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On semilinear elliptic equations with diffuse
measures

Tomasz Klimsiak and Andrzej Rozkosz

Abstract. We consider semilinear equation of the form —Lu = f(z,u)+p,
where L is the operator corresponding to a transient symmetric regular
Dirichlet form &, p is a diffuse measure with respect to the capacity
associated with &€, and the lower-order perturbing term f(x,u) satisfies
the sign condition in u and some weak integrability condition (no growth
condition on f(x,u) as a function of u is imposed). We prove the existence
of a solution under mild additional assumptions on £. We also show that
the solution is unique if f is nonincreasing in wu.
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1. Introduction

Let E be a locally compact separable metric space, m be a positive Radon
measure on F such that supp [m] = E, and let (£, D(€)) be a regular transient
symmetric Dirichlet form on L?(E;m). In this paper, we consider semilinear
equations of the form
— Lu= f(,u) + p. (1.1)
In (1.1), f : E x R — R is a Carathéodory function satisfying the so-called
“sign condition”:
f(x,0) =0, flz,y)y <0, z€E, yeR, (1.2)

and p is a diffuse measure on E with respect to the capacity associated with
£, i.e. a bounded signed Borel measure on E which charges no set of capacity
zero. As for L, we assume that it is the operator corresponding to &, i.e. the
unique nonpositive self-adjoint operator on L?(E;m) such that

D(L) Cc D(€), E(u,v) = (=Lu,v), we D(L),ve D),
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where (-, -) stands for the usual scalar product in L?(E;m) (see [15, Section
1.3]). Problems of the form (1.1) with f satisfying the sign conditions are called
absorption problems. The model examples of (1.1) are

—Au=f(u)+p inD, uwu=0 ondD, (1.3)

where E := D is a bounded open subset of R? and A is the Laplace operator,
and

— A%y = f(ou)+p inD, u=0 onR?\D, (1.4)
where A®/2 is the fractional Laplace operator with o € (0,2).

The study of problems of the form (1.3) with u € L'(D;dz) was initiated
by Brezis and Strauss [9] (in fact, in [9] more general second-order elliptic
differential operator is considered). In [9] it is proved that if f satisfies the
sign condition and

Ya>0 F,cL'E;m), where F,(z)= sup |f(z,y),z € E (1.5)

ly|<a
with F' = D, then there exists a solution to (1.3) for u belonging to some class
which is “arbitrarily smaller” than L'(D;dz). If f satisfies stronger mono-
tonicity condition:

(f(z,y1) = fl@,92))(y1 —y2) <0, x € E, y1,y2 €R, (1.6)

then the solution exists for any y € L'(D;dx) and is unique. Later, Gallouét
and Morel [16] proved the existence of a solution to (1.3) for any p € L*(D;dx)
and f satisfying (1.2), (1.5). Orsina and Ponce [28] have subsequently general-
ized and strengthened this result by showing that a solution to (1.3) exists for
any diffuse measure p and any f satisfying (1.2) and an integrability condition
weaker than (1.5).

Equations of the form (1.1) in the case where L is a general, possibly
nonlocal, operator associated with a transient regular Dirichlet form were con-
sidered by Klimsiak and Rozkosz [22,24] in case [ satisfies the monotonicity
condition, and by Klimsiak [20] in case f satisfies the sign condition (in fact,
in [20] systems of equations with right-hand side satisfying a generalized sign
condition are considered).

In [20,22,24] the proofs of the existence results rely heavily on probabilis-
tic methods. In particular, we make an extensive use of the theory of backward
stochastic differential equations and we use some results from stochastic analy-
sis and probabilistic potential theory. In the present paper we give new, rather
short analytical proofs of some of the results of [20,22]. We are motivated by
the desire to make them accessible to people working in PDEs that are not
familiar with probabilistic methods.

Let D.(€) denote the extended Dirichlet space of (€, D(E)). In the present
paper we provide a proof of the existence of a solution u in the sense of duality
(or, equivalently, renormalized solution; see Sect. 3) to (1.1) for f satisfying
(1.2) and (1.5) under the following additional assumption on &:

if {un} C De(E) and sup,,>; E(un, un) < 00,

then, up to a subsequence, {u,} converges m-a.e. (1.7)
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We also show that if  is a solution to (1.1), then Tx (u) = ((—k)Vu)Ak € D.(E)
for every k > 0 and

E(Ti(u), Ty (v)) < 2k pllrv,

where ||p||7v is the total variation norm of y. Furthermore, if (1.6) is satisfied,
then the solution w is unique.
Condition (1.7) holds true in many interesting situations. For instance,
it holds if
the embedding Vi < L?(E;m) is compact, (1.8)
where V; denotes the space D(E) equipped with the norm determined by the
form & (-,-) := &(-,-) + (-,+). Another condition, which is often satisfied in
practice and implies (1.7), is the so called absolute continuity condition saying
that
Ro(z,-) < m forany a >0and z € E, (1.9)

where R, (x,-) is the resolvent kernel associated with £. For symmetric forms
considered in this paper, condition (1.9) is equivalent to the condition

Pi(z,-) <m forany¢t>0and z € E, (1.10)

where P;(z,-) is the transition kernel associated with &.

The main idea of our proofs resembles the idea used in case of problem
(1.3) (see the proof of Theorem B.4 in Brezis et al. [8] and also Ponce [31,
Chapter 19]). Let V' denote the extended space D, (&) equipped with the norm
determined by €. We first prove the existence of a solution to (1.1) with p €
Mo NV’ where Mg, is the set of all diffuse measures on F and V' is the
dual of V. This step can be viewed as some modification of the result of
Brezis and Browder [7] on absorption problems (1.3) with u € H~1(D). To
get the existence for general 1 € My, we approximate it by a suitably chosen
sequence {i,} C Mo, NV’ and show that solutions w, of (1.1) corresponding
to the measures p,, converge to a solution of (1.1). In this second step we use
some a priori estimates for w, in V and condition (1.7). In [25] it is proved
that any g € My, admits decomposition of the form p = g + v with g €
LY(E;m) and v € Mg, NV’ (this generalizes the corresponding result proved
by Boccardo et al. [5] for the form associated with A). Therefore, similarly to
[8], in the second step of the proof it is enough to approximate by {u,} the
measure i = g - m. This, however, does not simplify the reasoning, so in the
present paper we give a direct approximation of ;1 € My (without recourse
to [25)).

