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Abstract

This article investigates nonlocal, quasilinear generalizations of the classical biharmonic
operator (—A)?. These fractional p -biharmonic operators appear naturally in the variational
characterization of the optimal fractional Poincaré constants in Bessel potential spaces. We
study the following basic questions for anisotropic fractional p -biharmonic systems: exis-
tence and uniqueness of weak solutions to the associated interior source and exterior value
problems, unique continuation properties, monotonicity relations, and inverse problems for
the exterior Dirichlet-to-Neumann maps. Furthermore, we show the UCP for the fractional
Laplacian in all Bessel potential spaces H:? foranyt € R, 1 < p < oo ands € R;\N:
If u € H"P(R") satisfies (—A)*u = u = 0 in a nonempty open set V, then u = 0 in R".
This property of the fractional Laplacian is then used to obtain a UCP for the fractional p -
biharmonic systems and plays a central role in the analysis of the associated inverse problems.
Our proofs use variational methods and the Caffarelli-Silvestre extension.
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1 Introduction

The classical p-biharmonic operator is given by
(=A)2u = A(|Aul"* Au) (M

which is a nonlinear, elliptic, fourth order generalization of the well-known biharmonic
operator (—A)2. A general boundary value problem for the p-biharmonic operator could
then be formulated as follows: Find a function u: € — R solving

(—A)ju = f(x,u) in Q,
Bju=g; on 02

@

for j = 1,2, where 2 C R” is some domain with sufficiently smooth boundary, f: Q x
R — R a possibly nonlinear function, Bj, j = 1,2, are some boundary operators and
g1, 82: 02 — R are given boundary data. Typical boundary conditions which have been
studied in the existing literature are the Navier boundary conditions u = g1, Au = g> on 92,
the Dirichlet boundary conditions u = g1, d,u = g on 9€2, where v denotes the unit outer
normal to €2, or combinations of them which are called mixed Dirichlet—Navier boundary
conditions. The regularity properties of biharmonic functions, that is solutions to (2) with
f = 0, spectral properties of biharmonic operators, variational formulations and unique
continuation principles have been studied extensively for p = 2 (see e.g. the articles [48]
for well-posedness, regularity properties, [14, 79] for spectral properties and [21, 23, 83] for
the strong unique continuation properties for the fourth order elliptic equation). Moreover,
in the article [20] Caffarelli and Friedman studied the obstacle problem for the biharmonic
operator. In recent years, many of these results have been extended to the case p # 2. For
example in the works [40, 106] the authors analyzed the spectrum of the p-biharmonic
operator and showed that the eigenvalue problem associated to (1), namely problem (2) with
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f(x, u) = Au|P~?u and homogeneous Navier boundary conditions, have a simple, isolated
least positive eigenvalue A > 0.
This work is devoted to the study of the anisotropic fractional p - biharmonic operators

(A g1t = (=A) (A2 (=) Pul P72 A(=8)?u) 3)

where 1 < p < 00,5 > 0and A € L®°R"; R™*™) is a symmetric, positive definite,
uniformly elliptic matrix-valued function. We will simply call the operator (3) as the fractional
p- biharmonic operator when A = 1,, and often restrict to the truly fractional cases s €
R4+ \Z ors € R4 \2Z. The associated exterior value problem takes the form

—A) = , in Q,
( )p!Au f(x,u) in @

u=g in Q,

where ©, := R" \ Qs the exerior of , f: R” x R — R is a possibly nonlinear function or
f e (ﬁ“’(ﬂ?; R™))* (see Sect. 3), which models an interior source, and g € H*:?(R"; R™)
is the prescribed exterior value of u. As we will see later, in the cases f = 0 (pure exterior
value problem) or f € (I? P (Q; R™)* and g = 0 (pure interior source problem), the
solutions # can be obtained by minimizing a related energy functional (called p-energy).
The considered energy functional is similar to the one considered in the work [31] but there s
is fixed to the critical value s = n/p, A = 1,, and the authors considered functions u taking
values in a closed Riemannian manifold N C R™.

Next, we describe our main contributions (the detailed discussion is given in Sect.2) and
the structure of this article. We introduce the basic notation and functional setting used in
this work in Sect. 3. We start in Sect. 4 by showing that the fractional p -biharmonic operator
(3) studied in this work naturally appears in the variational characterization of the optimal
fractional Poincaré constants in Bessel potential spaces. In fact, we prove that there is a func-
tion u € H*?(R") whose p-energy coincides with C; ”, where C, is the optimal Poincaré
constant, and it solves (4) with f(x, u) = Alu|P~2u for some A > 0. In Sect. 5, we establish
the existence and uniqueness of weak solutions to the (anisotropic) fractional p -biharmonic
systems (4) in the two mentioned limiting cases of pure exterior values and interior sources.
We define the exterior Dirichlet-to-Neumann (DN) maps related to the anisotropic fractional
p -biharmonic operators in Sect. 6. We study unique continuation properties (UCP) of these
nonlinear, nonlocal operators, in Sect.7. Finally, in Sect. 8, we establish monotonicity rela-
tions for the fractional p -biharmonic operators and uniqueness results for the related exterior
data inverse problems in the presence of monotonicity assumptions for certain conformal
coefficients of a priori known anisotropy.

2 Main results of the article and comparison to the literature

In this section, we state and discuss the main results obtained in this work. We also briefly
compare our results to the existing literature on the way. We refer to the following books on
the basics of the fractional Laplacian, fractional Sobolev spaces and their applications [100,
105].
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2.1 On the optimal fractional Poincaré constants

For any bounded open set 2 C R", 1 < p < oo and s > 0 there exists a constant
C(n, p,s, 2) > 0 such that

||u||LF(Q) < C||(_A)S/2u”Lp(R”) (5)

forallu € C° () (seee.g. [4, Lemma 3.3] or [96, Lemma 5.4]). Later on we will refer to (5)
as the fractional Poincaré inequality. Note that we do not require any boundary regularity of
the domain €2, which is similar as for example in the classical Sobolev embedding theorem
for Wg "7 (Q)-functions (see e.g. [101, Theorem A.5]) and hence for the Poincaré inequality
in these spaces. We establish a variational characterization of the optimal fractional Poincaré
constant in (5) when 1 < p < oo and s > 0. This characterization is directly related to the
fractional p -biharmonic operator given in (3) and in part motivates to investigate properties of
the fractional p -biharmonic operators and their other relations with the fractional Laplacians.
Further references on (5) and the higher order fractional Laplacians can be found in [96].

One important application of the fractional Poincaré inequalities is to show well-posedness
results for certain nonlocal partial differential equations (PDEs). More precisely, these
inequalities allow to obtain coercivity estimates for the weak formulations of some non-
local operators which together with the Lax—Milgram theorem prove existence of unique
solutions (see e.g. [46, 90, 96]). Moreover, we point out that the constant in the stability
estimates of the obtained unique solutions via the Lax—Milgram theorem depend linearly on
the Poincaré constant which further motivates the study of the optimal fractional Poincaré
constants.

The standard examples of nonlocal PDEs are the uniformly elliptic integro-differential
operators which have the form

Lu(x) := p-v-/]R (ux) —u(y)Kx —y)dy,
where the kernel K : R" — R satisfies

K@ 20, KE0=K@, o s KW s
forall x € R* with0 < A < A,0 <5 < 1 and p.v. stands for the Cauchy principal value.
These operators naturally show up as the infinitesimal generators of stable Lévy processes or
more precisely the associated semigroups. A particular simple and well-behaved uniformly
elliptic integro-differential operator is the fractional Laplacian (—A)® for 0 < s < 1, which
corresponds to a stable, radially symmetric Lévy process, and its higher order generalization
to s € Ry (see e.g. [46, 90]). The cases when p # 2 appear naturally in the studies of
nonlinear PDEs and the standard example is the fractional p-Laplacian which is usually
defined as

lu(x) = u) P2 ((x) — u(y))
" |.X _ y|n+sp

(—Ap) ux) == C1p.v./ dy 6)
for 0 < s < 1 and some normalizing constant C; > 0. The constant C; can be chosen
in such a way that (—=A,)’u — —A,uass 1 1 and (—A)‘;,u — (—=A)’u as p | 2 for
sufficiently smooth functions u, where A, denotes the p-Laplacian defined by A u :=
div(|Vul|? _2Vu) (see e.g. [37] and references therein). The fractional Poincaré inequality,
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the Sobolev embedding theorem and inequalities for closely related operators have been
studied extensively in the literature (see e.g. [33, 46, 66, 80, 88]).
Forany I < p < 00, s > 0 and an open bounded set 2 C R”, we define the set

M, = {u € H*P(Q); ullLr@ny = 1} € H*P(Q)

and the energy functional

Ep: Mp = Ry, Eu) = / |(=A)"2ul? dx.
RV(
We have obtained the following result on the optimal fractional Poincaré constants:

Theorem2.1 Let 1 < p < oo, s > 0 and 2 C R" be an open bounded set and denote
by Cy = Cy(n, p,s, Q) > 0 the optimal fractional Poincaré constant. Then the following
statements hold:

(i) The constant Cy satisfies

C.” = inf &,(v).
e,
(ii) There exists a minimizer u € M, with Ay 5, := E,(u) > 0.

(iii) Any minimizer u € M, solves the following Euler-Lagrange equation

/ |(—A)S/zu|P—2(—A)5/2u(—A)S/2vdx:Al,s,p/ [P~ 2uv dx (7)
R® Rn

forall v e HP().
(iv) If0 #v € H*P(Q), n € C satisfy

/ I(=2) 20”72 (= A)*2u(=A)Pwdx = M/ [P 2vw dx (®)
R~ Rn
forallw € CZ°(Q), then € R and there holds |1 > Ay s p.

Theorem 2.1 is completely analogous to the well-known classical result, which connects
the optimal Poincaré constant in |lulzr@) < ClIVulrr) and the p-Laplace operator
A, (seee.g. [24, 41,76, 85]). We remark that the fractional p -Laplacian (6) also shows up
similarly in the variational characterization of the optimal Poincaré constants in Slobodeckij—
Gagliardo spaces W57 (Q2) (see e.g. [10, Section 3] and [88]). In the setting of Slobodeckij—
Gagliardo spaces, higher order eigenvalues of the fractional p-Laplacians and fractional
capacities of sets are also studied recently (see e.g. [12, 13, 34]). The authors are not aware of
similar studies for the Bessel potential seminorms (i.e. L? norms of the fractional Laplacians)
or for the fractional p -biharmonic operators. In part, these connections and analogies make
it tempting to study the properties of the fractional p -biharmonic operators further.

