coefficients whose aim is to give a nonsmooth formulation of the Hérmander
hypoellipticity condition for sum-of-squares operators. We note that the same
idea is used in [NSW, S, J, V] to obtain pointwise estimates for sum-of-squares
operators. On the other hand, a different class of degenerate elliptic operators
is considered in [FKS]: instead of a geometrical degeneracy, a measure degener-
acy is allowed. A typical example of this class is given by Zu = div(w(x)Vu),
where w is a weight function belonging to the A4,-class of Muckenhoupt. Uni-
fied results for a class containing both the operators in [FL1] and in [FKS] have
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been recently proved in [FS]. In addition, classes of operators which somehow
are intermediate have been considered in [CW1, CW2, CRS].

In the present paper, we assume that the quadratic form of .& is equivalent
to the diagonal form w(x) 27:1 A?(x)éf , where the 4,’s are Lipschitz contin-
uous nonnegative functions and w is an 4,-weight function with respect to
the balls of the metric d associated with the vector fields 4,0, , ..., 4,8, . For
precise definitions, we refer to §2. In addition, we assume that there exists a
nice family of integral curves of these vector fields starting from an arbitrary
point x. More precisely, we suppose that, if £,, ..., ¢, are real parameters
bounded away from zero, then the integral curve ¢ — exp, (3 ; té jl jaj) does not
approach the coordinate hyperplanes centered at x too fast (1.e., faster than the
sides of a family of n-intervals which are equivalent to the d-balls). An analytic
formulation of this hypothesis is contained in (H.4): we note that this condition
is satisfied in the case considered in [FL1, FL2, FS]. On the other hand, in §6
we shall give some sufficient analytic conditions such that (H.4) holds, showing
the class considered here is very large and contains many different kinds of de-
generation. In some sense, the present results are related more to the results in
[FL3] where a noninvariant Harnack inequality is proved for a large class of de-
generate operators. It is possible to prove that if w = 1, then hypothesis (H.4)
implies that a sub-Riemannian structure in the sense of [FL3] is associated with
the operator. In the present paper, however, quantitative estimates are obtained
in such a way that an invariant Harnack inequality and hence Holder regular-
ity follows. We note that in some particular cases our results partially overlap
with those in [CW1, CW2, CRS]. Moreover, in the case n = 2 and w = 1,
recently Xu [X] has proved similar pointwise estimates. Finally, let us note that
some related results have been obtained by different techniques by Kusuoka and
Stroock (see [KuS] and previous papers quoted therein).

Following the Moser iteration technique, the crucial point of our proof is
to obtain a weighted Sobolev-Poincaré inequality. To this end we show that
if g € (0, 1) is fixed, it is possible to find a family of deformed quasi-balls
such that a large part of these balls is attained by our integral curves. The
meaning of ‘large part’ is that the measure of the region which we can reach by
our integral curves is at least # times the measure of the deformed quasi-ball.
Successively a careful control of the constants and a geometric result due to
Kohn and Jerison enables us to obtain our result. Once the Sovolev-Poincaré
inequality is obtained, the proof can be carried out in the same way as in [FS].

2

Let Q be a bounded open subset of R” and let .# be the second-order
differential operator in Q defined in the following way:

n
Z =3 9(a,0),
i,j=1
where a; ; =a; are real bounded measurable functions for i, j =1,..., n.
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We will denote by 4 = A(x) the matrix of the coefficients 4;; .
In the sequel we will assume the following hypotheses are satisfied:
(H.1) There exists v € (0, 1) such that

DY E@E Y 4,008 < o) Zia
j=1 i,j=1

forany x, ¢ € Q xR", where

(H.2) 4,,..., 4, are bounded nonnegative Lipschitz continuous functions
in a neighbourhood of Q. :
(H.3) The distance d associated with the vector fields 4,0, , ..., lnan in the

sense of Fefferman and Phong (see [FP, FL1], and Definition 2.1 below) is finite
in Q and the function w is an A,-weight function with respect to the distance

d,i.e.
xrl/xr) dy <|er|/xr dy)_wz

forany x € Q and r € (0, py], where p, is a fixed suitable positive number,
and B(x, r) denotes the ball of center x and radius r with respect to the
metric d. Here |E| denotes the Lebesgue measure of the subset E of R”.

In what follows, if E is an L-measurable subset of R”, we will denote by
w(E) the w-measure of E,i.e., w(E)= [ w(y)dy.

A precise definition of the above distance d will be given in the sequel,
together with a basic property (the so-called doubling property) giving a precise
sense to (H.3).

A further hypothesis on the vector fields 4,0,,..., 4,8, will be specified
later (H.4): roughly speaking, we will require that some nice family of optimal
curve exists.

Let us now recall some definitions.

Definition 2.1. We will say that an absolutely continuous curve y: [0, T] — Q
is a subunit curve (with respect to 4,0,, ..., 4,0,) if

& <> A)E
j=1

for any ¢ € R” and forae. t€[0, T].

If x,y € Q, we will put d(x,y) = inf{T > 0 such that there exists a
subunit curve y: [0, T] — Q such that y(0) = x and y(T) = y}. We will say
that d(x, y) = oo if the above set is empty.

Clearly, by hypothesis (H.3), d is a metric on € ; moreover, since we are
looking for local properties of the operator .2, we may suppose that 4,, ..., 4,
are defined on all of R".
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For the sake of simplicity, we will denote by A the vector-valued function A =
(Ays ... 5 4,), by V, the vector-valued differential operator (4,0,,...,4,9,),
and by div, the differential operator acting on vector-valued functions f =

(fy,.-.s f,) as
div, =Y _,f,.
i=1

Moreover, without loss of generality, we may suppose 4, = 1, since at least one
of the vector fields 4,9, , ..., 4,0, is different from zero in a neighbourhood
of a given point.

In the sequel we will denote by L a positive constant such that

(2.1) |A(x) = A(p)| < LIx—y| ¥x,y€eR".
Definition 2.2. Let x € R” and r > 0 be fixed. Put

Cj(x, r)= {uj(t), 0<t<r, whereu=(u,,...,u,)
is any subunit curve such that »(0) = x}
for j=1,...,n.
It is easy to verify that Cj(x, r) is a compact interval containing x ., the
jth component of x, for j=1,..., n. Now we can put
A(x,r)= max A.(s,...,S ).
(= max A

Remark. 1t follows from Definitions 2.1 and 2.2 that Aj(x, r)>0 for r >0 if
the distance d is continuous with respect to the Euclidean topology. We note
also that, if r < (2L)™",

A > A ey Xy e, 8 ) > AA (X, 7).

k(x’r)“sjecjr(‘;%,j;ek k(sp X Sn)_ 3 k(x r)

Indeed, the first inequality is obvious; on the other hand, if s; € Cj(x, r),
J=1,..., n,there exists a subunit curve y such that y(0) = x and y,(¢) = s,
for a suitable ¢ < r. Hence

A(Sys ey 8,) SA(S o Xy ooy 8,) + LIy (2) = x|
Slk(sl,...,xk,...,sn)+L/0t|y,'((s)|ds
<A, Xy, 8,)+ L Ol/lk(y(s))ds
SA(Sy sy X vn s 8,) + LEA (X, 1),

so that

A(x,r) < max A(Syseee s Xy vnns S+ LA (x, 1),

s;€Ci(x,r), j#k

and the assertion follows.
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If xeR"” and r > 0, denote by Q(x, r) the n-dimensional open interval

n

Q(x, r) =[x, = rA(x, 1), X, + 1AL (x, 7).
k=1
We will prove that these intervals are equivalent to the metric balls in the fol-
lowing sense.

Theorem 2.3. Suppose A, (x,r) >0 forany x €R", r>0,and k =1,
Then there exists a positive contant b such that

Q(x,r)2B(x,r)2Q(x,r/b)

for every x and r, r € (0, r,], where b and r, depend only on n and L.