In the present paper we confine ourselves to single equation with operator
corresponding to symmetric regular Dirichlet forms. For results (proved with
the help of probabilistic methods) for quasi-regular, possibly nonsymmetric
forms, we refer the reader to [24], and for results for systems of equations to
[20]. Also note that equations with f = 0 but A replaced by the Schrodinger
operator are treated in [29] and [31, Chapter 22].

In the paper we deal exclusively with equations with diffuse measures.
The theory of semilinear equations with general bounded measures is much
more subtle. In this case (1.3) with f satisfying (1.6) need not have a solution
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(see [2,3,8]). Results on (1.3) with general bounded measure p and f satisfying
the monotonicity condition are found in [3,8,13], and for equations with f
satisfying the sign condition (1.2) in [31, Chapter 21]. The Dirichlet problem
for linear equations with nonlocal operators and bounded measure p is studied
in [19,26,30]. In Klimsiak [21] general equations of the form (1.1) with general
bounded measure p and f satisfying (1.6) are considered. The question whether
one can extend the existence results of [31] to some nonlocal operators or
extend some existence results of [21] to f satisfying (1.2) remains open.

2. Preliminaries

In this paper, F is a locally compact separable metric space and m is a Radon
measure such that supp[m] = F, i.e. m is a nonnegative measure on the o-field
of Borel subsets of E which is finite on compact sets and strictly positive on
nonempty open sets.

In what follows (£,D(€)) is a symmetric regular Dirichlet form on
L?(E;m). We denote by (-,-) the usual inner product in L?(E;m). As usual,
for A > 0 we set Ex(u,v) = E(u,v) + A(u,v), u,v € D(E).

In the whole paper we assume that (£, D(£)) is transient. Recall that
this means that there exists a bounded strictly m-a.e. positive g € L*(E;m)
such that

[ @)ooy mide) < £, ue DE). (2.1)

For an equivalent formulation, see [15, Section 1.5]. The extended Dirichlet
space associated with (€, D(€)) (see [15, Section 1.5] for the definition) will be
denoted by (€, D.(£)). Note that D.(£) with the inner product £ is a Hilbert
space (see [15, Theorem 1.5.3]). In the sequel this space will be denoted by V.
We denote by V' the dual space of V. The duality pairing between V' and V
will be denoted by ((-,-)).

In the paper we define 0-order quasi notions with respect to £ (capacity
Cap(g), exceptional sets, nests, quasi-continuity) as in [15, Chapter 2, page 74].
Recall that Cap g is defined as follows. For an open subset U of E, we set

£Y9 = {ueD.(E):u>1m-ae. onU}

and
inf{€(u,u) ue £LV%if £l £
Cap(,(U) = ’ v A ’
p(o)( ) {oo if Lg)) = 0.
Then, as usual, for an arbitrary A C E, we set
Capg)(A) = inf{Cap ;) (U) : U open, U D A}.

We say that A C E is exceptional if Cap(g)(A) = 0, and we say that a property
of points in F holds quasi-everywhere (q.e. in abbreviation) if it holds outside
some exceptional subset of E.
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For a measure p on F and a function v : E — R, we use the notation

() = /E u(x) p(dz),

whenever the integral is well defined. For a signed Borel measure p, we denote
by pT and p~ its positive and negative parts, and by |u| the total variation
measure, i.e. |u| = pT + p~. We denote by M, the space of all finite signed
Borel measures on E endowed with the total variation norm ||u|rv = |u|(E),
and by Mg the subspace of M, consisting of all measures charging no set of
capacity Cap g zero. Elements of My, are called diffuse measures.

We write u € Mo, NV’ if for some ¢ > 0,

(ul,lal) < c€(u,u)'/?, ue De(€),

where @ denotes a quasi-continuous m-version of u (see [15, Theorem 2.1.7]).
Elements of Mg, NV’ are called measures of finite O-order energy integral. If
we Moy NV, then

(. @) = ((p,w)),  u € De(€). (2.2)

If f € V| then by Riesz’s theorem there is a unique element Gf € D.(€) such
that

E(Gf,u)={(f,u)), ue€ DE). (2.3)

In particular, if u € Mg NV, then the function G is well defined and belongs
to V.

Let BT(E) (resp. By(E)) denote the set of all positive (resp. bounded) real
Borel functions on E, and let (G, )q>0 denote the strongly continuous resolvent
on L?(E;m) associated with (£, D(€)). Recall that aG,, is Markovian for each
a>0,ie 0<aG,f <1m-a.e. whenever f € L2(E;m) and 0 < f <1 m-a.e.
Since G, is positivity preserving, we can extend it to any positive f € BT(E)
by

Gof(x) = lim Guofn(x) =supG,f(x) for m-ae. z € E, (2.4)
n—0o0 n>1
where {f,} C L?(E;m) is a nondecreasing sequence of positive functions con-
verging m-a.e. to f. It is clear that G f does not depend on the choice of the
sequence {f,}. By the resolvent equation, if 8 > « > 0, then Gof < Ggf
m-a.e. for any BT(E). Therefore for f € BT (FE) we can set

Gf(z) :=Gof(x) = h?ol Gof(x) =sup G, f(z) for m-ae. z € E. (2.5)
o a>0

By [15, Lemma 2.2.11], for f € BT (FE) such that f-m € V', Gf defined by
(2.5) coincides with G f of (2.3).

An increasing sequence {F, } of closed subsets of E is called a generalized
nest if Cap gy (K \ Fy,) — 0 for any compact K C E. A Borel measure x on
E is called smooth if there exists a generalized nest {F,} such that 1z,
w € Moy, n > 1. In particular each diffuse measure is smooth. If {F,} is a
generalized nest such that 1x, - 1 € My then
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u(E\ @ F) =0 (2.6)

(see [15, (2.2.18)]).

By the 0-order version of [15, Theorem 2.2.4] (see the remark following
[15, Corollary 2.2.2]), for each smooth measure p there exists a generalized
nest {F,} such that 1p, - € Mgy, N V. Therefore, for a positive smooth
measure g, we may define a function G with values in [0, oo] by

Gu(z) = 7}520 Gun(x) = sg]i Gun(x), x€E, (2.7)

where p, = 1p, - p and {F,} is a generalized nest such that p, € Mg, NV,
n > 1. Note that Gu is defined uniquely up to m-equivalence.