2.2 On the unique continuation properties of the fractional Laplacians and
p -biharmonic systems

Unique continuation properties for (elliptic) operators have a long history [1, 3, 16, 74] and
dates back at least to Riesz [89]. Roughly speaking this principle states that any solution of
an elliptic equation that vanishes in an open set must be identically zero. It has several appli-
cations in inverse problems, control theory and existence theory for PDEs. There are various
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methods to prove the unique continuation principles for elliptic problems. One could recall
Holmgren’s uniqueness theorem to obtain the UCP for elliptic PDEs involving real analytic
coefficients, see [69]. There are also certain inequalities, such as the doubling inequalities,
three sphere inequalities, frequency function methods and Carleman estimates, that can be
used to establish the UCP for elliptic equations for less regular coeffiecients, see e.g. [77].
However, the method of Carleman estimates has great importance in proving the UCP as
well as solving several inverse problems (see e.g. [35, 68, 73, 102]). In this article, we study
similar properties for the fractional Laplacians and fractional p -biharmonic operators. We
have proved the following UCP result for the fractional Laplacian in all Bessel potential
spaces, excluding the end point p = oo:

Theorem2.2 (UCP) Let 1 < p <00, s € Ry \Nandr € R. Ifu € H"P(R") satisfies
(=A)Yu = u = 0in a nonempty open set V, then u = 0 in R".

This settles an open problem in [25, Question 7.1] and extends the result [25, Theorem 1.2
and Corollary 3.5] from 1 < p < 2 to the missing cases 2 < p < oo. The proof strategy
is similar to [56, Theorem 1.2]. The higher order cases are proved by an iteration argument
with the local operators (—A)k , k € N, as in [25, Theorem 1.2]. In particular, the proof
uses the Carleman estimates of Riiland [93, Proposition 2.2] for the Caffarelli-Silvestre (CS)
extension [29, 30]. However, we need to use additional L” estimates and make a specific
localization argument for the extension problem. The proof of Theorem 2.2 is presented in
Sect.7.

Unique continuation properties for the fractional Laplacian and related nonlocal operators
have been extensively studied in recent years. We summarize some of these results next. There
are strong unique continuation results for 0 < s < 1 when one assumes higher regularity
of the function [43, 93]. In the strong UCP, one replaces the condition u|y = 0 by the
requirement that # vanishes to infinite order at some point xo € V. The higher order case
s € RY\ Z, s > 1, has been studied recently by several authors [44, 47, 108]. These results
however assume some special conditions on the function u, i.e. they require that u is in a L?
Sobolev space which depends on the power s of the fractional Laplacian (—A)%. We also
point the interested reader to the work [72] where the author proves a higher order Runge
approximation property by s-harmonic functions u in the unit ball B; when s € RT \ Z. In
therange 0 < s < 1, this result has already been established in [36]. Similar higher regularity
approximation results are proved in the article [56] for the fractional Schrédinger equation.
The UCP when p = 2 and the closely related Runge approximation have been applied in
several nonlocal inverse problems to obtain uniqueness results (see e.g. [28, 55, 56, 96]).
Another interesting application of the UCP comes from computed tomography [25, 67] as
the Riesz potentials (i.e. the inverses of fractional Laplacians) naturally appear after the so
called backprojections in different tomographies.

We denote by S’} the class of functions A € L (R"; R™*"™) taking values in the set of
symmetric, positive definite matrices and satisfying the uniform ellipticity condition

A2)? < (Av,v) < A?]v]? ae.in R”

for all v € R™ and a pair of real numbers 0 < A < A. The anisotropic fractional p -
biharmonic operator (—A)‘; 4 18 given weakly by

<(—A)§)‘A[,{, U) = / |A1/2(_A)S/ZM|P*2A(_A)S/ZM . (_A)S/Zvdx
Rn
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for all u, v € H?(R"; R™) and maps H*-”(R"; R™) to (H*”(R"; R™))*. Using Theorem
2.2, we are able to prove the following UCP result for the anisotropic fractional p -biharmonic
systems:

Theorem 2.3 (UCP for the anisotropic fractional p -biharmonic operator) Letm € N, 1 <
p < oo 5 > 0withs ¢ 2N and A € S. Assume that Q C R" is an open set, let

uy, uy € H>P(R"; R™) and define the functions v; € LY R™; R™) by
vi = AV (= A) P P A= 8) g
fori =1, 2. If there holds
(—A);,Aul = (—A)‘;,’Auz and vy =vy in L,
then uy = uy in R".

Theorem 2.3 is proved in Sect. 7. See also Corollary 7.7 for some simpler special cases, and
Proposition 7.9 for a measurable UCP with some additional restrictions on the paramaters.
We use Theorem 2.3 to show uniqueness in our inverse problems.

2.3 The exterior data inverse problem and monotonicity relations

Ghosh, Salo and Uhlmann showed in [56] that partial exterior DN data associated with the
fractional Schrodinger equation of order 0 < s < 1

(=AY +u=0 in @,

u=f in Q ®

determines uniquely the potential g € L°°(€2). The typical solution to the inverse problem is
based on the Runge approximation property for the forward model, which follows from the
unique continuation principle of the fractional Laplacian and a nonconstructive Hahn—Banach
argument. One may determine the potential ¢ from a single measurement [55, 94] and the
inverse problem is exponentially instable [91, 92]. Generalizations of the model problem (9)
have been studied extensively in the literature in the elliptic cases [22, 26, 27, 58, 81, 92, 96]
and the inverse problem is known to be uniquely solvable for local perturbations of any fixed
nonlocal operator with the UCP whenever the forward problem is well-posed [96]. There is
also a comprehensive literature considering inverse problems for time-dependent equations
with nonlocality, these examples include time-fractional, space-fractional and spacetime-
fractional equations [9, 63, 70, 71, 82]. Inverse problems for nonlocal operators such as the
fractional conductivity equation, fractional powers of elliptic operators and fractional spectral
Laplacians have been recently studied in [28, 45, 58, 95]. More references can be found from
the surveys [97, 107] and the aforementioned works.

LetmeN,1 < p <oo,s>0and A € S7.If @ C R" is an open bounded set and f
H*P(R"; R™), then by Theorem 5.8 there exists a unique weak solution u € H*? (R"; R™)

to the exterior value problem
(=AY 4,u=0, in Q,
- . (10)
u=f, in .

We define the so called abstract trace space as the quotient X, = #"7 (R":R™)/f>» (;R™). We
then define the exterior DNmap A, 4: X, — X ;‘, associated with (10) by

(Ap,A(f)a g) = Ap,A(uf’ g)
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for all f,g € X, where uy is the unique weak solution to the homogeneous fractional
p -biharmonic system (10) and A, 4 : H*?(R"; R™) x H*?(R"; R™) — R is defined as

Ap a(u,v) = / AV 2(=AYPulP2A(=A)Pu - (= A)Pvdx
Rn

for all u,v € H*P(R"; R™). More details are given in Sects.5 and 6. Given a conformal
factor o € L*®(R") with o(x) > o9 > 0 and a fixed anisotropy A € S, we shortly
write A, = A o0 A (cf. Sect. 8). Our main theorem on the related inverse problem is the
following single measurement result:

Theorem 2.4 Letl < p < ocoands > Owiths ¢ 2N. Supposethat W C Q. and D C R" are
given nonempty open sets. Let o1, 0 € L (R") satisfy o1(x), o2(x) > 09 > 0and o1 > 03
in R"™. Moreover, suppose that o1 is lower semicontinuous and o> upper semicontinuous in
D. If Agyuolw = Ao,uolw holds for some nonzero ug € C°(W; R™), then o1 = o3 in
D\ W.

We get a global uniqueness result for classes of conductivities which are assumed to be
nontrivial in the whole Euclidean space R". In the linear case, without any monotonicity
assumptions, the first corresponding result with infinitely many measurements was obtained
very recently in [28] by Covi and the two last named authors. Theorem 2.4 directly implies
the global uniqueness result (which uses two measurements):

Theorem2.5 Let 1 < p < oo and s > 0 with s ¢ 2N. Suppose that W C Q. is a
nonempty open set. Let o1, 03 € L (R") satisfy o1(x), o2(x) > 09 > 0 and o1 > o7 in R".
Moreover, suppose that o1 is lower semicontinuous and oy upper semicontinuous in R". If
Ao, flw = Ao, flw forall f € C(W; R™), then o1 = o7 in R".

We remark our main theorem related to this inverse problem assumes the global mono-
tonicity relation o7 > o2 in R". Similar limitations are also present in the known uniqueness
results for the p-Calderén problem, which can be thought as a practically relevant local,
quasilinear, model problem sharing many similarities with the nonlocal problem studied in
our article (see Sect.2.3.1 for details). On the other hand, many variants of the fractional
Calder6n problems for linear equations have very strong uniqueness results and the frame-
work of [56] has been very robust to solve many modified problems. Inverse problems for the
fractional p -biharmonic systems require further studies and it remains a partly open ques-
tion whether nonlocality permits stronger results also for quasilinear nonlocal equations. The
proof of Theorem 2.4 is given in Sect. 8 and it relies on the UCP (Theorems 2.2 and 2.3) and
adapts different methods appearing in the studies of fractional Calderén problems and the
classical p-Calder6n problem.

