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ABSTRACT. The paper is concerned with higher order Calderén-Zygmund estimates for the
p-Laplace equation
—div(A(Vu)) := —div (|Vu|P"2Vu) = — div F, 1<p<oo.

We are able to transfer local interior Besov and Triebel-Lizorkin regularity up to first order
derivatives from the force term F to the flux A(Vu). For p > 2 we show that F' € B , implies
A(Vu) € By, for any s € (0,1) and all reasonable g, g € (0,00] in the planar case. The result
fails for p < 2. In case of higher dimensions and systems we have a smallness restriction on s.
The quasi-Banach case 0 < min{p, ¢} < 1 is included, since it has important applications in the
adaptive finite element analysis. As an intermediate step we prove new linear decay estimates
for p-harmonic functions in the plane for the full range 1 < p < oco.

1. INTRODUCTION

In this paper we study Calderén-Zygmund type estimates for the weak solution of the p-Poisson
equation

(1.1) —div(A(Vu)) := —div (|[Vu["*Vu) = —=divF  in Q,

where d,n € N, Q is an open set in R%, 1 < p < oo, and u:  — R™ is the unknown. All our results
are of local nature so no boundary conditions are required. Most of them are restricted to p > 2
and scalar solutions (n = 1) for d = 2.

The main objective in non-linear Calderén-Zygmund theory is to transfer the regularity of the
right hand side F' to the flux A(Vu) (or to Vu itself) in the norm of an appropriate function
space X. The corresponding estimate can be written as

(1.2) [A(VY)lx < ClIFllx,
or, in its local version,
(1.3) [A(Vu)llx sy < C|Fllx@2p) + Lower order terms of A(Vu),

where B denotes an arbitrary ball such that 2B C Q.

The choice X = L¥’ (with ]% + ﬁ = 1) corresponds to the standard estimates of weak solutions.
The first breakthrough was the result of [23], who showed the estimate (1.2) for X = L" and
all 7 € [p’,00). Later on this result was extended to X = BMO for p > 2 in [12] and for an
arbitrary exponent p > 1 in [15]. It became clear from the calculations in [15] that it is better
to look at the mapping F +— A(Vu) rather than F — Vu. This is also supported by [24], where
potential estimates for the mapping f := div F' — A(Vu) have been studied. Moreover, it has
been shown in [15] that it is possible to take X = BMO,,, or X = C%% resp., as long as the
modulus of continuity w, resp. a > 0, satisfies some smallness condition which depends on the
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best known regularity of p-harmonic functions. In particular, for d > 3 or vectorial solutions the
exponent a > 0 is just an unknown small quantity.

In this paper we extend the Calderén-Zygmund estimates for p > 2 and d = 2 to spaces
of differentiability up to order one. In particular, we show that the estimate (1.3) holds true
also for Besov spaces X = By, for all exponents of smoothness s € (0,1), every integrability

parameter ¢ € (0,00], and all fine indices ¢ € (0,00] such that B , <> L* . Moreover, if
additionally o < oo, then a similar assertion remains valid in the scale of Triebel-Lizorkin spaces
X =F; .. We refer to Theorem 4.1 for the precise statements. Let us stress the fact that these
scales include a lot of classical function spaces such as, e.g., Holder-Zygmund, Bessel-potential, or
Sobolev-Slobodeckij spaces, as special cases [25]. The restriction p > 2 in our result is natural in
this context, since the assertion fails for 1 < p < 2 even for F =0 and d = 2, see Subsection 2.6.
The assumed compact embedding in L?" ensures that we are in the context of weak solutions, i.e.,
that u € I/Vl})f (). In the case d > 3 we obtain similar results, but then there are restrictions on s
due to some open problems (see Subsection 2.7) on the regularity of p-harmonic functions in higher
dimensions.

Our work is motivated by the numerical analysis of the p-Poisson equation using wavelets or the
adaptive finite element method. Note that the approximability of the solutions by discrete ones
is determined solely by the differentiability s from Bj .. We refer to [9, 11] for a detailed study
of numerical approximability. However, in many cases it is possible to increase s by decreasing
the integrability o, where the strongest results are obtained if we take 9 < 1. Then we are in the
regime of quasi-Banach spaces, but nevertheless also in this case the smoothness s still determines
the rates of convergence of best N-term approximations. For this reason it is important that our
estimates cover the full range of parameters g, ¢ € (0, 00].

Other authors also investigated estimates for A(Vu) in terms of Sobolev or Besov spaces. For
example, Cianchi and Maz'ya have shown in [7] that FF € W2 so f := divF € L?, implies
that A(Vu) € W2 for any d > 2 and any 1 < p < co. They also obtain global results under
minimal conditions on 9. Moreover, it has been shown by Avelin, Kuusi, and Mingione [3]
that f € L' implies that locally A(Vu) € W*! for any s € (0,1),d >2 and p > 2 — é. For p <d
this requires the concept of so-called solutions obtained as limits of approzimations (SOLA). Both
results support the fact that the mappings F' — A(Vu) and f — A(Vu) are the natural ones. Our
regularity results differ from [7] and [3] in the sense that we provide estimates for all integrability
exponents ¢ (from B, or Fy ), while [7] is restricted to ¢ = 2 and [3] is restricted to o = 1.
Let us mention again that estimates for arbitrary exponents o are only possible for p > 2, see
Subsection 2.6.