In the paper, for a function u on F, we denote by w its quasi-continuous
m-version (whenever it exists). We will freely use, without explicit mention, the
following fact: if u; < us m-a.e. and uq, us have quasi-continuous m-versions,
then %y < Gy q.e. (see [15, Lemma 2.1.4]).

Let 8 > 0. In the proof of the lemma below we will need the symmetric
form £ defined by

5(5)(14,11) = B(u,v — BGgv), wu,v € L*(E;m).

Since G is a symmetric linear operator on L?(E;m), by [15, Lemma 1.4.1]
there exists a unique nonnegative symmetric Radon measure ¢ on the product
space E x E such that for any Borel functions u,v € L'(E;m),

(u,ﬂGg):/E Eu(x)v(x)ag(dxdy). (2.8)

Since 8G 3 is Markovian, from (2.8) it follows that og(E x B) < m(B) for any
Borel B C E. Let sg denote the Radon-Nikodym derivative of the measure
B — 03(E x B) with respect to m. Then 0 < sg < 1 m-a.e., and by a direct
computation one can check that for a Borel u € L?(FE;m) one can rewrite
EP)(u,u) in the form

€0 =5 [ (ule) ) *os(dody)

+ﬂLW@WO*%@Dm@w (2.9)

(see [15, (1.4.8)]). The expression (2.9) can be extended to any Borel function
u on E. Furthermore, by [15, Theorem 1.5.2(ii)], for any Borel u € D.(E),
EP)(u,u) increases to £(u,u) as B — oo.

Lemma 2.1. Let u € D.(E), and let v : R — R be an increasing function such
that ¥ (0) = 0 and ¢ is Lipschitz continuous with Lipschitz constant 1. Then

E(P(u), () < E(u, Y (u)).
Proof. By [15, Theorem 1.5.3(9)], ¥(u) € D.(€). Furthermore, for any § > 0

we have
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EP) (u, ¢ (u)) = %{5(‘”@ (), ut+ () = EP(u—(u), u — ¢ (u))}

=0 ()~ )W) b (u())os(d dy)
i
+5/ D = s5(x)) m(da)
and
D) ((u), w(u) = 2 EXEw(u(x))—w(u(y))) os(da dy)
+5 / 2(1 - s(x)) mi(da).

From this we conclude that for any g > 0,

ED (p(u), p(u)) < EP (u, (u)).

Letting 8 — oo and using [15, Theorem 1.5.2(ii)] we obtain the desired inequal-
ity. O

For k>0 and u : E — R, we write
Ti(w)(@) = (=k) Vu(@)) Ak, € E.

Since ¢¥(y) = ((—k) Vy) Ay, y € R, satisfies the assumptions of Lemma 2.1, if
u € D.(E), then Tyu € D.(€) and for every k > 0,

E(Tk(u), Ti(u)) < E(u, Ti(u)). (2.10)
Lemma 2.2. Let p € Maib. Then G has a quasi-continuous m-version.

Proof. Let {H,} be a generalized nest such that p, = 1y, u € Mo NV,
n>1,and u(E\ Hy,) < 273" Set u,, = Gy, u = Gpu. It is clear that u,, / u
m-a.e. By the 0-order version of [15, (2.1.10)], for all £,6 > 0 we have

Cap(g) (lUnt+1 — Uy > €) = Cap gy (Tets(ln+1 — Up) > €)
< e 2E(Ters (unt1 — un), Tegs (Unt1 — u))
Since 41 — U, € De(E), it follows from the above inequality and (2.10) that
Cap(o) (Up1 — Up >¢€) < E_Qg(un+1 — Up, Teg5(Unp1 — Up))

= 672/ET5+5(%+1 — Un) d(pnt1 — pin)

< (e +0)e?u(B\ Hy).
Taking ¢ = 27" and letting § \, 0 we get

Cap(g) (lins1 — U >27") <272, n>1 (2.11)

By [15, Theorem 2.1.2], there exists a nest {Gj} such that @, is continuous
on Gy, for all k,n > 1. Let F,, = (N, (E \ Ux) N Gy, where Uy, = {41 —
G > 27%}. From (2.11) it is clear that {F,} is a nest and @ defined q.e. as
o = lim,, o U, 18 quasi-continuous. Of course, 4 is an m-version of u. O
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Lemma 2.3. Let p € Mgp. Then for every k > 0, Ti(Gu) € D.(E) and
E(Tw(Gp), Ti(Gp)) < klplzv. (2.12)

Proof. By Lemma 2.2, Gu*, Gu~ are finite m-a.e., so Gy is well defined m-a.e.
Let {F,} be a generalized nest for u such that y, = 1p p € V', n > 1. Set
Un, = Glip, u = Gu. Then u,, € D.(€) and by (2.2) and (2.3),

& (un, Ty (un)) = /ETk(un)(l’)un(dz) < Ellplizy.

By (2.10), E(Tk(un), T, (un)) < E(un, Tk(uy,)). Hence
E(Tk(un), Ti(un)) < Ellullzv (2.13)

In particular, {T)(un)}n is weakly relatively compact in V. Taking a subse-
quence if necessary, we can assume that Ty (u,) — v weakly in V as n — oo.
By the Banach-Saks theorem, there is a subsequence (n;) such that the Cesaro
mean {vy = 3 Zfil Tk (un,)} converges strongly to v in V. Hence, by (2.1),
vy — v in LY(E;g-m). On the other hand, u,, — u m-a.e., so vy — Ti(u) m-
a.e. Consequently, Ty (u,) — Tk (u) weakly in V' as n — oco. Therefore letting
n — oo in (2.13) yields (2.12). O

Lemma 2.4. Let u € ./\/la'b, and let éﬁ be a quasi-continuous m-version of Gp.
Then for every e > 0,

Cap(g)(Gp > ) < e ullzv.

Proof. By Lemma 2.3, Tk(é\;t) € D.(€) and (2.12) holds true. By this and the
0-order version of [15, (2.1.10)], for all €,6 > 0 we have

Cap o) (G > €) = Capg) (Tey5(Gp) > &) < e *E(Ters(Gp), Ters(Gp))
<e e+ )|ullrv,

which implies the desired inequality. O
Lemma 2.5. Assume that {u,} C M:{b and ||pn||7v — 0. Then, up to a
subsequence, G, — 0 g.c.