Monotonicity methods have been applied earlier in the fractional Calderén problem for the
linear equation (9). In particular, Harrach and Lin showed in [61, 62] that ¢ < ¢ if and only
if Ay < Ag,. Very recently, Lin considered semilinear equations and used monotonicity
arguments in the studies of the Calder6n problem for nonlinear perturbations of the fractional
Laplacians [78]. See also [65, 104] for other accounts of the monotonicity methods in inverse
problems.
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2.3.1 Further motivation and comparison with the p -Calderén problem

For 1 < p < oo, consider the Dirichlet problem for the anisotropic p -Laplace equation

div(o |AVu - Vu| P22 AVy) =0 in ,

11
u=f on 0%, 1D

where A € S| and 0 € L®(Q) with 0 > o9 > 0. The solution of (11) is the unique
minimizer of the p -Dirichlet energy

Ep(v) = / o|AVv - VolP/? dx
Q

over all v € WP (Q) with v — f e Wol’p(Q), see [60, 103]. Now, let X, be the abstract
trace space, i.e. X) = WI’P(Q)/WO]”)(Q). Then the related DN map A% : X, — X; is
weakly defined by

(AZf.8) Z/cr‘AVuf-Vuf‘(p_z)/zAVuf-vadx
Q

for all f,g € &), where uy € WLr(Q) is the unique solution of (11) and g = v¢lyq
with v, € WP(Q). The p-Laplace equation is useful in studying certain nonlinear phe-
nomena appearing in nonlinear dielectrics, plastic moulding, nonlinear fluids including
electro-rheological and thermo-rheological fluids, fluids governed by a power law, viscous
flows in glaciology, or plasticity (see e.g. [8] and the references therein). The n-Laplace
equation has also a connection to the conformal geometry [84].

The inverse problem corresponding to the anisotropic p-Laplace equation is called the
p -Calderon problem and asks to recover the conductivity o from the DN map AY. This
quasilinear variant of the Calderén problem was introduced by Salo and Zhong in [103],
where they proved the boundary uniqueness result stating that A2 determines o |5q. First
order boundary uniqueness was proved by Brander [15]. Other results include inclusion
detection and inverse problems in the presence of obstacles [8, 75]. Numerical studies and
linearization approaches were implemented in [59].

In [51], Guo, Salo and the first named author showed that if the two conductivities o
and o, are monotonic in the sense that oy > o7 in Q and if A € W1 (Q; R"*") has
values in S}, then the DN map is injective for Lipschitz conductivites when n = 2 for
1 < p < 0o. When n > 3, similar uniqueness results hold under the assumption that one of
the conductivities must be close to a constant and a C'* regular matrix A is close to identity
matrix. Further references on the monotonicity methods include [6, 19]. Interior uniqueness
for the p -Calderén problem is still open without monotonicity assumptions, which is one
motivation to consider nonlocal analogues of this problem. The proof in [51] is based on the
UCP and a monotonicity inequality for the DN maps (a nonlocal version of this inequality
is proved in Lemma 8.3).

The UCP of the p -Laplace equation in three and higher dimensions is an open problem to
the best of our knowledge (see [53, Theorem 2.7] for a partial result). In two dimensions, the
UCEP is fairly well understood, see the works of Alessandrini [2], Bojarski—Iwaniec [7] and
Manfredi [86]. In the variable coefficient case, see [5, Proposition 3.3] and [50]. Due to the
lack of the UCP in three and higher dimensional domains for the equation (11), the interior
uniqueness result for the higher dimensional p -Calderén problem in [51] has the mentioned,
additional, limitations. However, the UCP for our fractional p-biharmonic systems (Theorem
2.3) holds in any dimension and is suitable for the analysis of the related inverse problem.
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Interestingly, the analogous results for our nonlocal problem (Theorems 2.4 and 2.5) hold in
any dimension without making any additional stronger assumptions.

3 Preliminaries

In this section we first introduce the relevant function spaces used throughout this article and
recall the mapping properties of the fractional Laplacians. Finally, we state the (fractional)
Poincaré inequality on Bessel potential spaces and the Rellich—-Kondrachov theorem which
will be essential to prove existence (and uniqueness) of solutions to the variational problems
and nonlocal, nonlinear, partial differential equations (PDEs) studied in this work.

3.1 Bessel potential spaces and fractional Laplacians

Throughout the article n, m € N are fixed natural numbers specifying the dimension of the
domain and range of the functions under consideration. We denote the space of Schwartz
functions by . (R") and its dual, the space of tempered distributions, by ./ (R"). We define
the Fourier transform on . (R") by

Fu() := ii(€) ::/ u(x)e ¢ dx
]Rn

and extend it by duality to .’ (R"). The Fourier transform JF acts as an isomorphism on the
spaces .7 (R"), .”/(R") and we denote its inverse by F ~lu or it. The Bessel potential of
order s € R is the Fourier multiplier (D)* : .%/(R") — .%/(R"), that is

(D)’ u:=F (&) ),

where (£) := (1 + |%‘|2)1/2 is the so-called Japanese bracket. If s € Rand 1 < p < oo, the
Bessel potential space H*'?(R") is given by

HYPR") :={u e ' R"); (DY u e LP(R")},
endowed with the norm
Nl zrs.p gy == I{(D)* ull L ey

For any open set & C R" and closed set F C R", we introduce the following local Bessel
potential spaces:

H*P () := closure of C°(Q2; R™) in H*P(R"),
HpP(R") :={u € H*P(R"); supp(u) C F}.

If u € ./(R") is a tempered distribution and s > 0, the fractional Laplacian of order s of
u is the Fourier multiplier

(=AY u = F (%0,

whenever the right hand side is well-defined. If p > 1 and ¢ € R, the fractional Laplacian is
a bounded linear operator (—A)*: H'P (R") — H'~25:P(R").

Moreover, we denote by H*-? (R"; R™), HSP (2; R™), H;’p (R™; R™) the m—fold carte-
sian product of the above scalar valued spaces and they are naturally endowed with the norm

Nl rs.p sy = 1{D)° ull Lo o mm)-
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We extend the Bessel potential operator (D)* and the fractional Laplacian (—A)*® to these
spaces by acting componentwise. Clearly, these operators share the same mapping properties
on these vectorial spaces as in the scalar valued setting.

3.2 Poincaré inequalities on Bessel potential spaces and the Rellich-Kondrachov
theorem

In this subsection we state a fractional Poincaré inequality and a variant of the Rellich—
Kondrachov theorem which are adapted to our functional setting. The first result directly
follows from Lemma 5.4 in [96]. The second one can be proved, as is done below, using
compact embeddings in Besov-type and Triebel-Lizorkin-type spaces on smooth bounded
domains [49].

Theorem 3.1 (Fractional Poincaré inequality on bounded sets) Let Q@ C R”" be a bounded
openset,s > 0,1 < p <oocand K = CorK = R™. Then there exists C(n, p, s, 2,K) >0
such that

lell o iy < Cll(=A)ull Lo i)

forallu € HP(Q; K).

Theorem 3.2 (Rellich—-Kondrachov theorem) Let Q@ C R” be a bounded open set, s > 0,
1 < p<ooand K = C or K = R™. Then the embedding H*?(Q2; K) — L?(R"; K) is
compact.

Proof Without loss of generality we can restrict ourselves to the complex valued case. Let
Q C Q' where Q is a smooth bounded domain. By [49, Remark 2.6, Definition 2.10] one has
Fyg() = F3 () fors e R,1 < p < 00,0 < g < 00, where Fj5(),0 < 7 < o0,
denotes the generahzed Triebel-Lizorkin space. Since the Triebel-Lizorkin spaces coincide
with the Bessel potential space for ¢ = 2 we have the identification F;:g(Q’ ) = HSP(Q)
fors € R,1 < p < oo. Therefore, [49, Corollary 3.5] shows that H*P(Q) — LP(Q') is
compact. By the embeddings ﬁS’P(Q) > ﬁs’p(Q’) < H®P(Q)andu =0ae. inR"\ Q
forallu e ﬁ‘”’(Q) with s > 0, it follows that ﬁ'V’P(Q) — LP(R") is compact. m]

3.3 Caffarelli-Silvestre extension problems

The purpose of this section is to recall the extension technique introduced by Caffarelli and
Silvestre in [29]. More precisely, they showed in their celebrated work that the fractional
Laplacian of a smooth bounded function f: R” — R can be obtained as a weighted normal
derivative of a function u: Rf:_“ — R solving a degenerate elliptic equation in Ri“ =
R”" x (0, 00).

To make the presentation more transpartent we first fix some notation. We will always
use the variable x to label points in R”, the variable y for points in R and capital letters X
when we refer to points in R"+!. Moreover, to highlight that a partial differential operator
(PDO) P = P(9) acts on R'fl we will use the symbol P. In particular, we write V, div and
A to denote the gradient, the diveregence and the Laplacian on RTI . Of particular interest,
related to extension problems, is the following PDO

div(y' ™ Vu(x, y)),

when 0 < s < 1. A straight forward computation shows the identity
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- _ _ _ _ 1-2
y U299 G 2 Vu(x, y)) = Asulx, y) with Ay = A + u
y

Next we recall the notion of Muckenhoupt weights and introduce a particular class of weighted
Sobolev spaces (cf. [S7]). For any 1 < p < oo, we say that a weight w: R" — [0, c0)
belongs to the Muckenhoupt class A, if there holds

1 1 ) r/p
ﬁ/-wdx ﬁ/w””dx <C <o
B B

for all balls B C R", where 1 < p’ < oo satisfies 1/p + 1/p’ = 1. A direct calculation
shows that |y|'=2% dxdy is an A, weight in R"*!. By [54, Proposition 7.1.5] we deduce
that |y|'=% is an A p weight for p > 2. Therefore, following [57] we can define for any

3.

0<s<1,2 <p < ooand (relatively) open sets 2 C RTI the weighted Sobolev spaces
WP (2, y'72) as the set of all measurable functions u: Q — R satisfying

lellwip (@, y1-25) = ltll Lo, y1-25) + ||§M||Lp(g,ylfh)
with
- 1/p
lull r(q, y1-25) == <f lul?y' = SdX) .
Q
As shown in [57] the spaces whr(q, y1‘23) endowed with || - ||W1.p(9yy1_zs) are Banach

spaces. Moreover, we say that u € Wllo’cl7 (R”++1, yl‘zs ) if there holds u € WIP(B, x

0, r), yl’z‘y) forany r > 0, where B, denotes the open ball at the origin with radius > 0in
- _ 1,2 -
R”. As u5111al for p =2 weset WH2(Q, y!=%) = HY(Q, y' %) and W, (Riﬂ, yI=2) =
I—Ili)c(IR'jr+ ’ y1723)'
Now we are ready to state the aforementioned result of Caffarelli and Silvestre:

Theorem3.3 Let O < s < 1. Then for any u € H*(R") there is a unique function U €

Hllo . (R'f'l, y1_2s ), which solves the extension problem

AU =0 in R,
U=u onR" x {0},

and there exists a constant ¢, s > 0 such that there holds
(=AY u(x) = —cpg lin%)yl_%ayU(x, y)
y—>

in H=5(R"). Moreover, the unique extension U can be represented as the convolution U =
Cp.sP(-,y) * u, where

y25
P(x,y) = —————5
(x> +y?) 2
is the so called generalized Poisson kernel and C,, 5 := || P(-, 1) ||_1

LRy

Later on in Sect.7 we will use this explicit representation of the extension U via the
generalized Poisson kernel P to show that the CS extension can be extended to the L?
setting when p > 2.
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Conventions

Throughout the whole article we denote by 1 < p’ < oo the Holder conjugated exponent to
1 < p < oco. Moreover, the dimension #n of the domain is fixed to be any natural number but
since the results are independent of n we do not further specify it. Furthermore, we denote by
B, (xo) the ball of radius » > 0 around xg € R” in R” and by B"*!(Xy) around X, € R*t!

in R"*!, we set B, := B,(0), B/*! := B/'*1(0) and B/'}! := B/ N R

4 A variational characterization of the fractional Poincaré constant on
Bessel potential spaces

In this section, we show that the fractional p-biharmonic operator, whose related inverse
problem is studied later on, naturally appears when one wants to obtain a variational charac-
terization of the fractional Poincaré constant in Theorem 3.1.