In Subsection 4.2 we discuss how our results on the regularity of A(Vu) translate into regularity

assertions for Vu and V(Vu) = \Vu|p72Vu. This allows us also to compare our results with the
work of other authors on the higher differentiability of these quantities. For example, it has been
shown in [10] that for d = 2 and f € L* there holds u € Bj , for all s € (0,2) if p < 2 and
all s € (0,p') if p > 2, where in both cases o = o(d, s,p) > 0 refers to the adaptivity scale of
LP ie., s— g = —%. These results also hold globally on Lipschitz domains with zero boundary
data. Corner regularity results with strong conditions on the right-hand side for d = 2 have been
studied in [22]. The C%“-regularity of A(Vu) up to the boundary for smooth domains has been
studied in [5], however it rules out the case of polygonal domains that appear in the context of
finite elements. Moreover, is has been shown in [8] that for p > 2, d > 2 and s € (0,1) a forcing

’

p's
term F' € B3 | implies that V(Vu) € B;Ll’z for 1 <q¢< d%—‘és. For a more detailed comparison of

our results to that from [10] and [8] we refer to Subsection 4.2.

The main idea of our proof is to employ a well-known characterization of Besov and Triebel-
Lizorkin spaces in terms of oscillations, see Lemma 4.3. This allows to reduce the proof of (1.3)
to an oscillation decay estimate for A(Vu). This fundamental decay estimate is formulated in
Theorem 3.1. It is of independent interest since it allows to significantly improve the decay estimate
from [6] at least in the case of the plane.
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Certainly, the oscillation estimates for A(Vu) can never be better than the ones for p-harmonic
functions, i.e., for h with div(A(Vh)) = 0, which corresponds to the case F' = 0. In two dimensions
we are able to prove a new (almost) linear decay estimate for the oscillations of A(Vh) for p > 2.
Indeed, in Theorem 2.2 we show that

][ LA(VR) — (A(VR))op]| do < cs aﬁ][ IA(VR) — (A(VR)) 5 do
6B B

for any 6,8 € (0,1). From this we deduce by duality decay estimates for Vh in the case 1 < p < 2,
see Theorem 2.3. It has been shown by Iwaniec and Manfredi in [23] that A(Vh) € C! for p > 2
while VA € C! if p < 2. However, the techniques therein do not provide qualitative decay estimates.
Instead, we use and improve the approach of [1] and [4], which allows us to obtain new decay
estimates. We also implement several ideas from [6].

The paper is organized as follows: In Section 2 we study the regularity of p-harmonic functions
in the plane. Here we deduce the important decay estimates for A(Vh) that we shall need later.
Starting from Section 3 we study the p-Poisson equation with a force term div F'. We derive in this
section the crucial oscillation estimates of A(Vu) in terms of the oscillations of F'. In Section 4 we
prove the nonlinear Calderén-Zygmund estimates that allow to transfer B} ,, resp. Fj , regularity
from F to A(Vu). Here we also explain how the regularity of A(Vu) implies regularity of Vu
and V(Vu). Throughout the paper we assume p > 2. Only in Subsection 2.6 we deal with the
case 1 < p < 2 and present a new decay estimate.

2. REGULARITY OF p-HARMONIC FUNCTIONS

Regularity studies of solution to the problem (2.1) are about 50 years old. They go back
to Ural’tseva [27], where it was shown that p-harmonic functions belong to the local Holder
class C’llo’f (Q) for some exponent « = a(d, p) < 1. For the case d = 2 the sharp value of the Holder
exponent « is known, see [23], while for d > 3 this problem is still open.

Before we proceed let us first introduce some notation. For vectors @@ we define A and V' in the

following way:
AQ) = |QP?Q,
V(@ =107 Q,

where |-| denotes the Euclidean norm. Note that A and V are isomorphisms. Moreover, by B, B,,
and B,.(x) we usually denote open Euclidean balls with radius 7 > 0 and center z € Q C R?. We
write AB for the ball with same center as B but scaled in size by A. Further, for f € L (RY) we
define the mean value over the ball B as

(s ::]lB fd,

where {, - do = |B| J -+ da denotes the average integral with |B| being the volume of B.
The same notation is employed also in the vector-valued case. Moreover, we shall use ¢ as a generic
positive constant which may change from line to line, but does not depend on the crucial quantities.
We will use the notation f < g if there exist a constant such that f < cg. Finally, we write f < g
iffSgandg S f.

Definition 2.1. A function h: Q — R is called p-harmonic in Q C R if it is a weak solution of
the p-harmonic equation, i.e., h € VVI})CP(Q) and

(2.1) —div(A(Vh)) =0
in the distributional sense.