Proof. We can and do assume that [|u, | < 272" n > 1. Then by Lemma 2.4,

Cap(g)(Gpn >27") < 27"

Let F = U,s1 Npsn{Gre < 277} By the above inequality, Capg) (E\ F) = 0.
This proves the lemma because by the definition of F', G’In —0qeonF. O

Lemma 2.6. There exists a strictly positive function g € B(E) such that
1Gglloe < oo

Proof. Since & is transient there exists a strictly positive h € L*(E;m) such
that Gh < oco. By [15, Theorem 2.2.4], there exist a nest {F,} such that
1p, -h € LY(E;m)NV'. Write H,, , = {G(1g,h) < k} and H, = {Gh < k}.
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By [15, Lemma 2.2.4], G(1F,nm, ,h) < k. Letting n — oo yields G(1g,h) < k.

Set g =0 0 2"(”“)1}1 h. Then
> 1
Gg = ———— G(1y, h) 2 "
which proves the lemma. ]

Lemma 2.7. For any positive n € L*(E;m) such that |G|l < 0o and any
positive € Mo p,

(1, Gn) = /En(x)G,u(x) m(dz), (2.14)
where évn s a quasi-continuous m-version of Gn.

Proof. We first assume that u € Mo, NV’ and n € L'(E;m)NV'. Then

£(Gp,Gn) = /E G(x) p(dz),  E(G, C) = [E () Gpu(r) m(dr).

Since £ is symmetric, this implies (2.14). Now assume that p € Mgy, n €
LY(E;m) and Gn is bounded. Let {F,} be a generalized nest such that 7, =
1p, -n€ LY E;m)NV and p, = 1g, - p € Mo, NV’ By what has already
been proved,

ins G = [ )G (@) m(dz), > 1
Letting n — oo we get (2.14). O

In the rest of this section we assume that the absolutely continuity con-
dition (1.9) is satisfied. Condition (1.9) was introduced by Meyer [27]. It is
sometimes called condition (L) (see [12, p. 246]). By [15, Theorem 4.2.4], con-
dition (1.9) is equivalent to (1.10). If (1.9) is satisfied, then for any a > 0 there
exists a positive B(E) ® B(E)-measurable function r, : E x E — R such that
ro(z,y) =1a(y,2), v,y € E, and for any f € BT(E),

Gof(x) = /Era(x,y)f(y) m(dy) for m-a.e x € E. (2.15)

Moreover, there exists a positive B(E)®B(E)-measurable function r : ExXE —
R such that r(x,y) = r(y,x), z,y € E, and for any f € BT(E),

Gf(z) = [Er(x,y)f(y) m(dy), for m-ae. xz€E.

In fact, r(z,y) = limy o ro(x,y) (see the remarks in [4, p. 256]).

Lemma 2.8. Assume that (1.9) is satisfied. If ;1 € Moy, then for m-a.e. x € E,

Gulz) = /E r(z,y) p(dy). (2.16)
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Proof. Let {F,} be a generalized nest such that p, = 1p, -p € Mo NV'. By
[15, Exercise 4.2.2, Lemma 5.1.3], for any o > 0 we have

Gtin () = /E a2, ) fin(dy)

for m-a.e. € E. Letting a | 0 in the above equality yields (2.16) with u
replaced by p,. Then, using (2.6), (2.7) and the monotone convergence, we
get (2.16) for p. O

3. Existence and uniqueness of solutions

Throughout this section, we assume that € Mo, and f: EXR — Ris a
Carathéodory function, i.e. f(-,y) is measurable on E for each fixed y € R,
and f(x,-) is continuous on R for each fixed = € F.

Following [22] we adopt the following definition.

Definition 3.1. We say that u : F — R is a solution of (1.1) (in the sense of
duality) if

(a) f(-,u) € LY(E;m),

(b) for any n € L'(E;m) such that G|n| is bounded we have

/Eu( x)n(x) m(dx) /fx u(x))Gn(x) m(dx) /Gn wu(dz). (3.1)

Remark 3.2. If u is a solution of (1.1), then u has a quasi-continuous m-version,
because then v = G(f(-,u) - m + p) m-a.e. by Lemma 2.7, so the existence of
a quasi-continuous m-version follows from Lemma 2.2.

Recall that an increasing sequence {F,} of closed subsets of E is called
a generalized nest if Cap o) (K \ F,) — 0 for any compact K C E.

Proposition 3.3. Let u be a measurable function such that f(-,u) € L*(E;m).
Then the following assertions are equivalent:

(i) w is a solution to (1.1).
(i) u=G(f(-,u)) + Gu m-a.e.
(i) For any generalized nest {F,,} such that 1p, - (f(-,u)-m+p) € Mo NV’
we have u, — u m-a.e., where u, € D¢(E) is the unique solution of the
problem

5(Um77) = <1an('7u) 'm>77> + <1Fn 'M>ﬁ>7 ne De(g) (32)

(iv) For some generalized nest {F,} such that 1g, -(f(-,u)-m+4p) € MopNV’
we have u, — u m-a.e., where u, € D(E) is the unique solution of (3.2).

(v) For any generalized nest { F),} such that 1, - (f(-,u) -m+p) € Mo, NV’
we have U, — U g.e., where u, € D.(&) is the unique solution of (3.2).