Proof of Theorem 2.1 (i) This is immediate from the definition of the optimal Poincaré con-

stant.
(ii) Using the fractional Poincaré¢ inequality (Theorem 3.1 ) and the splitting of the Bessel
norm ||u|| gs.p (R ”M”LP(Rn) + (= A)3/2u||Lp(Rn) we can endow H* p(Q) with the

equivalent norm ||u| gs.p(q) = I[(=A)° P2ul| pgny foru € HSP(R). Then (H*P(Q), || -
| s.p () 18 clearly areflexive Banach space as a closed subspace of areflexive space. Next
we show that M, C c H* ”(Q) is weakly closed in HS P(2). Assume (uy)peny C M)
converges weakly to u € H5P(Q). By the Rellich-Kondrachov theorem (Theorem 3.2),
the embedding H* P (Q) — LP(R") is compact and thus u, — u strongly in L”(R"),
but this guarantees that u € M. By the very definition of &, it is a coercive and
sequentially lower semi-continuous functional on M, and hence by [101, Theorem 1.2]
there exists a minimizer u € M, of £, such that £, (u) > 0. The strict positivity follows
from the fact that £, (u) = 0 would imply by the fractional Poincaré inequality thatu = 0
and so u could not belong to M.

(iii) Fix ¢ € CZ°(R2) and let |¢] < e€p, where ¢ > 0 is chosen in such a way that
€oll@llLp®my < 1/2. Note that this guarantees by the triangle inequality

lu+edpllLr@wry = lullLrwry — lelll@llLr@ny =1 —eoll@llLr@rny = 1/2

< — __ uted
for all |e| < €p. Hence, we have u, TredlLoam € M. Next note that
d p p—2 P—2Re(7
T |z + ew|” = plz|""“(ziw1 + z2w2) = plz|’~“Re(zw)
e=0

forall z = z1 + iz, w = wy +iwy € C, since p > 1. Thus, using the dominated
convergence theorem and the fact that u is a minimizer, we obtain

o L e @ Jon [(=D)2u + e(=A)* 29|17 dx
Bl de =0 el = de e=0 f]R" |u+e¢|l’dx
=p ( / [(=A)2u|P2Re((— A 2u(—=A) 2 ¢) dx — 15 p f |u|P~*Re(ug) dx)
n RYI
for all ¢ e CZ°(2), where we have used |u|lLrrry = 1 and set A, =

l(=A)s/ 2u||i PR Since the fractional Laplacian is generated by a real-valued, radial
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multiplier we have (—A)"/2u = (—A)*/2ii for all u € H*P(R"), and thus we deduce
/ N PuP (=) Pa(=8) P + (= A Pu(=0) ) dx
= Mysp fR |u|P~2 (g + ug) dx,
/Rn (=AY 2ulP=2 (= A Pu(=A)2¢ + (— A Pu(—A)2¢) dx

:M,S,p/ lulP~%(upp + 1) dx.
R'l

The second identity follows from the first one by replacing ¢ by ¢. Adding, subtracting
these two identities, respectively, we have

/ (=AY 2ulP2 (=AY u + (=AY PR (= A)p + (—A)2p) dx
Rn
= M.x,p/ |u|” "2 (u +0) (¢ + §) dx,
Rn
/ (=AY 2ulP2 (=AY Pu — (=AY PR (—A) P — (—A)p) dx
er

= m,s,p/R lul” 2 (u — u) (¢ — }) dx.

Choosing ¢ real-valued, purely imaginary valued in the first and second equation, respec-
tively, we get

Re </ (=AY PulP =2 (=AY (=AY — hi s, plul”ug) a’x) =0
Rn

Im </ (=AY PulP=2 (=AY (=AY P — hi s, plul”ug) dx> -0
RH
for all ¢ € C2°(2; R) and therefore there holds

f (=AUl (= 8)Pu(=AY P dx = Ay p [ P 2ug dx
R R?

for all ¢ € C2°(R2). Hence, wejlave established (7) for all ¢ € C°(€2). Next, we show
that it in fact holds for all ¢ € H*-P(Q). If u € H*:P(R") then we deduce from Holder’s
inequality that

— ! . -1
U= [(=8)"ulP(=8)Pu e LV R") with Ul gy = 1(=28)"2ull ] g < 00,

where 1 < p’ < oo satisfies 1/p + 1/p’ = 1. Using the mapping properties of the
fractional Laplacian and Holder’s inequality, we see that the derived identity holds for
allp € H P (Q).

(iv) Since v € ﬁ‘”’(Q), we can test (8) by v to obtain

| icartorae=p [ o s
n RYI
and hence € Ry. Therefore w = v/||v||Lr®n) € M), satisfies

n= gp(w) > 5p(“) = }\l,s,p
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for any minimizer u € M,,. O

Remark 4.1 The applied methods can be adapted to construct minimizers of energy function-
als which has an additional term involving a weighted LY norm of u similarly as in [39] or
even more general situations.

5 Existence theory for fractional p -biharmonic type equations

In Sect. 5.1, we first introduce a class of anisotropic fractional p -biharmonic operators, which
naturally arise in the Euler-Lagrange equations of certain energy functionals. In Sect. 5.2, we
then prove well-posedness results for these anisotropic fractional p -biharmonic operators in
the cases of pure interior source and pure exterior value as discussed in the introduction.

5.1 Anisotropic fractional p -biharmonic operators

We first define a class of matrices which will be used throughout this article and introduce the
associated energy functionals. Then we introduce the anisotropic fractional p -biharmonic
operators and make several remarks in which we explain briefly the used terminology and
discuss other possibilities of defining anisotropic fractional p -biharmonic operators.

Definition 5.1 (Anisotropic p -energies) Letm € N, s > 0and 1 < p < co. We denote by
S'! the class of functions A € L°°(R"; R"*™) taking values in the set of symmetric, positive
definite matrices and satisfying the ellipticity condition

22> < (Av,v) < A2v)? ae.in R” (12)
for all v € R™ and a pair of real numbers 0 < A < A. For all A € S, we define the related
anisotropic p -energy by

: 1
Epat HHP(RLGR™) - R, €, au) = f/ |AY2(—A)2u|P dx
p Jrn

for all u € H*P(R"; R™), where A!/? is the unique square root of A.

Proposition 5.2 (Anisotropic fractional p-biharmonic operators) Letm € N, 1 < p < oo,
s > 0and A € ST with ellipticity constants 0 < A < A. Then the anisotropic fractional
p -biharmonic operator (—A)‘YP,A is given by

(=80 atev) = [ 1AV Pulr A A P (=)o d

forallu,v € H*P(R"; R™) and maps H*? (R"; R™) to (H*? (R"; R™))*. Moreover, there
holds
(=AY, qtellcarsp @igmyy < CoAP (=AY 2ull? s oy (13)

forallu € H*P(R"; R™) for some Cy > 0.

Remark 5.3 If m = 1 and A = 1, then we set (—A)jJ = (—A);,1 and call it fractional p -
biharmonic operator. This terminology is motivated by the fact that the classical p -biharmonic
operator is given by

(=2); = A Aul""> Au),
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which is a nonlinear variant of the usual biharmonic operator A2, and this operator coincides
with (—A); fors = 2.

Remark 5.4 Here we want to highlight that one could define other variants of anisotropic
fractional p -biharmonic operators solely based on the fractional Laplacian and a coefficient
field A as:

6)) A(—A);ymu or (—A);ymAu, where (—A);’m = (_A);,lm
(i) or (—A)*/2 (|(=A)2ulP~2A(=A)"?u)

Aslongas A e S is sufficiently smooth the behaviour of solutions to the associated boundary
value problem of the first two alternatives are quite similar as for the usual fractional p -
biharmonic operator and thus we think there do not arise new interesting phenomena. On the
other hand in the case (iii), we observe

/ (=AY 2ulP2A(= A Pu - (=AY v dx
=/ (=AY 2ulP=2 (=AY Pu - (AT, (=AY To + (= A)*/*(ATv) dx
Ri’l

forallu € H*P(R"; R™), v € C2(Q; R™). If [AT, (—A)*/?] = 0 then the solution to the
associated boundary value problem can again be easily obtained, but if the commutator is
nonzero then this definition could still lead to interesting, nontrivial solutions.

Proof Let u € H*?(R"; R™) and note that the assumptions on A guarantee the estimate
|A2w| < Alw| for all w € R™. Then the Cauchy—Schwartz inequality, Holder’s inequality
and the mapping properties of the fractional Laplacian imply

(=AY a1 0) = ‘/R A28y PulP 2 AV (= 8)Pu - AV (=) Podx
< A2 =AY PulP My gy TAY2 (= 820l L e oy
-1 .
< AP Ul oy (= A0l Lo oy

—1
< CoAP (=AY "2ull] om0 115.0 s oy

for all v € H®P(R"; R™). Taking the supremum over all nonzero v € H*?(R"; R™), we
obtain the estimate (13). The rest of the statement now follows from the mapping properties
of the fractional Laplacian and we can conclude the proof. O

5.2 Well-posedness results for anisotropic fractional p -biharmonic operators

Next we introduce the used notion of weak solutions and show two closely related well-
posedness results for the anisotropic fractional p -biharmonic operators. The second well-
posedness result will then be used later to define the DN maps related to the exterior value
problems for these operators.