Proof. Let y belong to B(x,r). If k is fixed, there exists a subunit curve
7: [0, T1~ R" such that y(0) =x, y(T)=y, T <r, so that

yk|</ (1 |dt</ A () dt < TA(x, T) < rA (x, 1),

and the first inclusion is proved. The proof of the second inclusion is a little bit
more complicated. To prove it, let us prove some preliminary results (which in
turn will be helpful in what follows).
(2.3.1) For fixed x and r € (0, r,] it is possible to renumber the variables (in
general the permutation depends on x and r) in such a way that

(l) A[(x: r) ZA2(X, r) 2 "'ZA,,(xa r)’

(ii) Ag(x,r) <2AL(x,r) = maxsjecj(x,r)yj.(k,1,((s1 s Xy ey X))
Renumber the variables and the indices in such a way that (i) is satisfied. If
5; € Cj(x, r) for j=1,...,n, we have

n
M8y s $,) S A(Sy s s Xs e X)) F LY s, - x,

On the other hand, if i > k is fixed, there exists a subunit curve y starting
from x and such that y,(¢) = s, for a suitable 1 <r,

x|</,1 5))ds < tA,(x, 1)
so that

n
A8y ey 8,) SA(S s Xy e ,xn)+LZrAi(x,r)
i=k
SA(Sys ooy Xy oo, X))+ L(n =k + 1)rA, (x, 1)

and hence

A(x,r) <A (x, )+ Ln—k+rA(x, r).
If r < 1/(2Ln), (ii) follows.
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We are now able to prove our second inclusion. Let x and r be fixed and
let us renumber the variables as in (2.3.1). For the sake of simplicity the proof
will be carried out in the case n = 3.

Let 5, @, € C,(x, r) and @, € C,(x, r) suchthat 4,(5], X, , x;) = Aj(x, r)
and 4,(d7],0,, X;) = A;(x, r). By definition there exists a subunit curve A
such that 2(0) = x, A,(t;)) =5, with 0 < ¢, < r. An analogous assertion holds
for @, . Thus

(2.3.2) IS;—=x,|<r and |o,—x,|<r
In addition, there exists a suitable subunit curve 4 such that 4(0) = x, h,(¢,) =
g, with 0 < to < r. We have:

)
(2.3.3) |52 - X2| = |h2(lo) - le < [) /12(}1(5)) ds < tOAZ(x s tO)

<rA,(x,r) < 2rA;(x, r).

Now let y belong to Q(x, r); suppose y;>X; for j=1,2,3 (otherwise
the proof will be modified in an obvious way). In order to prove that d(x, y) <
br, we will use a technique employed in previous works (see, e.g., [FL1, FL2]).
We will construct a piecewise linear curve from x to y by using integral curves
of the vector fields +X ;= +A jaj , j=1, 2,3, in the following way:

(1) from (x, x,, x;) to (5], x,, Xx;) along £X,,
(2) from (57, x,, x;) to (5], T,, Xx;) along +X,,
(3) from (5, 7,, x;) to (7, 0,, x;) along +X,,
(4) from (7, T,, x;) to (7], T,, y;) along Xj,
(5) from (@,,a,, y,) to (5/,0,, y;) along +X,

(6) from (5;,0,,y;) to (5/,),,,) along £X,,

(7) from (5[, y,,y;) to (¥;,y,,y;) along £X,.

‘Now we must prove that the length of each of the above arcs (i.e., the time
required along integral curves) can be estimated by an absolute constant times
the radius r. By (2.3.2) and (2.3.3), the length of the arc (1) is less than or
equal to r, whereas the lengths of the arcs (3), (5), and (7) are less than or
equal to 2r.

Let us now estimate the length of the arcs (2) and (6). We will estimate the
length of an integral curve of +X, from (3, z,, z;) to (5[, 7,, z,) where
|z, — x,| < rA,(x, r) and |zy — Xx;] < rA4(x, r). Suppose, e.g., 7, > z,. Let
¢ be the solution of the Cauchy problem

{ ¢/ = Az(s’ o, 23),
9(0) = z,.
Clearly the curve t — (5], ¢(f), z;) is a subunit curve. In addition, let us note
that A,(5], z,, z;) > 0. Indeed, by (i) and (ii),
Ay(57s 255 23) 2 4875 Xy, x3) = L2y = x| = Lz — x4
> A;(x , 1) = LrAy(x, r) = LrAy(x, r)
> LA, (x, r)=2LrA,(x, r) > $A,(x, 1)
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if r < 1/8L. Hence, since ¢ >0,
t)—z,= /A 50, 0(5), z4 ds>//1 (57, z,, z;)ds — Lt(p(t) - z,)
>

2 78, (x, r) - Li(op(t) - z,).

Then, if ¢ < l,

p(t) —z, > i +L)A ,(x, 1)

and hence ¢([0, 1]) 2 [z,, z, + Ay(x, r)/4(1 + L)]. Since 0 < G, — z, <
|5 —x,|+|x,—z,| < 2rA,(x, r), provided r, < 1/8(1+L) weget @, € ¢([0, 1])
and hence @, = ¢(¢;) for a suitable ¢, € [0, 1]. On the other hand

2rh)(x,r) 20, — 2, = (L)) — 2, 2 Ay(x, 1)

L
41+ L)
and hence 7, < 8(1+ L)r. This remark enables us to estimate the length of arcs
(2) and (6).

Finally, the estimate of the length of arc (4) is easier. In fact, let us consider
the solution ¢ of the Cauchy problem
{ (/7, = )'2(0’_19 0._2, ¢)9
9(0) = x;.
Clearly the curve t — (6], 7,, ¢(t)) is a subunit curve. Moreover, let us note
that 4,(d], 7,, ¢(f)) > 0. Arguing as above, if ¢ <1, we get
t
P(t) — x5 2 mA3(X, r)
and hence ¢([0, 1]) 2 [x;, x3 + Ay(x, r)/(1 + L)]. Thus there exists ¢, €
(0, 1) such that y, = ¢(¢;)) with £, < r(1+ L). Thus we have obtained an

estimate of the length of arc (4) and hence we have proved our assertion with
b=17(1+L)+7. O

Remark. Let x,y be given and put r = d(x, y). By the above result, y €
Q(x,2r) and y ¢ Q(x, r/2b). Hence there exists k € {1, ..., n} such that
Vi — x| =2 F(x, r/2b), where F,(x,t) denotes the function ¢~ A, (x, 7).
Thus,

n
r<2bF;(x, Iy —x ) <263 F (e, ly, = x))).
j=1

On the other hand, |y, - x,[ < F 2r) for j=1,...,n and hence

(x,
ziz (e, by, — ).

Hence we have proved that
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We are now able to formulate our main hypothesis. We will suppose that:

(H.4) For any x, € R" there exists a neighbourhood U of X, such that,
if 0<eg <6/ <1 for j=1,...,n and if we denote by H(-, x,&) =
(H,(--+), ..., H,(--+)) the integral curve of the vector field {,4,0,+---+¢, 4,0,

. n n'n-n
starting from x, we have

t
/0 A (H(s, X, ))ds > C,e, ..., e, )tA,(x, 1)
for j = 1,...,n, where CJ. is independent of ¢ € (0,¢)], x € U, and
Eelllle, 1]
In what follows we shall denote by ¢ the vector (¢,,...,¢,), by A, the
n-interval ij:l[sj, 1], and we shall put &" = (||, ..., [£,]).

In the sequel, we will explain more explicitly the meaning of the above hy-
pothesis and we will give some examples, but let us first prove some conse-
quences of our hypotheses.

Proposition 2.4. The functions t — A;(H(t, x,&)) are locally uniformly A_ -
weight functions for j=1,...,n,ie, forany j=1, ..., n thereexists pj21
and c;(e) >0 such that

1

A(H(s, x,&)ds A(H(s, x, &) ~He=h g i <c,(e)
(7 )- (2 2 )<

Jor 0<t<ty, xeU, (§1,...,1¢,]) €4,.

Proof. Note first that t — H(t/\/n, x, &) is a subunit curve starting from x.
If >0 is fixed we have

/A(Hs X, «f))m’ds—t\/_/ J(H(s/vn, x, &) " ds
<Aj(x, 1) t\/_/ H(s/vn,x,&)d
tf
< Cile)” t\/—/ H(s/vn,x,&)d

<7/0 Aj(H(s,x,‘f))dsy
—C o) (% /()Ilj(H(s, X, é))ds) . :

and hence ¢t — 4 j(H (t, x, &) satisfies a reverse Holder inequality with con-
stants depending only on ¢. Then the assertion follows from standard results
about Ap-classes [GR, IV, Corollary 2.13]. O

Now, since Ap-weights give doubling measures [GR, IV, Corollary 2.13],
we get




SOBOLEV-POINCARE INEQUALITIES AND DEGENERATE ELLIPTIC EQUATIONS 133

Proposition 2.5. There exists a positive absolute constant ¢ such that, if t €
(0, t,] and x € U, then

A (x,2r)<cAp(x,r)

for k=1,...,n. Inparticular, Ay (x,r)>0if r>0, k=1,...,n.
Proof. Let & be fixed such that |&| < 1. Then ¢t — A(H(¢, x, &)) is a subunit
curve and hence, putting C,(¢) = C, (||, ..., |§,]), we have

2r U r
A(x, 2r) < m/() A (H(s, x, &) ds < @/0 A (H(s, x, &) ds
< C'(&)A(x,r). O

The doubling property of functions A, combined with Theorem 2.3 gives
us the basic property of the metric d : the metric space (R”, d, dx) is a space
of homogeneous type. Here dx denotes the Lebesgue measure.