(vi) For some generalized nest {F,} such that 1g, -(f(-,u)-m+4p) € MopNV’
we have U, — U g.e., where u,, € D.(E) is the unique solution of (3.2).
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Proof. The equivalence of (i) and (ii) follows from Lemma 2.7. Obviously, (iii)
implies (iv), (v) implies (iii) and (vi), and (vi) implies (iv). What is left ist to
show that (ii) implies (v) and (iv) implies (ii). Let {F),} be a generalized nest
for f(-,u)-m + u, and let

un = G(p, f(u) + G(1p, - p). (3:3)
By the definition of {F,}, u, € V. Moreover, by (2 2) and (2.3), u, satisfies

—~—

(3.2). If (ii) is satisfied, then |7 — 1, < GlE\Fn|f( u)| + Glp\p, - |p| q.e.
Hence, by Lemma 2.5, @,, — @ q.e. Now assume (iv). By (2.3), since u,, solves
(3.2), it is given by (3.3). Therefore letting n — oo in (3.3) we get (ii). O

Remark 3.4. Let f(-,u) € L'(E;m). By Lemma 2.8 and Proposition 3.3, if
(1.9) is satisfied, then w is a solution to (1.1) if and only if

w)=[Ef(%u(y))r(:v,y)m(dy)+/Er(way)u(dy)

for m-a.e. z € E.
Remark 3.5. In [23] the following definition of a solution of (1.1) is introduced:
u: E — R is a renormalized solution of (1.1) if
(a) f(-,u) € LY(E;m) and Ty (u) € D (&) for every k > 0,
(b) there exists a sequence {v } C Mo (E) such that [[vg |7y — 0 as k — oo
and for every k € N and every bounded v € D(E),
g(Tk(u)au) = <f(7u) “m o+ :U/7’5> + <Vk7ﬁ>'

Note that in case of local operators, this is essentially [11, Definition 2.29]. By
[22, Proposition 5.3] and [23, Theorem 3.5], u is a solution of (1.1) in the sense
of Definition 3.1 if and only if it is a renormalized solution.

Lemma 3.6. (i) Let u be a solution of (1.1) with f satisfying (1.2). Then for
every a > 0,

| it mde) < [ -l
{lu|>a}

(i1) Assume that [ satisfies (1.6). If u;, i = 1,2, is a solution of (1.1) with p
replaced by p; € Moy, then
1fCun) = fCu)llnrmm) < llpn — pellov.

Proof. Let {F,,} be a generalized nest such that 1z, (|f(-,u)|-m+|u|) € MopN

V' Forn > 1 we set fu = L, f(u), jin = 1p, - and g = G(fa - m+ fin).

Then u,, € D.(FE). For a >0, k € N we set

k(y —a)* k(y +a)”

ﬁ’a k( ) + - —
1+ k(y—a)t  1+4+k(y+a)

Since 1 := (1/k)1q, 1 satisfies the assumptions of Lemma 2.1, 1, k (uy,) € D (€)
and

, yeR

E(tn, Ya i (un)) > 0.
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Let @, be a quasi-continuous m-version of wu,. Then ), x(G,) is a quasi-
continuous m-version of 1, x(u,). By Proposition 3.3,

5(un7wa,k(un)) = <fn . mﬂ/}a,k(un» + <Nna7//a,k(ﬂn)>-

Hence

- / Fo ()b (1 () m(dr) < / i in (2)) pin( )
E E

< dx). 3.4
< /{Iﬂn|>a} 1 (dx) (3.4)

By Proposition 3.3(v), @, — @ q.e. Therefore letting n — oo in (3.4) and using
the dominated convergence theorem we obtain

- [ S @) atu@) mdn) < [ i),
{la|>a}
By (1.2) and the definition of g, | (-, ©)te k(w)| = —f(-, u)the (u). Hence

[N e >>|m<dx>§/{|~l> el

Letting k — oo in the above inequality yields part (i) of the lemma. To get
(ii), we observe that v = u; — us is a solution to the problem

—Lv=g(-,v) + = po
with g(x,y) = f(x,y + uz(x)) — f(2,uz(x)). Since f satisfies (1.6), g satisfies
(1.2). Therefore the desired inequality follows from part (i). O

Note that from Lemma 3.6(i) with a = 0 the following absorption esti-
mate follows:

Corollary 3.7. If f satisfies (1.6), then there exists at most one solution to

(1.1).

Proof. Let uy, ug be solutions of (1.1), and let v = u; —ug. By Lemma 3.6(ii),
v is a solution of the problem —Lv = 0. Hence v = 0 m-a.e. by Proposition
3.3(ii). O

Proposition 3.8. Ifu is a solution of (1.1) with f satisfying (1.2), then for
every k >0, Ti(u) € D.(E) an
E(Tk(u ) k(w) < 2k[|pllry (3.6)
Proof. By Proposition 3.3(ii) and Lemma 2.3, Ty, (u) € D.(€) and
K (u

)
E(T(w), Ti(w)) < k(| F (o)1 om) + il ),
which when combined with (3.5) yields (3.6). O
Lemma 3.9. Let p € My. If |u| charges no set of capacity Cap(g) zero, then

for every € > 0 there exists § > 0 such that for any Borel subset B of E, if
Cap(g)(B) <4, then |ul(B) <e.
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Proof. By the 0-order version of [15, Lemma 2.1.2] (see the remarks following
[15, (2.1.14)]) and [15, Theorem A.1.2], Cap g is a countably subadditive set
function. Therefore the desired result follows from [31, Proposition 14.7]. O

Theorem 3.10. Assume (1.7). If f satisfies (1.2) and (1.5), then there exists
a solution of (1.1). Moreover, for every k > 0, Ti(u) € D.(E) and (3.6) is
satisfied.

Proof. We divide the proof into two steps.
Step 1 We first assume that putp~ € Moy, N V. For a positive g €

L2(E;m) NV’ set f, = 1ﬁflng(f), n € N. Under the hypothesis (1.5) the

operator A, : V — V' defined as A,(u) = —Lu — f,(u) is pseudomonotone
(see, e.g., [32, Section 2.1] for the definition). Indeed, it is clear that A, maps
bounded sets of V' into bounded sets of V'. Next, suppose that u — u weakly
in V. Then for any v € V,

likminf<(—Luk,uk —v)) = likminfé'(uk,uk —v) = likminfc‘,'(uk,uk) — E(ug,v)
> E(u,u) — E(u,v) = ({(—Lu,u — v)).

Furthermore, by (1.7), we can assume that u; — u m-a.e. Consequently, we
can assume that f,,(-,ux) — fn(-,u) in V’. Therefore, for any v € V,

kh_)ngo«_fn(vuk)vuk - U>> = kh_{lgo(_fn('vuk)vuk - U)
~ timint [ [f, (e us(@) (o) m(de)

E

+ lim ((fo(,ux), v))

/anu (@) m(de) + ({0 0)
(= Fules 0. =) = (=l )= ).