Definition 5.5 (Weak solutions) Letm € N, 1 < p < 00, s > 0 and A € S Suppose that
f e HYP(R";R™) and F € (Hs P(Q; R™))*. Then we say that u € H® P(R” R™) is a
weak solution to the exterior value problem

(— A) au=F, in Q
M:f, in Qev
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if there holds
(=AY, qu.v) = (F.v) and u— f e H"P(Q:R"™)
forallv e H*P(Q; R™).
Before proceeding we recall the following well-known estimates:

Lemma 5.6 (cf. [98, eq. (2.2)], [52, Lemma 5.1-5.2]) Letm € N, 1 < p < 00, then there
exists ¢, > 0 such that for all x, y € R™ there holds

(1P 2x = 917 72y) - (x = y) = cplx = yIP
if p>2and

lx — y|?

(P2 = pIP2y) - (x —y) > cp—o
ey Y=+ 2

ifl<p<?2.

Theorem 5.7 (Inhomogeneous equations with zero Dirichlet condition) Letm € N 1 <
p <00, s>0and A € ST IfQ CR" is an open bounded set and F € (HSP(Q; R™))*,
then there exists a unique weak solution u € H*P (S; R™) of

(A, qu=F, in Q,

(14)
u=0, in .
Moreover, the solution u € ﬁ‘”’(Q; R™) satisfies
1/(p—1
lull gs.p@geirmy < CIIF| [ (15)

(HP(@:R™)*
for some C > 0.

Proof Assume that A € S satisfies (12) with ellipticity constants 0 < A < A. Using the
fractional Poincaré inequality (Theorem 3.1) and the splitting

et . ey ~ Nl o sy + 11 (= A 2ul| Loen; oy forall u € HP(R"; R™),
we can endow HS? (2; R™) with the equivalent norm

)S/2

Nl Fs.p (irmy 2= (=AY “ullLr @nr;mem).

Then H*P (£2; R™) with the norm || - || 7, P(QRM) is a reflexive Banach space. More precisely,

this follows from the fact that -7 (2; R™) with ||| gs.» g Ry 18 areflexive Banach spaces as
a closed subspace of a reflexive Banach space, but the first one is isomorphic to HP(Q; R™)
endowed with || - || s, P(Q:RM) and so the latter is itself a reflexive Banach space. Next, we
define

gp,A,F(M) = Sp,A(u) —(F,u)

for all u € H%P(Q; R™), where £ p,A 1is the anisotropic p -energy from Definition 5.1. By
assumption we have |A'/2w| > A|w| for all w € R”, and hence Young’s inequality implies

AP
|gp,A,F(u)| = » ”u”H‘ P (QRM) ”FH(ﬁs,p(Q;]Rm))* ||u||ﬁs,p(Q:]Rm)
> (120 =€) Il ) — CelF1 i
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foralle > Oand C. = (ep)’p//p/p/. Hence by choosing € = A? /(2p), we obtain

115 iy = € (104 F GO+ IF I )
for some C > 0 and therefore £, 4, is coercive, in the sense that
517 A, F(M) — oo if ||M||1:is,p(Q.Rm) — 00.

Next note that £,_4 is a convex, continuous functional on H5r (€2; R™) and hence using [11,
Proposition 2.10], we deduce that £, 4, r is weakly lower seml continuous on A7 (Q2; R™).
Therefore, by [101, Theorem 1.2] there is a minimizer u € HS:P (2; R™) of £, 4, for all
1 <p<oo.

By Hélder’s inequality and the dominated convergence theorem, we see that £, 4 r is a
C!'—functional for all 1 < p < oo. Let ue = u + €¢ with ¢ € CX(2;R™) and € € R.
Since u is a minimizer of £, 4, F, the function € — &, A F(u) attains its minimum at € = 0.
Therefore, by Holder’s inequality and the dominated convergence theorem, we obtain

d

de

0

sp,A,Fwe):f |AY2 (=AY PulP=2 A2 (=AY Pu - AV (=AY P9 dx — (F, ¢)
€ 0 er

- f A2 (AP PulP2 A=) Pu - (~ )Y Pp dx — (F. §).
R’l

By approximation, we deduce that the minimizer « solves (14) as asserted. For the uniqueness
statement, we distinguish the two cases2 < p <ooand 1 < p < 2:

(i) First assume that 2 < p < oo. By applying Lemma 5.6 to the vectors x = ug, y = vy,
where u; = AY2(—A)*/?u and vy = AY2(—A)/?v with u,v € HSP(R"; R™), we
obtain the following strong monotonicity property

f (A2 (=2 PulP 2 A=A U — | AV (= 0) ol P2 A=) )
R?

H(=8)P2u = (= 8)0) dx (10

= 2cpll (=8 2u = (=800I 7, e

forallu,v € H*P(R"; R™).Ifu,v € ﬁ‘”’(Q; R™thenw = u—v € ﬁ“’p(Q; R™) and
hence if they solve (14) the left hand side of (16) is zero and therefore [[u—v|| s, P(Rm) =
0, which in turn implies # = v in HSP (2; R™). Thus, the constructed minimizer is the
unique solution.

(i) Nextlet 1 < p < 2. We apply the second identity in Lemma 5.6 to x = uy,y = vy,
where u; = AV2(—A)2u, vy = AYV2(—A)/2v with u, v € HSP(R"; R™), raise it to
the power p/2, integrate over R” and use Holder’s inequality to obtain

cﬁ”f s — vyl dx s/ (uts P2 = o 1P ~20g) - (s — 0)) P/
Rll R'I
(us| + [us D@72 dx

-2 -2 p(2—p)/2
< NCus 172y = (o 1P7205) - Gats = 0 15 Mt |+ [os 17 )

r/2
< (/ (us 1P~ 2ug — Jvg 1P~ 2vy) - (s — mdx) (Ul Il Lo @ mem)
o

+ 1vs Il Lp ;e )P P/2
where we used 2 P+ £ =1and

(usP"2us — |og1P720g) - (ug — v)?? € LYPR™),  (lus| + v, NF7PP/2 € L2/C=P (R,
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Hence, by the ellipticity condition on A there holds

llu — U”ﬁw(Q;RM)
Al—p/2

~ ~ 1—p/2
= 1/72(”1’{”HS~I7(Q;]R’") + ”U”HSJ’(Q;RM)) p/
cp A

(17)
: ( / (A2 (=8) PulP 2 A(=A)
R7

— A2 (=AY PP A= D)) - (—A) U — (—A) vy dx)

forall u,v € H>P(R"; R"™). Ifu,v € I:IVS’I’(Q; R™)ythenw =u —v € ﬁS'P(Q; R™)
and hence if they satisfy (14) the second term on the right hand side of (17) is zero and
hence [lu — v|| ge.p(q.gmy = 0, which in turn implies # = v in ﬁ”’(Q; R™). Therefore,
the constructed minimizer is the unique solution.

Estimate (15) follows directly by testing (14) with u € H* P (2) and using A € S7. In
fact, by Poincaré’s inequality we have

MNPl gy = [ 1AVA8 Pl P A8 P ()P

= (F,u) < ”F”(ﬁ«"«F(Q;RM))*”M”H‘Y‘I’(R”;RW)
< CIF Il Gsrcgmmyys (= A 2ull Lo o).

This shows the estimate (15) and we can conclude the proof. m]

Theorem 5.8 (Homogeneous equations with nonzero Dirichlet condition) Letm € N, 1 <
p<00,s>0and A eSY. IfQ CR"is an open bounded set and uy € H*?(R"; R™),
then there exists a unique weak solution u € H*P(R"; R™) of

(=AY, 4u=0, in

(18)
u=ugy, in 2.
Moreover, the unique solution u € H* P (R"; R™) satisfies the estimate
(=AY ull Lo @y < (A/W)PII(= D) 2ugl| Lo @) (19)

Proof Assume that the ellipticity condition for A holds with parameters 0 < A < A < o0.
Let us define the affine subspace

HyP (QR™) = {u € H*P(R"; R™): u —ug € H*P(Q;R™)} C H*P(R"; R™)

and denote by &’ 4 the restriction of £, 4 to Huop (2; R™). First observe that HMOP (2; R™)
is weakly closed in the reflexive Banach space HSP(R"; R™). In fact, if (u,)pen C

0 P(Q; R™) converges weakly to u € HSP(R"; R™) in H5P(R"; R™), then u,, — ug con-
verges weakly to u — ug € H*P(R"; R™) in H*?(R"; R™). As weak limits are contained
in the weak closure, the weak closure of convex sets coincide with the strong closure and
H P (Q2; R™) is closed in H*'? (R"; R™) we deduce that u — ug € H P (L2; R™). Therefore
we have shown that Huop (2; R™) is weakly closed in H*-?(R"; R™).

Using |A'2w| > Aw| for all w € R™, the fractional Poincaré inequality (Theorem 3.1 ),
the usual splitting of the Bessel potential norm || - || g7s.» (rn; Ry and the convexity of x +— |x|?
we deduce

| A(u)| = C”u“[.[x P(Rn ]R’") C/HMOHZS.I’(Rn;]Rm)
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for all u € HyP(92; R™) and hence £, 4 1s coercive on H;;P (2 R™). By the same argu-
ment as in the proof of Theorem 5.7 the functional S ! _a is weakly lower semi-continuous

on Hu0 (£2; R™) with respect to the norm of the space H*# (R"; R™). Therefore by [101,
Theorem 1.2] there is a minimizer u € H,fop (©2; R™) of 5’ 4 forall 1 < p < oo. Repeating
the argument of Theorem 5.7 we see that the minimizer is unique.

To show the estimate (19) we proceed similarly as in the proof of Theorem 5.7, namely
we test (18) by u —ug € HSP(Q; R™), use A € S and apply Holder’s inequality to deduce

WPI=AYPull] p gy < fR A=Ay U PP A A) Pu s (= 8) Pudx
= f A=A PulP A=A Pu - (=) = wo) dx
+ / AV 2(=AYPulP72A(=A)Pu - (=AY Pug dx
:/R AV 2(=AYPulPT2A(=A)u - (= A Pug dx

< AP (=AUl g | (=) a0 | Lo ey

which in turn implies (19). ]

6 Abstract trace space and DN maps for anisotropic fractional
p -biharmonic operator

In this section, we introduce the basic notions needed to set up the inverse problem related
to the anisotropic fractional p -biharmonic operators, namely the abstract trace space and the
DN map.