Theorem 2.6. There exist two absolute constants A, B >0 such that
|B(x, 2r)| < A|B(x, r)| and |Q(x, 2r)| < B|Q(x, r)|
for every x belonging to a compact subset of R" and for r € (0, rol-
The proof is straightforward.

Remark 1. A theory of Ap-weights in spaces of homogeneous type was devel-
oped by A. P. Calderon in [C]. Thus the above theorem gives a precise sense to
hypothesis (H.3).

Remark 2. An easy consequence of Proposition 2.5 and Theorem 2.6 is that

there exist positive absolute constants «,, ..., a,, k,...,k,, k and o such
that

Aj(x,tr) 2kt Aj(x,r) forj=1,....,n and |B(x,tr)|>kt"|B(x,r)|

for x belonging to a compact subset of R”, ¢ € (0, 1), and r € (0, rol.
In particular, there exist suitable absolute positive constants k,,...,k, such
that, in a compact neighbourhood of Q, Aj(x, t) > kjt“f for j=1,...,n
and t€(0,1).

Remark 3. Since t — H(t/\/n, x, &) is a subunit curve starting from x for
any ¢ such that |éj| <1 for j =1,...,n, by the doubling property of
A, there exists an absolute constant ¢, > 0 such that, for this choice of ¢,
Aj(H(t, x,E)<cA(x,t)for j=1,...,n.

= Gl

Remark 4. From Remark 2, F j_‘(x, 1) <K jt'/ @ +1) for ¢ small. Hence, taking
into account the Remark after Theorem 2.3, we obtain

the distance d is Hélder continuous with respect to the euclidean metric.
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In particular, the topology of d is equivalent to the euclidean topology.
Hence when quantitative estimates are not involved, we can talk about ‘close
points’ without further specifications.

3

In this section, we will obtain basic properties of the integral curves H(t, x, &)
which we will use in the following. First, let us note that the function & —
H(t, x, &) gives nice ‘polar coordinates’ in a part of the ball B(x, ¢).

Proposition 3.1. Let x, be fixed. There exists a neighbourhood U of x, such

that, if €, ..., ¢, are real positive constants and € < 1L for j=1,...,n,
then, putting ¢ = (¢, ..., €,), there exist positive constants c*(e), ¢ (e), to(€)
depending on ¢ and ¢*** >0, such that, if x e U, & = (|§], ..., ,]) €4,,

and 0 <t <tyep),

(i) the map & — H(t, x, é) is injective;

(i) '"IQ(x 1 >[detgi(z, x, &)l > " (e)|Q(x, 1)l

(iii) ¢, > [H(t, x, A,) |/|Q x,1)| > c™(e), where c, has been defined in
Remark 3 after Theorem 2.6.

Proof. For the sake of simplicity we will carry out the proof supposing A ; is a
continuously differentiable function for j =1, ..., n. The result in the general
case will be obtained in the same way when derivatives are replaced by finite
differences. We note that H is Lipschitz continuous with respect to &, so that
the derivatives in (ii) exist a.e.

Thus suppose L > sup|d, 4 j| for all j, k. It is well known that

3H

+/0 M(H(s,x,&)ds e,

s 0= [re s 0,05

where ¢, = (0,...,1,...,0) and J(p, f)ij = 6jii(p)§i. In particular, if
ty < 1, there exists ¢,(L) such that

'8H

6ék(txé’<c /,1 H(s, x,¢&)ds

Moreover, without loss of generality, we may suppose éj > 0 for j =
1,...,n.
Let us now consider the matrix

0H nOH
o¢

D=D(t,x,¢,&) =17z (1, x,&) 571, x, &),

o¢
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where &, & belong to A,. We have

oOH  OH
Dij= <a—éi(t,x,é)’ aé (t X, é)>

t / /3H 6H
_</OJ(H(s,x,c ds/J (s,x,¢), é)é >

+/O’a,.(H(s,x,é))ds'/ot<J(H(S’x’f/)’é)g? >ds

+/Otli(H(s,x,é'))ds./ot<J(H(s,x,é),é)g—g,ei> ds

+a,.j/0 Ai(H(s,x,é))ds./O A(H(s, x, &) ds

=a..(t,x,f,§l)+5ij/0 /1,.(H(s,x,¢’))ds./0 A (H(s, x,&)ds

Now we note that

</J 3 ¢’>st,/'J<H<s,x,é),c)gf >|
s/J(Hs (Hs. %), 8 5 do|
34 ‘d ‘g? ds

<6 (L)t /Olli(H(s,x,é))ds-/o lj(H(s,x,é))ds

< (LA (x, DA (x, 1),
by Remark 3 after Theorem 2.6. An analogous argument shows that the second
(and the third) term in o,; can be estimated by c“(L)t3 A(x, HA (x5 1)
Now, if n € R” and x € U, then

t
ZDU’?,’”}‘ = Zaij(“')'lmj+2'7,~2/0 )','(H(S, x,&))ds
i,j i,J i

-/tl,(H(s,x,é))ds
> —c (L ZA X, DA (x, Omn; +1 ZC 2, o

= —¢ (L) (Z A(x, z)ni) +cge)t ZAf(x, nn’

> (cq(e) - ))nt)t ZAxt >6—IZAxt

if ¢y(¢) is sufficiently small.
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Suppose now H(t, x,¢&,) = H(t, x, &,); obviously the coordinates of ¢
and &, have the same sign and hence belong to the same convex component of
the domain of the points ¢. Hence we have

0= (H(t.x. &) - Hit x. £, 520 5. 60 - &)
= [ (S ste - e -6, 3, 606 - 6)) ds

1
- /0 (D(t, x, & +5(E &), E)E ~ &), (€ —&,)) ds
2 ST A 06 - &'

and hence ¢, = ¢, since Af(x, t) >0 for any ¢ > 0. Thus (i) is proved.
In addition, the same argument shows that, if we denote by A(x, ) the

matrix whose entries are given by J, ;\(x, 1), then

D(t, x,&,8) 2 cs(e)*A’(x, 1)/2,
such that a min-max argument shows that

det %Ig(t, x, )| =vdetD > c7(8)t" det A(x, t) = ¢g(€)|Q(x, 1)|.
Hence it is enough to choose ¢*(g) = ¢cg(€) . Since the upper estimate for the
quadratic form of D is quite obvious, assertion (ii) is proved. O

4

We are now able to prove our main results. To this end, we need to show that
it is possible to cover a sufficiently large part of a given ball by integral curves
starting from the center. In fact, we are able to prove this result when the ball
is replaced by a deformed one, where the deformation parameters depend on
how large the part we will attain is. The proof requires a careful control of the
constants. Let us begin with some technical preliminaries.

Lemma 4.1. Denote by F; = F(x, t) the functions F,(x,t) = tA;(x,1), j=
1,...,n. Let xy and ¢ = (0,,...,0,) € {-1,1}" be fixed. For any

fixed 0 € (0, 1) there exist ¢(6) > 0, c(6) > 0, and t(0) > 0 such that
for any t € (0,1(0)) and x close to x,, there exist 2n positive constants

c(x,t,0),...,c,(x,t,0), e(x,t,0),...,¢,(x,t,0) such that:
(i) If op; € [BFj(x, ¢i(x,t, 0)1), Fi(x,c;(x, ¢, ), j=1,...,n, and
gl €le;x,t,0),1], then
oD,
(xt0 <1 forj=1,

T oA J(H(s, x, &))ds
(ii) sj(x,t,O)Zs (6) for j=1,
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(iii) 1 >¢;(x,1,6) 2¢c(0) for j=1,...,n.
(iv) Put oy = (0\y,,...,0,,); if

n
oy € H[xj +O0F;(x,ci(x,1,0)t, x; + Fix, c;(x, t, 0))],

j=1
then there exists & such that 8j(x, t,0) < ajéj <1l for j=1,...,n and
H(t,x,&) =y. The point £ is unique by Proposition 3.1.
Proof. First, we note that we can reduce ourselves to the case o =(1,...,1).
In fact if x is fixed, denote by T, , the mapping y — (X, +o,(y, — X,), ...,
X, + 0,(y, = x,)) and put A;(y) = A,(T, ,(»)). If we still denote by Q~,
H", ... the new objects we obtain by replacing A4 i by A; in the definition of
Q,H,..., weget

Q(x’ t)=Q*(X, t)s H(t’ X, é):xj+aj(H;(t,x, aé)_éj)a

and

Aj(Hi(s, x, &) =4,(H (s, x, 0x)).