Accordingly, A, is pseudomonotone. Since by (1.2), for v € V we have
({(Apu,u)) = E(u,u) — (frn(-,u),u) > E(u,u), the operator A, is also coercive.
Therefore A,, is surjective by standard result in the theory of pseudomonotone
mappings (see, e.g., [32, Theorem 2.6]). Thus, there exists a weak solution
U, € De(€) of the equation

— Ly = fu(s,upn) + i, (3.7)
i.e. for any v € D, (&),

() = [ oo @)ola) mlda) + (1. 0)) (38)
Taking w,, as a test function in (3.8) we get

ﬂ%wﬂ—éh@%@ﬁM@MMF4MW»

< Nl (i, un) . (3.9)
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By (1.2) and (3.9),
E(Un, un) +/Elfn(fv,un(x))un(mﬂm(dfﬂ) <lulpr, n>1 (3.10)

By (1.7) and (3.10) there is u € D.(€) and a subsequence (still denoted by
n) such that w, — u m-a.e. and weakly in V. Then, by the definition of f,,
fu(un) — f(-,u) m-a.e. By (3.10), for any Borel subset B of E and a > 0 we
have

/B\f(xaun(w))lm(dx) Sa‘l/B |f (2, un () yun ()| m(de)

n{lun|>a}

z,up(x))|m(de
o W) i)

<l + [ Fofe)mdn)

From the above inequality and (1.5) we conclude that the sequence {f,, (-, u,)}
is equi-integrable and tight. Hence f,,(-,u,) — f(-,u) in L'(E;m) by Vitali’s
convergence theorem (see, e.g., [14, Theorem 2.24]). Therefore letting n — oo
in (3.8) we see that

E(u,v) = /E £y u(@)yo() m(da) + (1, v) (3.11)

for any bounded v € D.(€). Let n € L*(E;m) be such that ||G|n|||. < oo,
and let {F,} be a generalized nest such that 7, = 1, n € V'. Then Gn, is
bounded and Gn,, € V. Therefore taking v = Gn,, as a test function in (3.11)
we get

[ i = [t u)Gra@)mida) + [ Gna(o) utao)

By Lemma 2.5, Cf?\n/n — 6?7 as n — oo. Therefore letting n — oo in the above
equation we obtain (3.1). Thus u is a solution of (1.1). Step 2 We now show
how to dispense with the assumption that u*, u= € Mg, NV'. By the 0-order
version of [15, Theorem 2.2.4] (see the beginning of the proof of [15, Theorem
2.4.2(ii)]), there exists a generalized nest {F,} such that qu) =1p, - pt,
,u(f) =1p, -u~ € MopNV'. Set p,, = ,ugf) — ugf). By Step 1, there exists a
solution u,, € D.(€) of the equation

— Luy = f(-5un) + pon- (3.12)

In particular,
/ wn (2)n(z) m(de) = / £ (@ (2)) Gl m(dz) + / Gi(a) p(dz) (3.13)
E E E

for any n € L'(FE;m) such that G|n| is bounded. By Lemma 3.6, for any Borel
subset B of £ and a > 0 we have

/ (@ ()] mder) = / 1 (@ un (2))] m(d)
B BO{Jun|<a}
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z,un(x))| m(de
+/Bm{lun>a}|f< () m(d)

< [ Puo)ml@o) + 1,0y sllrv- (314
By Proposition 3.8,

E(Th(un), T (un)) < 2k| pn[7v, (3.15)
whereas by the 0-order version of [15, (2.1.10)] and (3.19),
Capg) ({|Tk (un)| > a}) < a™2E(Ti(un), Ti(un))-
If k > a, then {|uy,| > a} = {|Tk(un)| > a}, so for any k > a,

Capg) ({|un| > a}) = Cap(o)({|Tk(un)| > a})
< a2 E(Tio(un), Ti(un)) < 207 2k|pn v
Hence
Cap gy ({|un| > a}) < 207 ullzv. (3.16)

Let e > 0. As |u| € Mg, by Lemma 3.9 there exists 6 > 0 such that |u|({|un| >
a}) < /2 if Capg)({|un| > a}) < 4. Hence, by (3.16), |u|({[un| > a}) < /2
if @ = 6 Y u|lrv. By (1.5) with @ = 7 1||u||rv, there is v > 0 such that
[ Fa(z)m(dx) < e/2 if m(B) < ~. From this and (3.14) it follows that
if m(B) < #, then [, |f(z,un(x))|m(dx) < e. Furthermore, by (1.5) and
o-finitness of m, there exists a Borel set Ey C E such that m(Ep) < oo
and fE\EO Fy(x) m(dx) < /2. Therefore taking B = E \ Ey in (3.14) we get
fE\EO | f(z,un(x)) m(dz) < e. This shows that the sequence {f(-,u,)} is equi-
integrable and tight. On the other hand, by (1.7) and (3.15), for each k£ > 0 the
sequence {Tj(u,)}s 1S, up to a subsequence, convergent m-a.e., so using the
diagonal argument, one can find a subsequence, still denoted by (n), such that
{un} converges m-a.e. to some u. Hence f(-,u,) — f(-,u) m-a.e. Consequently,
by Vitali’s theorem, f(-,u,) — f(-,u) in L'(E;m). Let k > 0, and let g be
a strictly positive function such that [|Gglloc < oo and g € L'(E;m). Taking
n =gl >k and n = —glyg, <y as test functions in (3.13) we obtain

/ |un(2)]g(x) m(dzx) < —/ (@, un (@) G911, 20} ) () m(di)
{lun|=k} B

n / (oL arony) (@) pu(de). (3.17)
E

We already know that the sequence {f(:,u,)} is equi-integrable and tight.
Furthermore, the functions G(g1y|y,|>k}) is bounded qg.e., and by Lemma 2.5,

—_~—

G(91ju,>ky) N\ 0 q.e. as k — oo. Therefore from (3.17) it follows that the
sequence {u, } is equi-integrable with respect to the finite measure v = g - m.
Since u,, is a solution of (3.12), for any n € L*(E;m) such that ||G|n||«~ < oo
and any k£ > 0 we have
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[E“"( o)n()gi (@) m(dz) /fn 21 (2))G (nge) () m(de)
/E 15, (1)Glnge) (@) p(dz),  (3.18)

where g =
yields

1+k . By what has already been proved, letting n — oo in (3.18)

/Euu() m(dz) /fxu Gngw)(x) m(dz)
[E 15(2)Gnge) (x) ()

with F' = (J;~, F,. Since p(E \ F) = 0 by (2.6), letting k& — oo and using
Lemma 2.5 shows that u is a solution to (1.1). O

Remark 3.11. (i) Let g = f(-,0) - m + u, f(2,y) = f(z,y) — f(2,0). Then
fi € Moy and if f satisfies (1.5) and (1.6), then f satisfies (1.2) and (1.5).
Furthermore, u is a solution of the problem —Lu = f(z,u)+ f if and only
if it is a solution of (1.1). Therefore under (1.5) and (1.6) there exists a
solution of (1.1).