Definition 6.1 Letm € N, 1 < p < 00, s > 0 and Q C R” be an open set. Then we define
the abstract trace space as X, = H*7®";R™)/fsr(;R™) and endow it with the quotient norm

ILAx, = _inf  |If =l gsr@nrm)
GEHP(;R™M)

forall [f] € X),.
Remark 6.2 By standard arguments, one can easily show that X, is a Banach space as long as

H5P(S; R™) # H%P(R"; R™). To simplify the notation, we will usually denote elements
in X, by f instead of the more precise notation [ f].

In the next lemma, we show that for any ug € X, there is a unique solution u €
H*P(R"; R™) of the related pure exterior value problem for any anisotropic fractional p -
biharmonic operator.

Lemma 6.3 Let m e N1 <p<oos>0Ac¢€ S andassumeQ C R" is an open
bounded set. Ifuo, ”0 € H*P(R"; R™) are such that ”0 - u c H* P (2; R™) and suppose
uy, up € H P (R"; R™) are the unique solutions of the exterlor value problems

(—A);’Aul =0, in Q,

u :u(l), in Q,
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and

(=A), Au2 =0, in Q,
u=ud, in Q,

then uy = uy in R".
Proof First of all note that by assumption, we have
wy —uz = (uy — up) — (uz — ug) + (u — ud) € H*P(2R™).

Therefore using the strong monotonicity property (eq. (16) and (17)) and the fact that uy, u;
are solutions of (—A)sp’Av = 01in 2, we deduce u; = up in R". O

Lemma 6.4 (DN map) Letm e N, 1 < p < 00,5 >0, A € S and assume Q C R" is an
open bounded set. Then the DN map Ap o: X, — X ;‘; given by

(AP,A(f)! g) = Ap,A(“fv g)
for f,g € X, is well-defined, where u is the unique weak solution to the homoge-
p f

neous fractional p-biharmonic system with exterior value f and A, o: H*P(R"; R™) x
H*P(R"; R™) — R is defined as

Ap, A, v) = / |2 (=) PulP 2 A=A Pu - (= A)Pudx
]Rn

forallu,v € HP(R"; R™). Moreover, there exists C > 0 such that

[(Ap.alf). )l = Cllfllf(;lllgllx,,

forall f,g € X).

Proof Let us assume that A € S/ has ellipticity constants 0 < A < A. By Lemma 6.3, we
know that u  is independent of the chosen representative and since u s is a solution to the
homogeneous fractional p -biharmonic systems, we see that A, 4 (u 7, g) is as well indepen-
dent of the representative of g. We now proceed similarly as in the proof of Proposition 5.2.

Using Holder’s inequality, A € S"}, Theorem 5.8, the continuity of the fractional Laplacian,
we deduce the estimate

_ —1 ~
(A p.a(f), &) < AP (=AY PuF ] gy | (=822 Lo @n: ey
o -
< =AY FU gy & s ooy

= p—1 ~
= C”f”z.\‘,]l(Rn;Rm) ||g||[-1:.p(Rn;]Rm)
forall f, g € X, and all representative f, g of f and g. This in turn implies

I(Ap.alf). )l = Cllfllﬁ;lllgllx,,

and thus A, 4 is indeed well-defined. O
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7 Caffarelli-Silvestre extension and unique continuation principles for
nonlocal operators in Bessel potential spaces

7.1 Caffarelli-Silvestre extension in L? forp # 2

We first show a preliminary lemma which deals with elementary properties of the generalized
Poisson kernel. The proof of (iii) strongly follows the one of [17, Proposition B.1], where
also the estimate in (iv) is stated.

Lemma 7.1 (Properties of the Poisson kernel) Let0 < s < 1 and denote by P the generalized
Poisson kernel. Then the following statements hold:

(i) P(-,y) € LI(R™) foralll <q < ooandy > 0 with

e On g g (" M@ D
”P(’y)”Lq(Rn)— 2y B<27 3 +sp ),
where B(x, y) denotes the Euler Beta function,
(ii) (Cp,sP (-, ¥))y>0 is a Dirac sequence,
(iii) P € C®RY™) solves AyP =0 in R,
(iv) Forall k € N, there exists Cy > 0 such that
25—k

y
n42s

5P (x, y)| < Co———
(x> +y» 2

forall (x,y) € Rf’,_"'] and 0y P is radially symmetric in x € R".

Proof (i) Fixy > Oand 1 < g < oo, then using the change of variables z = x/y, we obtain

1 o0 n—1
/ |P(x, )| dx = y"““”f - dz =" f — o dr
R" R (x|24+1) 2 ¢ 0 (14+r3) 724

D p(1— ! Lg—D+sg—1,4—1
_ On q)/ (1 — 3a=Drsa—1,3-1 4
0

2
=&n(1—q)3<ﬁﬁ 1 )
> 55— D+sq),
where in the second equality we used polar coordinates, then made the change of variables

r? = & with dr =

= %dt and finally used the product rule for the Beta

function, which is given by B(x, y) = fol =11 —¢)¥ldt forallx, y > 0.

(i) For all (x,y) € R"++1, we have P(x,y) > 0 and by the definition of C, s there holds
1Cn.s P, W) L1 ey = 1. Moreover, by Lebesgue’s dominated convergence theorem, we
have || P(-, y) I By = 0as y — O for any € > 0 and therefore the claim follows.

(iii) The smoothness of P directly follows from the assumption that y > 0. Since for y > 0,
there holds

01X = —y X;| X7
forall1 <i <mn+ 1andy > 0. Hence, we have

AXITV =y + 21X = (n+ Dy x|+
=y — (n— D)X~
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Therefore, for y, 8 > 0, we obtain

_ B _ (4P 1-2 B
A2 )=a( 2o )+ —5, (2
XY | XY y XY

yP yP=2
=y = (= D) BB - D
yB-2 y
_2'8)/|X|V+2 ¢ ZY)ﬂW—(l— s)y |X|V+2
yB=2

_,B(ﬂ—l—l—(l—Zs)

X T2 e D= (-2

If we take B = 2s, y = n + 2s, then both coefficients are zero and we see that AgP =0.
This shows A P = 0 in RT'].

(iv) This estimate is stated in [17, Proposition B.1, eq. (78)]. It can be proved by a direct, but
a bit lengthy, computation using the generalized Leibniz rule and the formula of Faa di
Bruno or induction. O

Lemma7.2 LetO <s < 1,1 < p < 0o, denote by P the generalized Poisson kernel, assume
ueLP(R")andletU(-, y) := CpsP(-,y) *u. Then

UG L@y < lullze®ey, (20)

where Cp, s = || P (., 1)|| and U € Lﬁ)c(Riﬁ, yl_zs). Moreover, U solves

LY(Rmy

AU =0 in R,
U=u onR" x {0}.

Remark 7.3 The estimate || P(-, y) * ullzrwry < CllullLrwn) also follows from [99, Theo-
rem 2.1], but since our proof is less involved we presented the argument here.

Proof The estimate (20) follows by Young’s inequality and the property (i) of Lemma 7.1.
This estimate implies

R p 1/p
(/0 /'1|U|pyl—2sdxdy> = (/0 1- 23||U( y)||Lp(R,, dy)
R 1/p
< ull oy ( /0 yi2s dy)

= Cs R w1 ey

for any R > 0 and some Cg; > 0. Therefore there holds U € IOC(R”H, yl 2s). Next, we
verify that U solves A;U = 0 in R+ By the assertions (i) and (iii) of Lemma 7.1, we
have 8{‘, P e L1(R") forall 1 < g < oo. Moreover, it follows by a direct calculation that

IAP(x, )| = y' 72 |=n(n 4+ 25)| X |75 4 (0 + 25)(n + 25 + 2)|x 2| X [T
S Cy1—2S|X|—(I’l+2_S‘+2) S Cy_(l+4S)P(x7 y)

which again belongs to L7 (R") whenever 1 < g < oo and y > 0. Therefore, the assertion
follows by Young’s inequality, the dominated convergence theorem and the property (i) of
Lemma 7.1. Finally, the boundary condition is a consequence of (ii) in Lemma 7.1. O
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Next we recall the following basic properties of the CS extension from [18, Section 5.1]:

Lemma7.4 LetO < s < landu € CO(R")NW2®(R"). Then the CS extension U (-, y) =
ChsP(,y)*ue C“(Rf’ﬁl) N C(]R’frl) is the unique bounded solution of

AU =0 in R,

U=u onR" x {0} @D

and there holds
—Cns 1in})y1—2fayU = (=A)’u.
y—

7.2 Unique continuation principles for the fractional Laplacian

In the study of nonlocal inverse problems, one important property of the fractional Laplacian
is the unique continuation principle (UCP) (cf. [25, Theorem 1.2]):

Letr e R,s e Ry \N.If u € H"(R") satisfies (—A)*u = u = 0 in a nonempty open set
V,thenu = 0in R".

Theorem 2.2 shows that the UCP holds also in the Bessel potential spaces H"-? (R") for
p #2andr € R.For 1 < p < 2 this is well-known (see [25, Corollary 3.5]) but for
2 < p < oo this result is to the best of our knowledge new. We first prove the following
reduction lemma:

Lemma7.5 Let2 < p < 00,0 < s < 1anddefine WP (R") = (\en WK-P(R™). Suppose
that (—A)*u = u = 0 in a nonempty open set V.and u € Cp°(R") N WP (R") implies that
u = 0inR"™ Then Theorem 2.2 holds true.

Proof As already noted, we can assume without loss of generality that 2 < p < oo and
s € Ry \N. We first show that it suffices to prove Theorem 2.2 for functions u in the class
C°(R™) N WP (R™). For this purpose let (pe)e>0 be a sequence of standard mollifiers
and fix u € H"P(R") with r € R satisfying (—A)*u = u = 0 in some nonempty open
subset V' C R”. Since the Bessel potential operator commutes with convolution, we have
ue = uxpe € H"P(R")forallt € Rand thus the Sobolev embedding implies u, € CP(R™).
This shows u. € Cp°(R") N WP (R"). Next fix some precompact open subset £ with
Q C V and choose €y > 0 such that Bey(x) C V forall x € Q. Then we clearly have
¢k pe € CX(V) forall g € C°(RQ),0 < € < €, and therefore (—A) ue = ue = 0in Q
as the fractional Laplacian commutes with mollification. Now if this implies #. = O then
the convergence u — u in H"?(R") shows u = 0. This shows that it is enough to prove
Theorem 2.2 for functions u € Cp°(R") N WP (R").