Hence, in what follows, we may suppose o = (1, ..., 1).

Let I = (i,...,i,) be a permutation of {1,...,n} such that i{| = 1.
Let us consider the positive real numbers ¢(/, 1, 6), ..., &(l, n, 8) defined as
follows:

1
2

k. i+
S 16)=0, el k+1,0)=62 (36, @k 6)) "

k=1,...,n-1,

where C,, ..., C, are the constants of hypothesis (H.4) relative to the neigh-

bourhood U of x,, ¢, has been defined in Remark 3 after Theorem 2.6,

and k,,...,k,, a, ..., a, are the constants of Remark 2 after Theorem 2.6.

Finally the vector ¢*(I,k, 0) = (eI, k,0),...,¢,(I,k,0)) is defined as

follows: 1,j,0) ifi=i forj<k
87(1,](,6):{8( 3.]5 _] .]_ ’

1/n otherwise.
Now we put

k() = min min Cik(s*(I, k-1,0)).

I=(iy .y dy), 0y =1
The first choice of ¢(8) is the following one: put

A =max sup A, (x, ) <oo;
k x, <1
then we will assume that
NCHEINE
L(t(O)Lj) . 1 + 2t(0)A
t(@)Lj -1 k.

L

2c,t(0)n

max{L™""} < %k(e)

for j=1,...,n. Here [x] denotes the integral part of x. Without loss of
generality, we may suppose ¢, > 1.
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Now let ¢ < t(6) be fixedandlet I = I(¢, x) = (i;, ..., i,) bea permutation
of {1,...,n} suchthat i =1 and

Ail(xst)ZA,'z(xat)Z"'ZAi (x,t)°

Put

8ik(x, t,0)=¢e(I(x,t),k,0) fork=1,...,n,
c](x’ ta 0) = 19 Cik+l(x’ ta 0) = %Cik“(s‘(l(x: t)’ ka 0))
fork=1,...,n-1.
Without loss of generality, we may suppose ¢, (x,¢,0)<1, k=1,...,n.
In order to prove (i), by an induction argument let us prove first that for

any positive integer m, for j = 2,...,n, and for ¢,(x,?,6) <& <1 for
r=1,...,n we have

(4.1.1) /Ot,lij(H(s,x,ﬁ))ds

2 [ij(e*(l(x, t): .] - 1’ 0))
= 2tne, L(1+ tLi; + -+ (tLi))" " )}tA, (x, 1)

_Lmjm-utm—lZ/O'ds/osdauik(H(a,x,é))

k<j
— 4, (H(o, x, & (x, t, M),

where
é* =‘f*(xa t,J)= (ér(-x’ tJ)s .- 95;()(3 t, J))
is defined as follows:

é:(x,t,j)={éi" =, forp <.
1/n  otherwise.

We note that, if r = ip for some p < j, then r = ip for some p <
j—1,sothat &(x,¢,j)=¢ and e(I(x,1),j-1,60)=¢e(t,x),p,0)=
2 (1, x,0) = ¢,(x,1,0) and hence & (x, ¢, j) > /(I(x, 1), j— 1, ). Oth-
erwise, £ (x, ¢, j)=1/n=¢(I(x,1), j—1,6), so that

é:(x’t’j)zg:(l(xat)aj—1’9)
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Case m=1.

/l H(s, x,¢&))

/1 (s, x,é‘))ds+/olu,.j(ﬁ(s,x,é))—xij(H(s,x,é‘))]ds
(e I(x,t),j- 0))tA,-j(x,t)

t
_LQA IH[k(S3x’é)_Hik(s,x,é*)ldS
=CA (EIx,0,j-1, 0))tAij(x,t)

—LZ/| (s, %, &) = H, (s, x, &)l ds

k<j

_LZ/ (1H, (s, x,8) - xik|+IHik(s,x,C')—xikl)ds

k>j
> C, (€ (Ix, 0, )= 1, O)iA, (x, 1)

1

-1 Y [[as [ dola, (o, 5,80 4, (H(o, x, OUK,

k
k<j

—LZ/ ds(f dok, (H(o, x, )%, +/ dok, (H(o, x, )] )

k>j

Now the assertion follows since

LE/ ds/ dol, (H(o, x, )G,

k>j
2 .
<c,Lt EA[k(x, )< Lt(n=j+ DA, (x,1),
k>j
and the same estimate holds for the other term corresponding to &*.

Case m + 1. Suppose now (4.1.1) holds for m. We have

/’l,,(H(s, x, &)ds
0o

2[C, (e"U(x, 1), j = 1, 6)) = 2ne, L(l+tLi~+~~-+(tLij)m-’)]tA,-j(x,t)

mmnmlzfds/dg|a (H(o, x, &)

h<j
— A, (H(o, x, Ex, e, i)

2[C; (e"U(x, 1), j = 1, 6)) = 2ne, L(l+tLi‘+--~+(tLij)m-l)]tA,-J(x,t)

L lz/ ds/ daIH (6,x,& - i(a,x,é‘(X,t,j))l

k<j

L 'Zf ds/ dol|H, (o, x,8)—H, (0, x,& (x. 1, D)

k>j

Now, arguing as above, the last sum can be estimated as follows:
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m+1mm12/ds/da|HUx§) (fo(XIJ))l

k>j

< L™ '"Z/ (1H, (s, x,8)~ x|+|H(sxé) x, |)ds

k>j

<Ly / ds ( / doi, (H(o, x, O,

k>j
+ [ do, (o, x 008, )
<2nL™' e A, (x, 1),
On the other hand, ]
'"“'"”’IZ/ds/dGlHo’xé (axC(XtJ))l

k<j

< L™ IZ/ ds/ da/ dal). H(d', x, &)

k<j

— 4, (H(a', x, & (x, 1, NI,
<L™ " '"Z/ ds/ dald, (H(o, x, ) =4, (H(o, x, & (x, 1, ).

k<j
Thus assertion (4.1.1) is proved.
Now, let us choose m = max{[c;] + 1}. Without loss of generality we may
suppose tLi; <1, so that (tLi )" < (tLi )["'1“ By our choice of ¢(8) > ¢,
we have (k; are the constants of Remark 2 after Theorem 2.6)

(4.1.2) //1 (s, x, &) ds

r

> |C (&' Loy gme VR -1
> ,.j(s((x,t),J— , 0)) — tnc*T

_ 2Lmtm+1ij

(tLij)Ht -1

v

C (eU(x,1),j-1,8)-2nc,

_ tLi; -1
B 2ktA max{L[a']H}] tA; (x, 1)
i

>|C (& (I(x,0),j-1,0)-

%k(f)) (A, (x, 0

> 2C, (& Ux, 1), j = 1, O)A, (x, 1) = ¢, (x, 1, B)IA, (x, 1)

Obviously, the same estimate holds for j=1.
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We are now able to prove (i). We have
Pij < Fj(x, cj(x, t, 0O <l
Joki (H(s, x, &) ds — ¢ (x, 1, 0)tA; (x, 1) =

Ui

On the other hand, by Remark 3 after Theorem 2.6,
p; Oc; (x,t,0)A; (x,c (x,t,0))
- J 2 J J J
Joh (H(s, x, &) ds A (x, 1)
> (8/c)k; c; (x,t,0)%
= (8/c.)k;, (§C, (6" U(x, 1), j =1, 6))""
= (by definition) e(I(x, ), j, 0) = ¢, (x, ¢, ).