(ii) If (1.5) and (1.6) are satisfied, then Step 2 of the proof of Theorem 3.10
can be shortened. Indeed, by (1.6) and Lemma 3.6(ii),

£ (s un) = FCuw) L zm) < lln — prllrv.
Since
lin = pllrv < [lp* = 1p, - P llov + |07 =15, -5 |2y
= (E\F) +pu (E\ Fy),
we have

limsup [l — pllrv < p*(E\F) +u (E\ F) =0.

By the above, {f(-,u,)} is convergent in L'(E;m). The rest of the proof
runs as the proof of Theorem 3.10 (see the reasoning following the state-
ment that {f(-,u,)} is equi-integrable).

If (1.8) is satisfied, then the following Poincaré-type inequality holds true:
there exists ¢ > 0 such that

lull 2 (Bim) < c€(u, u)l/Q, u e D(E) (3.19)

(see [18, Corollary 2.5]). Hence, under (1.8), D.(£) = D(€) and the norms
determined by £ and &; are equivalent. It follows in particular that under the
assumptions of Theorem 3.10 the solutions of (1.3) belong to D(E).

In general, solutions of (1.3) are not even locally integrable (see [22,
Example 5.7]). Below we shall see that a simple condition guaranteeing their
integrability is

1G1 s < oo.
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This condition is sometimes expressed by saying that F is Green-bounded
(see, e.g., [6,10]; note that in the case where problem (1.3) (resp. (1.4)) is
considered, G is the Green function for A (resp. A®/?) on D. The Green-
bounded domain need not be bounded. For instance, if L = A, then the
infinite strip {(z,y) € R? : |z| < a} (a > 0) in R? is Green-bounded (see [10,
p. 39)).

Lemma 3.12. If (3.19) is satisfied, then E is Green-bounded.

Proof. For the constant ¢ from (3.19) we set £¢(u,v) = E(u,v) — 57 (u, v),
u,v € D(E). Then (£° D(E)) is a regular symmetric Dirichlet form on
L?(E;m). Obviously,
1

E(u,v) = E%(u,v) + @(u,v), u,v € D(E). (3.20)
Let (G¢)a>0 denote the resolvent associated with (£¢, D(£)). From (3.20) it
follows that G = G&CQ),l. Hence G1 = G?QCQ),J < 2¢? since (aGS)aso is
Markovian. O

Proposition 3.13. Assume that E is Green-bounded. If u is a solution to (1.1),
then u € LY(E;m).

Proof. To see this it is enough to consider an increasing sequence of compact
sets {F,} such that |J7—, F}, = E, take n, = 1p,sign(u) as test functions in
(3.1), and use (3.5) and Fatou’s lemma. O

4. Applications

In this section we provide some examples of local and nonlocal symmetric
transient regular Dirichlet forms satisfying condition (1.7). Before proceeding,
we make some general comments on conditions (1.8) and (1.9).

Since (1.8) implies (3.19), it is clear that (1.8) implies (1.7). That the
absolute continuity condition (1.9) [or, equivalently, condition (1.10)] implies
(1.7) follows from [20, Propositions 2.4 and 2.11]. We include a direct proof of
this fact for completeness of exposition.

Proposition 4.1. Condition (1.9) implies (1.7).

Proof. Assume that {u,} C D.(£) and sup,,>; €(un,un) < oo. Choose v €
D(€) such that ||v]ls < co and v > 0 m-a.e., and for k > 0 set w¥ = v - Tju,,.
By [15, Corollary 1.5.1], w* € D () and

E(w:j,w,’i) < Nlloo€ (tn, tn) + kE (v, v). (4.1)

Clearly
k

—

aGawk wh — aGawk) = (W Wk — aGowk) + (aGauwk, aGawk — wk).

(w n

By [15, Lemma 1.3.4], a(wk wk — aG,wk) < E(wk,wk) for every a > 0.
Moreover,
(aGowk, aGowk —wk) = a(Gow?, aGowh) — £, (Gow, aGawk)

= —&(Guwk, oG wk) <o.
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By the above estimates, ||aGowy; — w)||72 g,y < o 'E(w),wy) for a > 0,
which when combined with (4.1) shows that there is a constant ¢(k, v) depend-
ing only on k£ and v such that

laGawh — s gpm < aelk,v). (4.2)

Since aGql < 1, from (2.15) it follows that [}, ro(z,y) m(dy) < o~ '. Hence
ro(x,-) € L'(E;m) for every x € E. Furthermore, since sup, >, [|wf|ls <
kllv]|so < oo, there is a subsequence (n') C (n) such that {wk } converges
weakly in L°°(E m) to some w € L>®(E;m), ie. [pwf m(dz) —
S w( m(dz) for every n € L'(E; m) In partlcular for every rz ek,

wk (x) = [ ro(z,y)wk (y)m
Gk, () A () () m(dy)
Hém@mmwmm:@mm (4.3)

Since |aGawk| < kaG,|v], it follows from (4.3) that the sequence{aG,w¥,}
converges in L?(E;m) for any fixed o > 0, k > 0. This and (4.2) imply that
there exists a subsequence (n”’) C (n’) such that {w”,} converges in L?(E;m).
Using the diagonal procedure one can find a further subsequence (n”’) C (n”)
such that {u,} converges m-a.e. on E. O

Example 4.2. Let D C R%, d > 1, be a nonempty bounded open set, and let
a;;:D — R be locally integrable functions such that a;;(x) = a;;(x) for x € D,
i,7=1,...,d, and for some A > 0,

d

> ai(@)it; 2 MNePP, w €D, &= (&, L) ERY
ij=1
(i) (Dirichlet boundary conditions) The form defined by

&(u,v) ”21/ 3% -(7)a;j(v) dr, u,v € D(E) (4.4)
with D(£) = H}(D) is a regular symmetric Dirichlet form on L?(D) (see,

e.g., [15, Section 3.1]).dThe generator L of (£, D(&)) is of the form

9 ou
Lu = ”221 gj<aijaixi)7 u € D(L).