Next, following [25], we show that Theorem 2.2 holds. If 0 < s < 1, then Theorem 2.2
holds by assumption of Lemma 7.5 and the first part of the proof. Thus we can assume
s > 1. Suppose that u € C;°(R") N WP (R") satisfies (—A)*u = u = 0 in some
nonempty open set V C R". Wesetr := s — k € (0, 1), where k € N is the unique integer
such that k < s < s = k + 1. As in the proof of [25, Theorem 1.2], we can see that
(—A)u e CP(R™) N WP (R") satisfies (—A)'u = u = 01in V, since (—A)¥ is a local
operator. Now by assumption there holds (—A) u = 0 in R”. Using [25, Lemma 3.1], we
deduce u = 0 in R”. Therefore, we can conclude the proof. O

Proof of Theorem 2.2 As noted earlier it is sufficient to consider the case 2 < p < oco. By
Lemma 7.5, we can assume without loss of generality that u € C;°(R") N H"?(R") for
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any ¢ € R and assume that u = (—A)*u = 0 in some nonempty open set V. C R". Let us

denote by U € L! loc (R’fl, y1729) the CS extension of u, where the regularity follows from
Lemma 7.2. Then by Lemma 7.4, we know that U solves (21) and there holds

—cps lim y7H9,U = (—A) u.
y—0

2 (RYT 1729 Since U e C°(R") and there holds

(—=A)u € L°°(R") (cf. [32, Lemma 3.2]), we have yl_zsayU S C(Rf’ﬁl). Hence,
by [30, Proposition 3.6], we deduce ||y' =3, U]| ety < C. Therefore, there holds

Next we show that VU e L2

U € le(RTrl, yl_zs). In fact for any R > 0, 2 € R” we have

R R
| [yt dsay < i 0,0 g i@ 3707 dy < oo,
0 Q + 0

since 1 — 2s € (=1, 1). By Young’s inequality and ||Cp, s P (-, ¥) [ 1 (mny = 1, we obtain

R
||VU||LP(]R"><(0 R), yl 2;) [) - stVU( y)”Lp(]Rn y

R
scfo YIEUPC, y) Vil ] gy dy

= Cn,s,R”VM“ip(Rn) <&

for any R > 0. Since p > 2 and the calculation above, Holder’s inequality implies V U €

lm(R”“,yl 25) and therefore U € HZUC(R”“,y1 25N LOO(R”H) Next fix r > 0,
xo € R” such that By, (xg) C V. By assumption there holds

u=0 and limy'""%3,U =0 in B,(xo).
y—0

Therefore, we can apply [93, Proposition 2.2] to deduce U = 0 in ijrl (X0), where X¢ =
(x0, 0). Since U solves an elliptic PDE with real analytic coefficients, we deduce from the
analytic regularity theory that U is real analytic in R’fl (see e.g. [64, Chapter 8 and 9]).

Now as U vanishes on an open set we deduce that U = 0 in ]Rf’ﬁl but this implies # = 0 in
R". O

Remark 7.6 One could also consider the following localization argument: Letn € C°°(R”+1)
be a cutoff function supported in Bzr +(X0) with 7| B (Xo) = = 1. Now the function U :=
U € H) (R'F1, y1-25) 0 LR solves
Zsﬁ =g in Rf‘ﬁl,
U = f onR" x {0},

where f :=n(-,0)uand g := UAn+2VU-Vn+ 1_25 U dyn. By this localization method
one has actually that UeH! (R'fl 1-25) Note that g vanishes in B (Xo) and by the

product rule we deduce f = (—A)* f = 0in B, (xo). Therefore, U € H (IR'J':“], yI=25yn
Loo(R’:rl) solves
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AU = 0in B (Xo),
l,{ =0 in B,(xg),
yanqoyl_zsayU = 0in B, (xp).

7.3 Unique continuation principles for the anisotropic fractional p -biharmonic
operator

Similarly as for the uniqueness results for the inverse problems related to the fractional
Schrodinger equations, an important role is played by the unique continuation properties of
the anisotropic fractional p -biharmonic operator (—A)Sp’ 4~ In this section, we show that the
UCP for the fractional Laplacians naturally lead to certain variants of unique continuation
principles for the operators (— A)T . Under additional monotonicity properties on the coef-
ficient fields A, this nonlocal phenomenon allows us to deduce uniqueness statements for
the related inverse problems of anisotropic fractional p -biharmonic systems with monotonic
classes of coefficients.

Proof of Theorem 2.3 We assume throughout the proof that the matrix valued function A
satisfies the ellipticity condition with parameters 0 < A < A. First, consider the case
p > 2 and note that this implies 1 < p’ < 2 and therefore applying [25, Corollary 3.5]
componentwise, we deduce that there holds v = v, in R”. By integrating the first identity
in Lemma 5.6 with x = (—A)*/2u;, y = (—A)*2u, over all of R”, we obtain the following
strong monotonicity property

0= / (Wi = ) (= A)2ur — (=2)%uz) dx
Rn
= f (A2 (=2 Pur|P2 A2 (= 8) Puy — |A (=AY Pua P2 AV (= 8) P ug)
Rn
(A=A Puy — AV (=A)Puy) dx

chf |AY2 (=2 Puy — AV (= A)Puy P dx
R’l

>cph? fR [(=2)2ur — (=2)us|P dx.

If sp < n, then the Hardy-Littlewood—Sobolev lemma shows u; = u a.e. in R”. On the
other hand, if sp > n, then the above calculation ensures (=A)2u) = (=A)*?uy in R”.
Now we set u; := u’l — u’2 € HP(R"),i =1, ..., m, and claim that the support of Fly;
is contained in {0}. In fact, if ¥ € C(R"\{0}), then ¢ = [§|~* ¢y € C°(R"\{0}), and
therefore there holds

(F i, ) = (F up, 161 D) = (ui, (=A%) = (=A)*ui, ) =0,

since q; € S (R™). By [87, Exercise 2.67], we deduce that ~ly; hasa unique representation

of the form
;= Z aéDg‘So
|| <N;

for some aé € C and N; € Ny. Therefore

[
= E a,x",

loe| <N;
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but since u; € L? (R"), we deduce u; = 0in R” forall 1 <i < m and therefore u; = uy in
R".

Next consider the case 1 < p < 2. Then using Theorem 2.2, we deduce v; = v, in R”.
Similarly as in the previous case, we derive, by integrating the second identity in Lemma 5.6
with x = (=A)2uy, y = (—=A)*/2u, over all of R”, the estimate

0= / W1 =) (=8)"u; = (=2)"%ur) dx
R
R

- |Al/2(_A)s/2u1 _ Al/Z(_A)S/Zu2|2
C
P Jrr (AV2(= D) Puy| + | AV2 (= A) Py 2P
22 (=8 2u; = (= 8) 2
ZCp 2 ) 20—
AP72 Jro (I(=A)uy [ 4 [(=A)S2uy )>=P

This can only hold if (=A)?u; = (=A)/?uy ae. in R, By the same argument as in the
case 2 < p < oo, we have u; = uy a.e. in R". Therefore, we can conclude the proof. O

Corollary 7.7 (Special cases) Let 1 < p < 00, s > Owiths ¢ 2N and Q C R" be an open
set. Moreover, assume that Theorem 2.2 holds.

(i) Ifu € H*P(R") satisfies
(=A)u=(=0)"u=0 in Q,

then u = 0 in R”".
(ii) Ifuy, up € HSP(R") satisfy

(=AY, (1 —uz) = (AP —u) =0 in Q,
then uy = up in R".
Proof The assertions directly follow from Theorem 2.3. O

To prove a measurable UCP for anisotropic fractional p -biharmonic operators, we will
need the following estimate:

Lemma 7.8 ([52, Lemma 5.3]) Let2 < p < 00, then there exists C > 0 such that
[1xIP72x — [y[P72y] < Clx = yl (x| + [yDP~?
forall x,y € R.

Proposition 7.9 (Measurable UCP for anisotropic fractional p-biharmonic operator) Let
Q C R" be an open set, 0 < s < 2,2 < p < oo and one of the following conditions hold

(i) n=1,0<s<14+2/p
(ii) n=2,0<s <4/p
(iii)n23,2<p<2*=%,0<s§2(1+n(%—%)),

If there exists a measurable subset @' C Q2 of positive measure andu € H'*5P(R") satisfies
(—A)u=0 in @ and (—A)Pu=0 in @,

then u = 0 in R".
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Proof Without loss of generality, we can assume that €' is a compact set of positive mea-
sure and €2 is precompact. By mapping properties of the fractional Laplacian, we have
v = (—A)2y € WhP(R") and using H6lder’s inequality, we deduce |v|P~2v € LY R™).
We claim that [v|?~2v € W2 (R"). This follows by using standard methods, but for the
convenience of the reader, we give here some details of the argument. Fix a sequence of
standard mollifiers p. € CZ°(R") and define ve = pe *x v € C;°(R") N whP(R"). The
function f(x) = |x|P~2x is of class C! with derivative f'x)=(p— 1)|x|P~2. Therefore,
by the the chain rule and integration by parts, there holds

/ e P20t dx = —(p — 1>f e P20 veh dx
n ]Rn

foralle > 0,¢ € C°(R")and 1 <i < n.Since ve — vin LP(R"), we deduce by Holder’s

inequality with pi/ = %2 + % and Lemma 7.8 that

V |ve|”_2v€3i¢dx—/ [v|P~2v0;¢) dx
Rl’l n

< Cllve — vllzo@n (vl Le®ey + 10l Lo @ny) P2 118: 1l Lo @y — O

-2 )
< Mvel”~2ve = 101720l o 18160 | Lo ey

as € — 0. Similarly, we obtain

/ |U€|p_2aive¢dx —/ |U|p_23iv¢dx

/ (el” 2 Bve — 3v) — (0[P 72 — |ve P23 v) dx
Rn

-2 -2 )
< (Ilve HZI’(Rn)Haive — dvllLr ey + [vel”™= — [v|? ||LP%Z(R"))||3iU”L”(R")||¢||LP(R”)~

Since v € WP (R") we have v — v in WLP(R") and thus the first term vanishs as € — 0.
The second term converges to zero by the Radon—Riesz theorem (cf. [42, Chapter 1, Theorem
1]). Hence, we have proved that

3 (v|P~%v) = (p — DIv|P23v € LF (R"),
which in turn implies [v|?~2v € W' (R"). By (i)~(iii) we have

l<p <2 and <1l-

[NSR]
S
S

and therefore the Sobolev embedding shows whr' (R") < H*/2(R"). Therefore, we can
apply [55, Proposition 5.1, Remark 5.6] to deduce that v = 0in R” and therefore (—A)*/2y =
0 in R". Now one can repeat the argument in the proof of Theorem 2.3 to deduce that
supp(F~'u) C {0} and, therefore, by the integrability assumption of u that u = 0 in R”. O

8 Inverse problem for the anisotropic fractional p -biharmonic operator
under monotonicity assumptions

In this section, we prove uniqueness results for the inverse problem related to anisotropic
fractional p -biharmonic operators under a monotonicity assumption.
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8.1 Setup of the inverse problem

From now on let 2 C R” be a given bounded open set, m € N and assume A € S is a given
matrix valued function.