Thus (i) is proved for i;. On the other hand, {i,, ..., i} is a permutation of
{1, ..., n} and hence the assertion is completely proved.
Assertion (ii) follows by definition, since, if j =i, for k suitable, we have:

e(x,1,0)= sik(x, t,0)=¢(l(x,t),k,0)
= 0(kik/c*)(%C,.k(s*(I(x, 1), k—1,8)) "
> 9(k,~k/c*)(k(9)/2)a‘*+'
> (6/c") max{k, }(k(8)/2)™ ) = ¢(6).
Analogously,
c(x,1,0)2 3k(0)=c(0) forj=1,...,n,

and (iii) follows.
Finally, we note that our assumptions imply that

t
/AJ(H(s,x,é))ds>O i£1>0,8>0,j=1,...,n.
0

Thus, by (i), and by usual continuous dependence results for ordinary differen-
tial equations, the mapping

y - X Yn =%
HT —_ l l 9 seey t - .
i (fo’zl(H(s,x,é))ds folnw(s’x’f))ds)

is continuous from H;’zl[s j(x, t,0), 1] = A(x,t, 8) to itself. A fixed point
argument shows that there exists & € A(x, ¢, 8) such that

y] =x]+/0 llj(H(s’ X, é))dséj=Hj(t9 X, é)‘

Thus, assertion (iv) is proved. O
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Now put

x t)—H[x - x ¢ (x,t, 0)), xj+Fj(x,cj(x,t,0)t)],

6 .
Q+(x3t)=Q (X,t n{)’jZXj,J=1,--~,"}>

n
S0, 1) =[x, + 0F,(x, ¢)(x, £, 0)1), x, + Fy(x, ¢;(x, t, 0)1)].
j=1

In what follows, if there is no way of misunderstanding, we will write only
6 A0 of
Q b Q+ b S +
The aim of the next result is to obtain a suitable representation formula for
a function u vanishing on a sufficiently large subset of a ball.

Lemma 4.2. Let u be a Lipschitz continuous function and let § € (0, 1) be a
fixed positive constant. Then there exists r(f) > 0 such that, if r < r(B) the
following assertion holds: suppose

IEl = {y € 0"(x, r); u(y) = 0} 2 BIQ"(x, P,
where 0 =0(f)=1- %/1- . Then there exists Q € (0, 1) such that

u(x)| < ¢, (B)rIB(x, NI° My(IV,1x, 5)(x)

where MQ(f)(x) =sup,,,|B(x, t)|_Q fB(X’t) |f(¥)|dy is the fractional maximal
function of order Q, ¢,B = B(x, c,r), x, is the characteristic function of A,
and c, is an absolute constant. In particular, these constants are independent of
r<r(f) and x € U, U being a suitable neighbourhood of a fixed point.

Proof. Without loss of generality we may suppose |E, | = |EnQ’| > |0%|/2".
We have
- '] 6 6 6 6
27"0°% = Q> I(EUS)NQ,|=(ENQ)US,|
=[(EnQ))|+IS) - ENS]|
= |E,|+IS| - |EnSY| > p27"1Q°| + (1 - 6)"27"1Q°| - [En S|
- 6 6
=27"(1+/2)Q°| - |EnS?|
and hence |[EnS’| >27""'8|Q°.

Now choose r(8) < t(6(8)), where t(6(f)) is defined in Lemma 4.1 and
put £ = {¢ € Ae(x,r,()); H(r,x,¢) € E_.N Si}. The first step consists of

estimating |X|. By Lemma 4.1 H(r, x, A ) 2 Sf(x, r); hence, putting

e(x,r,0)
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H(r, x,&¢) =y, by Proposition 3.1 we get
OH -
det—(r> X, é(y))

}:=/d2/ d
o zé E+nsfy 0¢

Ens] o B 10°x, 1)
= C***IQ(X r)‘ = 2n+1 *ok |Q(x’ r)l

f[ o 0 s — B o T —op),

2n+lc***

2n+1 *okok

where ¢(6) is the constant of Lemma 4.1.
Now let K be a smooth nonnegative function such that K = 1 on Ae((,) R
where ¢(0) is the constant defined in Lemma 4.1(ii). We note explicitly that

Ae(O) 2 Ae(x ’.0) . Assume that u is continuously differentiable. We have

|u(x)] = u(x) —u(H(r, x, §))IK(S) for¢eZ.

Hence

1= Ju(x)| = /z ju(x) — u(H(r, x, &))|K (&) dé

r d
5/0 dt/suppKdé'Eu(H(t,x,é))
=/ dz/ dE|(Vu(H(t, x, &), H'(, x, &))|
0 supp K

< ﬁ/o dt /suppKd:mu(H(t, X, &)l

Now put H(t, x, &) = y; keeping in mind Proposition 3.1, we obtain

N
B < 25755, T e 7O

where, for the sake of simplicity, we have denoted by ¢(8) the vector (e(8), ...,

().
On the other hand, ¢ — H(t/\/n, x, £) is a subunit curve starting from x
for any ¢ such that éj <1 for j=1,...,n, so that H(t, x, suppK) is

contained in B(x, c,t) which is in turn contained in B(x, ¢,r) = ¢,B. Thus,
keeping in mind the estimate of |Z| obtained above and the equivalence between
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|Q(x, t)| and |B(x, t)| (Theorems 2.3 and 2.6), for Q € (0, 1) we get

) < e(8) [ dnBoe, 0% suplBex, 07 [ av iz

(x,

= cBM(IV, 1)) [ driBte, 0%
1
= c4(ﬂ)rMQ(|Vl|Xc2B)('x)/0 dt|B(x, ‘cr)|Q—1

1
< cu(BIBGr, NI M9, 2 p)x) [ dret @

-1 .
= cs(B)rB(x, NI° My(IV,lx, 5)(x),  if a(@—1)> -1,
Now, a standard regularization argument enables us to extend the above in-

equality to Lipschitz continuous functions, completing the proof of the lemma.
0

Lemma 4.3. Let x, belong to Q and let B € (0, 1) be fixed. Let w be an

A q-weight for a given q > 1 with respect to (R", d, dx). In addition, let u be
a Lipschitz continuous function such that

1y € Q" (x, 1) u(y) = 0} 2 BIQ (x,., 7,
where 0 = () = 1- /1= B/2. If Q is chosen as in the previous lemma, then

forany p > q and for any x € [1, (1 - (1 — Q)p/q)"l), there exist c,(B) > 0
(depending only on B, the doubling constant A, p, and k), a positive constant
r(B), and an absolute constant c, such that, if r <r(f),

1 1/kp
Kp d
(w(Q"(xo, ) /Q%xo,r) ™ wly)dy )

1 1/p
< ce(B)r (— /B( o IVlu(y)Ipw(y)dy) .

w(B(x,, c;r))

Here ¢,B = B(x,, c;r). We note explicitly that the constant can be chosen
uniformly with respect to x,, belonging to a small neighbourhood V of a fixed
point.

Proof. Let x belong to Qe(xo, r) ; then there exist two positive constants cg(f)
and cy(B) depending only on S such that

Q%(x, ¢s(B)) 2Q%(xy, 1) and Q°(x,, ¢o(B)r) 2 Q°(x, ¢4(B)P).

Let us prove the first assertion. We have Q(”(x0 , 1) € Q(x,, 1) € B(x,, br).
Hence

Q°(xy, 1) C B(x, 2br) € Q(x, 2br)
= (putting cg(8) = 2b/c(8) > )Q(x, cz(B)c()r)
c 0(x, ¢5(B)r)
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since c(6) <c¢;(x, 1, 6). Analogously

0

Q" (x, cg(B)r) C Q(x, cg(B)r) € B(x, cg(B)br)
C B(x,, 2¢4(B)br) C Q(x,, 2¢4(B)br)

= (putting c,(8) = 2bcg(B)/c(8)) Q(xy 5 ¢o(B)c(6)r)
c 0%(x,, c(B)1)

since ¢(0) < c¢;(xy, 1, 0). We note explicitly that the constant c(6) can be
chosen locally independent of x and r.
Now

1y € Q°(x, cg(B)r); uy) = 0} > [{y € @°(x,, r); u(y) = O}
> B10° (x,, ] > ¢,o(BIQ° (%, c5(B)F)I.