The form (€,D(E)) is transient by Poincaré’s inequality, and (1.8) is
satisfied by Rellich’s theorem. Also note that by classical results (see
[1]), assumption (1.10) [and hence (1.9)] is satisfied as well. Therefore
Theorem 3.10 applies to the Dirichlet problem

—Lu= f(,u)+p inD, u=0 ondD. (4.5)
Note that we impose no regularity assumption on the boundary 0D of D.
Note also that by Poincaré’s inequality, D.(£) = HJ (D). Consequently,

Ty(u) € HE(D) for every k > 0. Furthermore, since D is Green-bounded
(see, e.g., [10, Theorem 1.17]), u € L*(D;dx) by Proposition 3.13.
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(ii) (Neumann boundary conditions) Assume additionally that 0D is Lip-
schitz. Consider the form & defined by (4.4), but with domain H!(D).
Then (£, H'(D)) is a regular symmetric Dirichlet form on L?(D; dx) with
D = DUID (see [15, Example 4.5.3]), and clearly so is (£x, H'(D)) with
A > 0. Moreover, if A\ > 0, then (€5, H!(D)) is transient because D is
Green-bounded (see Lemma 3.12). The generator L* of (€, H'(D)) is
equal to L — \, where L is the generator of (£, H!(D)). By Rellich’s theo-
rem, H'(D) — L?(D;dx) is compact, so the results of the paper apply to
Eq. (1.1) with L replaced by the operator L — \ defined above. A solution
u to such equation can be viewed as a solution to the Neumann problem

ou
d(a - n)
where n denotes the unit outward normal to 9D.
Ezample 4.3. Assume that f satisfies (1.2) and (1.5). Let 1 : R? — [0, 00)

be a continuous negative definite function in the sense of Schoenberg (see [17,
Chapter 3] for the definition). Denote by H¥}(R%) the space

HY(RY) = {u € L*(R) : Jully,1 < oo},

—Lu=-Xu+ f(,u)+p in D, =0 on 0D,

where
s = [ (1 + 0@t do

and 4 stands for the Fourier transform of w. It is known (see [15, Example
1.4.1] or [17, Example 4.1.28]) that (€, D(£)) defined as

5@w%ﬁéﬁ@ﬁ@W@M% u,v € D(&) := HY''(RY) (4.6)

is a symmetric regular Dirichlet form on L?(R%;dx). By [15, Example 1.5.2],
it is transient if and only if

i € L} (RY). (4.7)

(i) Let vy, t > 0, be a probability measure on R% such that 7 (x) = e~ t¥(*),
r € R Then the semigroup (P;);~o associated with £ has the form
P, f(x) = [ga f(z+y) ve(dy) for f € L*(R% dz)NBy(E) (see [15, Example
1.4.1]). It follows in particular that if 1, are absolutely continuous with
respect to the Lebesgue measure, then (1.10) is satisfied. For instance, this
is the case when (&) = |£]?, € € RY, with a € (0,2] (see [15, Example
1.4.1]). For such v, the operator corresponding to £ is the fractional
Laplacian A®/2.If a < d, then (4.7) is satisfied, so the form & is transient.
Therefore Theorem 3.10 applies to the equation

—A? = f(,u)+p in R

with « € (0,2 A d). If f satisfies (1.2) and w is a solution to the above
equation, then Ty(u) € D.(R?) for any k > 0. For the characterisation
of D.(&) see [15, Example 1.5.2]. Finally, let us note that some general
conditions ensuring (1.10) are found in [33, Section 27].



35 Page 20 of 23 T. Klimsiak and A. Rozkosz NoDEA

(ii) Let D C R? be a nonempty bounded open set, and let (P, D(EP))
denote the part of (£, D(€)) on D, i.e.,

D(EP)={ue D(E):1=0q.e on R\ D}, (48)

EP(u,v) = E(u,v), u,ve DEP) .
(here @ denotes a quasi-continuous version of «). By [15, Theorem 4.4.3],
(EP,D(EP)) is a symmetric regular Dirichlet form on L?(D;dx) and
D(EP) = HY'(D), where HY'(D) denotes the closure of C2°(D) in
HYY(RY). If (4.7) is satisfied, then the form (£P,D(EP)) is transient
by [15, Theorem 4.4.4]. Let L denote the generator of (£, D(£)) and LP
denote the generator of (£, D(EP)). By virtue of (4.8), the solution u
of (1.1) with E = D and operator L? can be interpreted as a solution of
the Dirichlet problem

—Lu= f(-,u)+p in D, u=0 onR\D. (4.9)

By [17, Remark 3.10.6], the embedding of V := Hap‘l(D) (equipped with
the norm || - [|,1) into L?(D;dx) is compact if and only if

|§llim P(&) = 0. (4.10)
Therefore, if (4.7) and (4.10) are satisfied, then by Theorem 3.10 there
exists a solution u to (4.9). Since (1.8) implies (3.19), D.(EP) = D(EP).
Consequently, Ty, (u) € HY' (D) for k > 0.

For instance, (4.7) and (4.10) are satisfied for ¢ defined as 1(¢) = |¢|*, € € RY,
with o € (0,2Ad). Since then L = A®/? Eq. (1.1) with L? can be interpreted
as (1.4). Note also that, because D is bounded, it is Green-bounded (see, e.g.,
[6, (2.4)]). Therefore, by Proposition 3.13, if u is a solution to (1.4), then
u € L'(D;dx). Other examples of 9 satisfying (4.7) and (4.10) are found in
[17, Chapter 3].

Open Access. This article is distributed under the terms of the Creative Com-
mons Attribution 4.0 International License (http://creativecommons.org/licenses/
by/4.0/), which permits unrestricted use, distribution, and reproduction in any
medium, provided you give appropriate credit to the original author(s) and the
source, provide a link to the Creative Commons license, and indicate if changes
were made.
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