Definition 8.1 Let o € L (R") satisfy o(x) > o9 > 0 a.e. in R". Then we introduce the
following rescaled quantities
Epot HPRYR™) - Ry, Apq: HYPR"R™) x H*P(R";R") — R,
(—A)im: H*P(R"; R™) - (H*P(R"; R™))*, Ag: X, > X;
by

1
Epo (W) = E, yrppu) = f/ o|AV2 (=AY PuP dx
’ p Rn
Ap.o (U, v) i= / oAV (=AY PulP2 A=A Pu - (=AY Pudx
R"

(=AY, o, v) == Apo(u,v) and (Ao f,g):=Apo(uys,g)
forallu,v € H*P(R"; R™) and f, g € X, where u 7 is the unique solution of

(—A), ,u=0, in

u=f, in €,
(cf. Sects. 5 and 6).

Question 8.2 (Inverse problem) Let o € L (R") satisfy o (x) > o9 > 0. Can we uniquely
determine o in R" from the knowledge of the nonlinear DN map A, under some mild
structural conditions on o ?

8.2 Pointwise two sided estimate for difference of DN maps

Lemma8.3 Letl < p < 00,5 > 0andassumethatoy, oy € L (R") satisfy o1(x), o2(x) >
oo > 0inR". Ifug € X, then

1

1
o) =1 -
(P - 1)/ oy @ ) DAY (=) Pus)P dx
R" o,

< (Ao, — Agy)u0, up) 5/ (o1 — )| A2 (=A)Puy|P dx,
Rn

where up € H>P (R"; R™) uniquely solves

(=AY, ur=0, in €,

N
P02 (22)
Uy = ug, in 2.

Remark 8.4 We emphasize thatif o > o7, then all the terms in the inequality are nonnegative,
while if o7 < o2, then they are nonpositive.

Proof Letu;,u; € H*P(R"; R™) be the unique solutions of the exterior value problems
(—A);’mu =0, in €,

(23)
u=ug, in £,
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for i = 1, 2. Note that the solution of (23) can be cllaracterized as the unique minimizer of
the energy functional £, ,, over the affine subspace H,; (Q; R™). Therefore, by Lemma 6.4,
we obtain the following one sided inequality for the difference of DN maps:

((Aal - Aaz)u07 up) = -Ap,a] (w1, up) — Ap,zfz (U2, up)

= [ oA 8 PR A Py (-8 Py d
RV!
—~ / o2 AV (=AY Pun| P2 A=A Puy - (—A)Pus dx
Rn
=/ al|A1/2(—A>S/2u1|de—f 02| AV (=AY Pus|P dx
n RVI

< / (01 — o) | A (= A)Puy P dx.
Rn

Next we show the lower bound. Let 8 > 0 be a real number whose value will be fixed later.
Using the definition of DN map several times together with the fact that u1|q, = uz|q, = uo,
we may rewrite the difference of the DN maps as follows:

((Agy — Agy)utg, ug) = / o1 AV (=AY Pur PR A= D) Puy - (—A)uy dx

R

— / 02 A2 (=AY Pun P2 A=) Puy - (=AY Puy dx
Rn
- / Borl A2 (=AY Pus? dx
RV!

- / (A + Broa| A2 (=) Pug| P2 AY?
Rn
X (=08)Puy - AV (= 0)Puy — 01| AV (= 8)Pun|?) dx

= / Boa| AV (=AY Puy|P dx
Rn

- / ((1+ Broa| AV (=0) Pug P2 A2
Rn
X (=AY Puy - AV (=AY Puy — oy |[AVA (=AY Pu |P) dx.
In the last step, we used that «; and u, have the same exterior value uo. Now, by applying
Young’s inequality |ab| < |a|? /p + |b|P /p’, we have
(1+ B)oa| A2 (=AY Pun | P2 AV (= A) Py - AV (= A)Puy — oy | A2 (=AY 2uy P

1
_ -IF/ﬂ Uli AV (A 2y P2 AV (=AY Py - pM P MNP AV~ Y Py
p/P o, P

— a1 | AV (=AY Puy|P

1 (1+8\" oF
=y ( pl/r ) T AP (=8 Pl + 1 |V (=) Puy P
o
1

— oAV (=A) Py |

/

|AY2 (=AY Puy P

4B s
p’ pl/(P_l) 0.11/([7—1)
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Therefore, we obtain the lower bound

1 S ol _
(Ao, —Aaz)uo,uwz/R“ <502—p,(1 +B" i 1/3,]_1)> A2 (=2)Pua| P dx
9

/ L
:/ _Por gll’l—‘ — 1a+pr (l) - Uzﬁ [AY2 (=AY Py Pdx.
w1/ 7D Y B \p

(24)

Note that 18 5 o0 as B — ooor 8 — 0. So, the function 8§ — U+BP attains its

minimum at 8 = p — 1. Thus, we choose 8 = p — 1 so that from (24), we obtain the required
inequality. O

8.3 Uniqueness results

Proof of Theorem 2.4 Without loss of generality, we can assume D\W # (J as otherewise
there is nothing to prove. We show the result by a contradiction argument. Let us consider
a point xo € D\W and suppose that o1(xg) > 02(x0). By assumption o1 — o> is lower
semicontinuous in D which means that the superlevel sets {o; — 02 > a}, a € R, are open,
but then this implies that there exists some open ball B, (xg) C D such that oy — o2 > 0 in
B, (XO)-
Next let up € H*?(R"; R™) be the unique solution of
(=A)S up=0, in Q

p.o2 , (25)
U = ug, in 2.

Up to shrinking the ball B,(xg), we can assume that B,(xg) C D \ supp(ug) since
dist(d W, supp(up)) > 0 and by the minimum principle for lower semicontinuous functions
that there holds

-0 "'>¢y>0 in Br(xp),

which can be applied as g: Ry — R4, g(t) = /(=1 i g nondecreasing continuous
function and so 0’11/ (P=b _ 021/ (P=1 i still a lower semicontinuous function. Using the left
hand side of the monotonicity inequality (Lemma 8.3), the assumptionson o1, 02 and A € Sﬁ

as well as Aq uolw = Ag,uolw, we deduce that

1 1
(o)) =1 =T

77(0_11771 _ 0_217 )|A1/2(_A)S/2u2|p dx
By o)/ PP

/ (=AY PuslPdx < C(p — 1)
Br(x())
e

1
() p— -1
<C(p— l)/;g V= (Oll I _UZP 1)|A1/2(_A)s/2u2|ﬁdx
"o
1

=< C((AU] - AUQ)MO! MO) =0
(26)
for some C > 0. This implies (=AY 2uy :9 a.e. B, (xo) C D \ supp(up).

Now we distinguish two cases. If xg € €2, then there exists p > 0, x; € Q such that
B,(x1) C QN B, (xp). By (25),(26) the functionu, € H*P(R"; R™) satisfies (—A)’

\)

p.02
0, (—A)*?u; = 0in B, (x1). Hence, the unique continuation principle (Theorem 2.3) implies
uy = 0 in R" which contradicts the assumption ug 7 0. On the other hand, if xo € 2., then

we can shrink B, (xg) such that B,(xg) C Q. N (D \ supp(up)) but in this set we have

uy =
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uy = 0 since uz = ug in Q. Therefore, uy € HS?(R"; R™) satisfies (—A)/2us = up =0
in B, (xp). Hence, we deduce u, = 0 in R" by the unique continuation principle for the
fractional Laplacian (Theorem 2.2). This again contradicts the assumption ug # 0 and we
can conclude the proof. O

Proof of Theorem 2.5 Let W1, W> C 2, be two disjoint open sets. Applying Theorem 2.4 on
these two respective sets with D = R” we obtain o7 = o7 on R"” \ W; and R"\ W5. Since
W1, Wy are disjoint, this implies o1 = o7 in R”. O

Corollary 8.5 Let 2 < p < oo,s > 0 with s ¢ 2N satisfy one of the conditions (i)—(iii)
in Proposition 7.9. Suppose that there is a nonempty open set W C ., a nonzero up €
C2*(W; R™) and a solution uy € HF:P(RY; R™) of (22). Assume that o1, 0n € L®(R")
satisfy 01(x), 02(x) > o9 > 0and o1 > oo in R". If (Aguo, uo) = (Ag,Uo, to), then
o1 = 03 a.e. in 2.

Proof Suppose by contradiction that there is a set of positive measure A C 2 such that
o1 > o2 in A. By Lusin’s theorem (cf. [38, Theorem 1.14]), there is a compact set K C A of
1 1

positive measure such thato”~ — o,

we again have

> 0 is continous on K. By the minimum principle,

1 1

4 4
oy —0,

>co>0 on K.

Now repeating the proof of Theorem 2.4 gives (—A)*/?u = 0 a.e. in K. Now we can apply
Proposition 7.9 to conclude that u» = 0 in R”, which again condradicts the assumption
up # 0. O
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