Then if r is small enough (depending on 6 and hence on f) we can apply
Lemma 4.2 to get

[u(x)| < €,y (B)rIBCx, 1% My(IV gy o ) (%)
< (BIB(x, NI® My(IV,ulx, 5)(x),

since, arguing as above, B(x, ¢,r) C B(x,, (b +¢c,)r) = B(x,, c,r) . Moreover,
without loss of generality, we may suppose Q(’(xO , 1) € 0Q(xy, r) € B(x,, br) C
B(x,, c;r) . Thus, we have

1 1/kp
Kp d
(w(Qe(Xo, ) /Qam,r)'“(y ) y)

< ¢, (B)rB(x, e
1 xp 1/xp
. (W /Q"(xo,r) My(IV,ulx. 5)(¥) w()’)d)’)
<y (B)rB(x, n)°™
| ko 1/xp
' (W /B() MoV, ulXe p)(¥) w(y)dy)
< cy(B)r|B(xy, )
1
by the doubling property of the measure of d-balls. Now we note that

1Q°(x5. Nl o 100, 1)

1/xp
/ My(1V,ulx. 5) )" w(y) dy) :
B(xy,¢cqr)

1> (0= > c,5(B)

~ B(xg, ;1) T [B(Xy, ¢p7)
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and hence, taking into account that w is an 4 -weight function, w(Qe(xo, r)
> ¢,4(B)w(B(x,, ¢;r)) . Thus, we have

1/kp
0-1 1 1/kp
18, e (w(Q"(xo, ") /mxo,m MollVirize 210 w(y)dy>
< ¢,5(B)r|B(xy, ¢;1) 07

1/kp
—1 / 1/kp
’ M (|V,u w(y)d .
(w(B(xo,c7r)) Blxg,co0) oIVuli, p) (V) w(y) y)

We can now apply a continuity property for fractional maximal functions in
spaces of homogeneous type (with a precise estimate of the continuity constants:
see [FS, Lemma 4.4]) in order to complete the proof. O

Lemma 4.4 (Weak Sobolev-Poincaré inequality). Let u be a Lipschitz contin-
uous function. Let U be a neighbourhood of a fixed point as in the previous
lemmas. Then there exists ry > 0 such that, if w is an A q-weight function for
agiven ¢>1, p>q, K is fixed as in Lemma 4.3, x € U, and r <r,, then

1 1/kp
(w(B(xo, Ty 140l )"y)

I/p
1 / P

<c t|——m—"-— V. u) wy)d ,

- 16 ('LU(B(XO, Cl7r)) B(xo,c”r)| 4 (.V)l ) y)

where the constants c,, and c,, depend only on p,q,k, and on doubling
constants. The constant uy, can be chosen to be either the Lebesgue average of
u, le.,

.
Up = —— u(z)dz,
5= B0, ] Jo, 0 ")

or the weighted average

1
uB:WO,r))/B u(Z)’U)(Z)dZ.

(X0, 7)
Proof. We chose in Lemma 4.3 B = § and we put 6, = 6(1). Now all
the constants are fixed. In addition, we note that B(x,,r) C Q(x,,r) C
Q“)O(x0 , 1/6) = Q@O(x0 , 7r). Let us choose r, such that yr, < r(3) in Lemma
4.3.
A standard argument (see e.g., [FS, Theorem 4.5]) shows that there exists
U4 € R such that

{y € @%(xy, yr); u(y) > 1}l = 410%(x,, r)|

and

1y € Q% (xy, vr); uy) < w} > 110" (x,, 7).
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We can apply Lemma 4.3 to «™ = max{u — x4, 0} and «~ = max{u—u, 0} in
Qo"(xo, yr) to obtain

1 1/kp
Y E— kP d
(W(Qe"(xo, ) /Qoo(xo,m [4y) = u w(y) y)

1/p
1 1 p
< = R \Y% d .
= 7% <2> d (w(B(xO’ )’Cﬂ')) ~/Q(x0,yc7r) l 1“(}")‘ w(y) y)

On the other hand, by the doubling property the Lebesgue measures of
QG0 (xy, 7r) and B(x,, r) are equivalent and hence the w-measures are equiv-
alent also. Thus, keeping in mind that B(x,,r) C Q,(x,, 7r) and putting
yc, = ¢4, We get

1 1/kp
- - @ LY
(w(B(xO9 r)) </B(Xo,r) |u(y) lu| w(y) dy)

1/p
1 / p

LCgt| ————— V.,u w d .

=18 (’IU(B(XO, C17r)) B(xo,c”r)l 4 (y)l (y) y)

Finally, the complete proof of our lemma can be obtained from the above in-
equality in a standard way (see [FS, Theorem 4.5]). O

In fact, up to a new choice of the constant ¢, , we can put ¢, = 1, by means
of a technique due to R. V. Kohn and D. Jerison [K and J]. Arguing as in the
proof of Theorem 4.5 in [FS], we get

Theorem 4.5 (Sobolev-Poincaré inequality). Assume w € A q(R", d,dx) and
let B = B(x,, r) bea given ball of radius r <r,. Then, if p > q, k is fixed as
in Lemma 4.3, and u is Lipschitz continuous in a neighbourhood of B, then

1 l/xp
(w(B(x0 . 1)) /B(xo,r) ) = sy ) a’y)

1/p
1 p
<cr (m /B(XOJ) IV, u(y)l w(y)dy) ;

where ¢ and r, can be chosen locally uniform with respect to x,. In addition, c
depends only on p, q, k, and on the doubling constants. The constant uy can
be chosen to be either the Lebesgue average of u, i.e.,

),
Up = —— u(z)dz,
B |B(X0, r)l B(x,,r) ( )

or the weighted average

1
Up = w_(B—m/l?(xo,r) u(z)'w(z)dz.

We are now able to prove some important inequalities.




148 BRUNO FRANCHI

Theorem 4.6. Assume w € Aq(R", d, dx) forsome g > 1 andlet B = B(x,, r)
be a given ball of radius r < r,. Let B € (0, 1) be fixed. Then, there exists
c(B) >0 suchthat, if p > q, k is fixed as in Lemma 4.3, and u is a Lipschitz
continuous function in a neighbourhood of B such that

|E|l = [{x € B; u(x) = 0}| > B|B|,

then

1 1/kp
Kp
(w(B(XO , 1)) /B(xo,r) Ol w(y)dy)

1 /p
p
<e(p)r (———w( B T w(y)dy) ,

where c(B) and r, can be chosen locally uniform with respect to x,,. In addition,
c(B) depends only on B, p, q, x, and on the doubling constants.

Proof. We have

1 1/kp
(ww(xo, T 4O )"y)

1 1/kp
- - _ Kp
: (w(B(xo’ r) /B(xo,r) u(y) = gl 'w(y)dy) + ug|.

Let us now estimate the second term in the right-hand side of the above
inequality. Keeping in mind that w is an A4 q-weight, we have

1 11
) = xE_|/E"‘(y) —uyldy < ETBT/B'“(” —uyldy
C

1

1/kp
L ~ p
< B (w(B(xO, ) /B(xo,r)'u(y) Ug| w(y)dy) .

Thus,

1/kp
Kp

and the assertion follows from the Sobolev-Poincaré inequality. O

Keeping in mind the doubling property of the measure of d-balls, a straight-
forward consequence of the preceding inequality is the following Sobolev theo-
rem for compactly supported functions.
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Theorem 4.7. Assume w € Aq(R”, d,dx) forsome q > 1. If p>q, K is
fixed as in Lemma 4.3, and u is a compactly supported Lipschitz continuous
function such that suppu is contained in a given ball B = B(x,, r) of radius
r<r,, then

| 1/kp
—_— Kp
(w(B(xo, r)) /B(xo,r) ) w(y)dy)

1 /p
- - p
<c(pyr (w( B 70 w<y>dy) ,

where ¢ and r, can be chosen locally uniform with respect to x,. In addition,
¢ depends only on p, q, k, and on the doubling constants.

5

In this section we shall apply the inequalities of §4 to prove pointwise esti-
mates for the weak solutions of the class of degenerate elliptic equations de-
fined at the beginning of §2. In the sequel we shall use the notations introduced
therein. In addition,

In the sequel we will suppose hypotheses (H.1)-(H.4) are satisfied.

Let us now recall some standard definitions [FL1, FS].

Given a measurable set E C R" we denote by LF(E), 1 < p < oo, the
usual Lebesgue spaces, while, if w is an Ap-weight function, we denote by
LP(E,w), 1 < p < o, the Banach space of the measurable functions f
such that ||f; L”(E, w)| = (f; |fPw(x)dx)""? < co. Observe that since
w™ "V e L! (R"), then L'(E) D L”(E, w) for any bounded measurable
set.

We use the notations H''?(Q) and H? (Q) for the usual Sobolev spaces,
while we indicate by H,'”(Q, w) (respectively by f{j"’(n, w)) the closure
of the space Lip(Q) of Lipschitz continuous functions on Q (respectively of
Lip(Q) N &€'(Q)) with respect to the norm

If's Hy 2@, w)ll = 1f5 L(Q, w)l| + 1V, /5 L(Q, w)].

Moreover, the spaces Lf;c(E , w) and H;,’lﬁc(Q, w) are defined in the usual
way.
The following assertion is straightforward.

Proposition 5.1. The bilinear form % on Lip(Q)N H; 2 (Q, w) defined as

F(u,v)= Z /Qaijc'),.uajvdx

i,j=1

can be extended to all of H; 2Q, w).
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Definition 5.2. Let f = (f|,..., f,) be a vector-valued function such that
|fl/w € LZ(Q, w). We say that u is a solution of the Dirichlet problem

Zu=div, f inQ,

(DP) { u=g in 0Q

if u—ge i};»z(g, ) and

@(u,g;):Z/Qlifiai(pdx V(pelc-’li’z(ﬂ,a)).
i=1

,2

‘loc(§2, @) is a local subsolution (local su-

In addition, we say that v € H,

persolution) for .% if for any open set Q € Q and for any ¢ € ;Ii’z(Q, w),
¢ >0, we have F(u,p) <0 (Z(u,p) > 0). Moreover we say that u €
H;”liC(Q, w) is a local solution for .# if it is both a local subsolution and a
local supersolution.

Theorem 4.7 says that if w € AZ(R", d,dx) and Q is bounded, then
ISI}’Z(Q, w) 1is continuously imbedded in LZK(Q, w). In fact, 1"{/11,2(9, w)
is compactly imbedded in Lz"(Q, w). The proof can be carried out by using
the Sobolev-Poincaré inequality by the same arguments of Theorem 4.6 in [FS].
We note explicitly that the proof therein relies only on the Poincaré inequality

and on the fact that (R", d, dx) is a metric space of homogeneous type. Then,
by (H.3) we have:

Theorem 5.3. ;11’2(9, w) is compactly imbedded in L2K(Q, w) for 1 <k <
K-
Moreover, by the Lax-Milgram theorem we have

Proposition 54. Let f = (f,,..., f,) be a vector-valued function such that
|fl/w e L*(Q, w) and let g belong to H;’Z(Q, ). Then there exists a unique
solution u € H; ‘Z(Q, w) of the Dirichlet problem (DP) of Definition 5.2.

We can now repeat the arguments in §5 of [FS] in order to obtain the basic
pointwise estimates for weak solutions of the equation Zu = div, f.

Theorem 5.5. If ue H 12 (Q, w) is a local supersolution for &, then

A,loc

u(x) > Infu ae inQ,
oQ

where Inf,, u is taken in the H; 2 (Q, w) sense (the definition is the same as
in the elliptic case: see [KS, Definition 5.1]).

Theorem 5.6. Let k¥ > 1 be fixed as in the Sobolev-Poincaré inequality. Let
f=,...., f,) bea vector-valued function such that |f|/w € LP(Q, w) for
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p>2k/(k—1). Thenif ue }011’2(9, w) is a solution in Q of Lu=div, f,
we have
Sup Ju(x)| < C@u(@)" "7 f/w; 1@, 0)],

where C(Q) depends only on the diameter of Q.

Theorem 5.7. Let u € H;”kz)c(Q, w) be a local subsolution of £u = 0. Then
there exists M >0, M independent of r < r, and u, such that, if Q(x,r) C Q,
then

1/2
1 2
Su us<M ————/ uwwd .
X,SZ (CO(Q(X, r)) Q(x,r) y)

Theorem 5.8. Let u € H; b lf)c(Q ) be a local solution of £ u=0. Then there

exists M >0, M mdepena’ent of r <ry and u, such that, if Q(x,r) C Q,

then
: 1/2
Sup |ul <M ——/ Wod .
Q(x,rr;z)1 | (w(Q(X,")) ox,n y)

Theorem 5.9 (Harnack inequality). Let u € H;)'lic(Q, w) be a local solution of
ZLu=0. Then there exists M >0 and a >0, M and a independent of x, r
and u, such that, if r<a-d(x, 0Q), then
Sup u<M Inf u.
Q(x,r) Q(x
The proofs of the above results can be obtained by repeating verbatim the
proofs of the corresponding results in [FS]: in fact the techniques we used in
[FS] require only the following tools:
(i) (R", d, dx) is a space of homogeneous type (here proved in Theorem
2.6);
(i1) Sobolev-Poincaré inequality (here proved in Theorem 4.5);
(iii) existence of cut-off functions on the d-balls (or, equivalently, on the
quasi-balls Q(x, r)).

The following proposition provides us with the next tool.

Proposition 5.10. Let x, r,, and r, be given, 0 < r, < r, < r,. Then there
exists a cut-off function ¢ € C;°(R") such that:

(1) suppp C Q(x,r), p=1o0n Q(x,r), 0<p<1;

(i) |V,p| < C(r,— r,)_1 , where C is an absolute constant.

Proof. Let ¢ be a smooth function on [0, co) suchthat 0<p <1, p=1 on
[0,r,/r,), =0 on [1, ), and |¢(£)] < 2(1 —r,/r,)”". Put

ly; = x;l
=H¢<r2 J (x, rz))

Jj=1
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Obviously ¢ is a smooth functionand 0 < ¢ < 1. If y ¢ Q(x, r,), there
exists j € {1,..., n} such that |yj - le > rzAj(x, r,) and hence

(o(]yj - le/rzAj(xa rz)) =0
so that ¢(y) = 0. Let now y belong to Q(x, r,); then |yj —xj| < rlAj(x, r)
for j=1,...,n and hence
v = xl/r (s ) S Aj(x, 1) [ndy(x, ny) < rfry,
since Aj(x, r) < Aj(x, ry), so that (p(|yj —le/rzAj(x, r)) =1 for j =
l,...,n. Thus ¢(y) =1 and part (i) is proved. On the other hand,
ly; — x| o V=X A(y)
A (1) _ 7 ( kK~ 2k ) k _
I k(y) k¢(y)| g(ﬂ ("zAj(X, "2) @ rzAk(xa "2) rzAk(x: r2)
Obviously, if 7 =0, then (ii) holds. Hence we may suppose y € Q(x, r,). By
Theorem 2.3, y € B(x, br,) and hence there exists a subunit curve 4: [0, T] —

R" such that 4(0) = x, A(T) = y, and T < br,. In particular, 1,(y) =
A (R(T)) < Ay (x, br,) < cAy(x, ry), where ¢ is an absolute constant. Then

<2 Ay (x, 1) _ 2c ,
(l_rl/rz)rzAk(x’rz) rn-rn

and the assertion is completely proved. O

In a standard way it follows from the above results that weak solutions are
locally Holder continuous (De Giorgi-Nash-Moser theorem).

Theorem 5.11. Let k > 1 be fixed as in the Sobolev-Poincaré inequality. Let
f=(f;,..., f) be a vector-valued function such that |f|/w € L*(Q, w),

where p > 2k /(k — 1) and w € Ay s Jd = Zjaj. Then if u € I}i’Z(Q, )
is a solution in Q of Zu = div, f, u is locally Hélder continuous in Q.
More precisely, there exist o € (0,1) and a > 0 such that, if x, € Q and
O0<r<R<a-d(x,,0Q), then

1/2
1 2
lxi‘;ﬁ(JM(X) —u(y)| £ ¢(R) ((m /B(xO,R) u wdx)

+ Ilfl/ew; LP(B(x,, 1), w)||) r.

6

In this section, we will exhibit simple examples showing that a large class of
operators satisfy our hypotheses. In particular, we are concerned with hypoth-
esis (H.4). In what follows, we will deal mainly with the case w = 1, since the
two different degenerations (the metric degeneration and the measure degener-
ation) can be treated separately. A discussion of some examples of A4,-weights
with respect to degenerate metrics is given in [FS].
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Example 1. Previous results obtained in [FL1, FS] are particular cases of the
present ones. In fact, in these papers pointwise estimates for the weak solutions
are obtained under the following assumptions:

(1) Aj(x)=lj(xl,...,xj_l), j=1,...,n;
(i) A ; is continuously differentiable when x, ----- Xy #0,j=1,...,n;
(iii) lj(x) = Aj(xl,... AR ...,xj_l), and 0 < x,0, ,1]( ) < ajklj(x)

forany x and for k=1,...,j-1.

Now, if (1)-(iii) are verified, hypothesis (H.4) is an immediate consequence
of Proposition 7.3 in [FS], keeping in mind Proposition 2.7 in [FS] and Theorem
2.3 in the present paper.

Moreover, we note that if hypothesis (H.4) is satisfied, by Proposition 3.1
a sub-Riemannian structure is associated with the operator .%° in the sense of
[FL3]. Thus, the regularity results for the weak solutions of .# are, in a suitable
sense, an improvement of the estimates in [FL3] in the diagonal case.

Example 2. Let us consider in detail the case n = 2, where hypothesis (H.4)
assumes a very simple form. As we pointed out in §1, in the particular case n =
2 and w =1 similar Sobolev-Poincaré estimates have been recently obtained
in [X] by different techniques; nevertheless, an explicit form of (H.4) in this
case can suggest the meaning of the condition in higher dimension. Without
loss of generality, we may suppose 4, = 1 so that a straightforward calculation
shows that (H.4) is satisfied if

t
(H.4) /0 Ay(x %5, X)) ds > ct max Ay(x, £5, X,).

We will say that a function g belongs to RH_ (i.e., satisfies an infinite
order reverse Holder 1nequahty )if [, g(s)ds > c|I |max, g for every compact
interval 7. Thus, (H.4') can be formulated in the following way:

(H.4") § — A,(s, x,) belongs to RH__, uniformly with respect to x,.

It is easy to show that (H.4") is satisfied by a very large class of Lipschitz
continuous functions satisfying no monotonicity condition as in Example 1.
Consider, e.g., the function g = g(|x,|) defined in the following way: if a >0
and n is a positive integer, put

()0 () -t
n® ’ 2n*  2(n+ 1) 2n*  2(n+ 1)

and let us linearly interpolate between these points. Clearly, g is a Lipschitz
continuous, bounded nonnegative function. Now a straightforward direct calcu-
lation shows that g belongs to RH_ . We note explicitly that g is essentially
nonsmooth.

Example 3. Suppose n > 2 and 4, ( ) = /1] (x)) ---»,lj n(x ), where l  1sa

positive Lipschitz continuous real functlon for j,k=1,...,n.If d(x y) <
oo for any x,y and the distance d is continuous, it was shown in [FLI,
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Theorem 2.4] that without loss of generality we may suppose Aj j = =

,11 ,=1for j=1,...,n. Suppose now l & belongs to RH_ for k < j,

j=2,...,n. We W1ll show that (H.4) holds Preliminary, we note explicitly
that in partlcular the A ik ’s are A -weights. Hence, if J and I are intervals,
J C1I, then

(6.3.2) /Illj,k(s)ds-(|J|/|I|)bf'* Z/Jlj‘k(s)ds2/Izlj’k(s)ds'(|J|/|I|)"ka

for some positive constants a; , and b
Let us now prove that (H. 4) holds. For the sake of simplicity, let us restrict
ourselves to the case n = 3. In this case

H(t,x,8)=x+1&,,
Hy(t, x, &) =x2+/0 3y (X, +5E,) dsE,

H3(t:x>f)=xz+/0 Ay (X +58)A3 5 (Hy(s, x, &) dsEs.

Obviously (with the notations in (H.4)),

/,1 H(s, x,&)ds A (x, 1)

In addition, if we denote by I(a, b) the interval whose endpoints are the real
numbers a and b, we get

1

— A, ((s)ds.
Iéll I(x,,x,+t&)) 2.1

/AZ(H(s,x,é))ds=/ By (%, +5¢,) ds =
0 0

Hence, keeping in mind (6.3.a) and the RH__ hypothesis,

t
[t x ends 2= [ h 9)ds
0 I(x, ,x,+1)

X, +t
> ¢ tlE 17 / Ay \(5)ds
X

l_’
(by the doubling property of 4, (s) ds)

-1
> et Ay(x, 1),

since 4, , belongsto RH_ and C,(x, ) =[x, -1, x, +1].
Let us now prove the corresponding estimate for 4;. Keeping in mind that
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45 | belongs to Ap for some p > 1, by Theorem 2.8 in [GR] we have
t t
/0 Ay(H(s, x, &) ds =/O Ay 1%y + 5€)3 o(Hi(s, x, &) ds
1 , ,
= _/ Ay ((8)As H(Hy((s' —x,)/&;, x, &) ds
B ie, 2w

. !
(putting x, +5¢, = 5)

2c2—1—/ Ay ((8)ds
|'f]| I(x,,x,+&)) ’

1/ P
17
(tlé |/x, £+, ((S-Xl)/él,x,c))ds) .

On the other hand,

p
(7 / x;/”z(Hz«s _x)/E,, x, &) ds
I(x,,x,+t&,

max 4, 1) / ’13/2(5) ds
I(x,,x,+&) = I0x, , Hy(t,x,8)

i 1—-p
max A max A
I(x, ,x,+,) 2") (1(x2 Hy(f,x,&)) 3‘2>

p
: / /13‘2(5)ds)
I(x,, Hy(t,x,&))

& - »
>ct P2l max 4 H,(t,x,&) —x max A
=P iy x e 2! (1, %, €)= x| I(x, By (£, x,¢)) 22

—-D t p
Py P
=cyt || ( max /l“) </o AZ(H(s,x,é))ds) l(xz,g:%),(x,c))%vz

I(x, VX +E)

)
_kr 7 g dH,(s, x, &)\’
- |¢2|” (/* ‘:”Az,lwl(s,x,é)))

> (arguing as above) ¢,¢/  max A, ,,
(arg 31 e, Hytax,8)) 32

so that
t
-1
A(H(s, x, &) ds > ¢,& / io(s)ds-  max A ..
/o 3 L T i 106y, Hylt,x,8)) 22

Now we note that a straightforward calculation shows that C,(x,?) =
[x, —t, x, +1] and

Cz(x,t)g[xl—t max A, , X, +! max /12’1.

[x,=t,x,+1] = [x,=t,x,+1]
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Hence, if we suppose for the sake of simplicity that & ;> 0for j=1,2, we
get

tA,(x, )<t max A, - max A
E [x,—t,x,+1] 3.1 rp=tmax, gty ise] 3.2

x,+t Xyt 1
5c5/x Ay (s )ds/ ) /13’2(S)dstmax 7

=t Xy=+ [x,—t,x,+1]1 72,1

X+t Xyt 1
$c6/x 13,1(s)ds/x A3v2(s)dstmax

1 2 [x, =1, x,+1] )“2,1

(by the doubling property of 4; ;(s)ds, i =1, 2).

In order to estimate the second integral, let us note that

t
t max Azylez(t,x,é)—x2=€2/ Ay(x, + 5¢,) ds
0

[x,=t,x,+1]

X, +t _
>ézéa“ / Az’l(s)dszqézéf“ 't max Ay y-

x, [x,=t,x,+1]

1 x2+...
/ Ay o(s)ds

[x,—t, x,+1] /12, 1

fmax  _ Ay (\ B0 1
N (. Y
by, Hy(t,x,0)] Kt x, ) —x, Imax, _ x +1 A1

tmax, _ A 4,271
< max 3, b, =1, x,+0 72,1
n > X

Hence

t max

[xz (’ x,¢ Hz(ta x’ é)_

1 a; ,—1
< max A3 5| ———— .
G AT R T
Thus (without loss of generality we may suppose a k2 1),

1 3,71 X, +t
tA(x,t — / A, (8)ds- max A, ..
st 02| a [ wdse | max 4

1

Hence,
1 -1 -1
//1 (s, x, é))dS>C9ép +ay =gy , )C;’s.z IA3(X,Z)
> o8, €571 (X, 1),

for suitable o, a, > 0.
Thus, the assertion is completely proved.

Remark. A final remark about RH_ is now in order. As is easy to see from
our proof, the doubling property of |B(x, t)| plays a key role in the Harnack
inequality for degenerate elliptic operators. On the other hand, the doubling
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property of the measure of the d-balls is equivalent to the same inequality for
the function ¢ — A, (x, ), k =1,...,n. Now we can prove the following
result:

Let ¢ be a real smooth function and put ®(x, ¢) = max;,_, ..,19|. If
(*)

D(x,2t) <CP(x,t) and P(x,t) >0 foranyreal x and any >0,
then || belongs to RH_ on any compact subset K of the real line.

Suppose (x) is satisfied. A standard argument shows that there exists a > 0
such that ®(x, t) > 1*P(x, 1) > Cit® for x € K and ¢t € (0, 1). Now we
note that if p, =p, (f) =ay+---+ amtm is a real polynomial of degree m,
then there exist two positive constants ¢, ,,, ¢, ,, depending only on m such
that

m . t
J
(14) tmax o, <, Do lal <y [ o (9)1ds
s =0 —t

Indeed, up to rescaling the variables, we can reduce ourselves to the interval
[-1, 1] where the uniform norm, the L'-norm, and the sum of the absolute
values of the coefficients give equivalent norms (the space of polynomials of
degree < m is finite-dimensional).

Now let x € K be fixed and let us write the Taylor polynomial of ¢ up to
order [a]. If max,_, .., |¢|=¢(x+5") with |s"| < ¢, we have

[o]

D(x, 1) =p(x+5) §:¢ )s* |+ (k)T

(K)t[a]+l

s'| ds + C(k)d!

t
<Cq [ lo)lds+ g
0

t
<C,1 [ IoG)ds+ C"K)EDx, 1),
0
where ¢ = [a] — a+ 1 > 0. Thus, the assertion is proved if ¢ is small enough.
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