Throughout the paper we will use the letters h for p-harmonic functions and u for solutions to
the p-Poisson equation (1.1).
The main result of this section is the following decay estimate for A(Vh).
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Theorem 2.2. Let h: Q — R be p-harmonic with p > 2 on Q2 C R2. Then for all 3 € (0,1), there
exists cg > 0 such that for all balls B C Q and all 6 € (0,1) there holds

]éB A(VR) — (A(VR))gp| dz < c56° ]lB A(TR) — (A(TR)) | da

In Proposition 2.15 below we present a corresponding estimate with power p’ on the left-hand
side.

The proof of Theorem 2.2 requires a few preliminary steps. The basic idea is to distinguish
between the non-degenerate and the degenerate case. The non-degenerate case is the one where

][ V(Vh) — (V(VR)) g do < ep(;][ V(Vh)|? da
B B

for a suitable small epg > 0. In particular, V/(Vh) is (in average) close to the constant (V(Vh))p,
so Vh is also close to a constant. In this case A(Vh) ~ (Vh)2 >Vh, so the equation behaves locally
like a linear equation with constant coefficients and we get our decay estimates from this. See
Subsection 2.3 for details. In contrast, for the degenerate case we have to argue differently. In this
situation we will use certain decay estimates of quasi-conformal gradient maps which also explain
the restriction to d = 2, see Subsection 2.4.

Most of our results are restricted to the case p > 2. However, the following remarkable decay
estimate for the case 1 < p < 2 is obtained in Subsection 2.6 by a duality argument.

Theorem 2.3. Let h: Q — R be p-harmonic with 1 < p <2 in Q C R2. Then for all 3 € (0,1),
there exists cg > 0 such that for all balls B C Q and all 6 € (0,1) there holds

190 (Th)aldo < a6 f [V~ (V)] d
OB B

Remark 2.4. The Theorems 2.2 and 2.3 improve the decay results from [15, Remark 5.6] sig-
nificantly in the situation of the plane. Indeed, the result in [15] is restricted to 8 € (0, o),
where By > 0 is some unknown small number.

2.1. Shifted Orlicz functions and monotonicity. In this subsection we introduce shifted
N-functions and present some monotonicity estimates.
For 1 < p < oo we define ¢: [0,00) — [0,00) by
o(t) == %t” .
Then ¢ is a so-called N-function, i.e. there exists a derivative ¢’ of ¢ which is right continuous,

non-decreasing, and satisfies ¢’(0) = 0, as well as ¢/(¢) > 0 for ¢ > 0. In particular, ¢ is convex.
By ¢* we denote the complementary N-function, i.e.,

@ (t) = ig}g(st —p(s)).

Especially, in our setting, there holds ¢*(t) = itp' with % + ﬁ =1.
We will use a technique based on the properties of shifted N-functions, introduced in [13, 16]:

Definition 2.5. For a,t > 0 we define the shifted N -functions ¢, as

t 7

Vq(t) == / ¢'(max{a, 5}) {a’s})sds.

o max{a,s}
Remark 2.6. We use here the version of [14] that is equivalent to the original one, where max {a, s}
is replaced by a + s. This new version however has a few simple advantages, e.g., (pq)* = (p:‘o,(a)

instead of (vq)* ~ cp:;,(a). Note that in our notation the x binds stronger than the shift index. That
is, we let % = (p*)q.
Choosing ¢ as above, we have the following equivalences for a,t > 0
©a(t) = (a4 t)P~2t%
Pu(t) = (a+ )72,

(Pa)" (1) = Py () = (1 + 1) 722,
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It is important to observe, that the family {¢,}, satisfies a uniform A, and V,-condition, i.e.,
uniformly in a,¢ > 0 there holds ¢, (2t) = . (t) and ¢! (2t) = @ (t). This implies that Young’s
inequality holds independently of the shift, i.e. for every § > 0 there exists ¢s such that for all
s,t,a > 0 there holds

0l (8)t < dpa(s) + cspa(t).

In the following auxiliary statements we recall some well-known connections between A, V', and
shifted N-functions. For the proofs we refer to [13, Lemma 3|, [16, Appendix| and [14]. Here and
in what follows - denotes the Euclidean scalar product.

Lemma 2.7 (Monotonicity). For 1 < p < co we have
(A(P) = A@))- (P Q) = [V(P) - V(Q)P = (1Q] + [P)"2|Q - P[?
~ P =@~ ¢l (AP) = AQ)]),
as well as

[A(P) = A@Q)| = ¢lq(IP = Q) and  AQ)-Q=V(Q)I* = »(IQ))-

Using the fact that the function ¢ — (|Q| + t)P~2 is increasing for p > 2, we immediately obtain
the following corollary:

Corollary 2.8. Let p > 2, then for all vectors P and @ there holds
P = Q" S (A(P) - AQ)) (P-Q) S IAP) - AQ)F
and for all t,a > 0 we have % (t) < ct?

The next lemma is taken from [15, Lemma 2.5]. It is a refined version from the one in [16] and
shows how to perform a “shift-change”.

Lemma 2.9. Let 1 < p < oco. Then for all vectors P, Q and every A € (0,1] it holds
pipI(t) < e XTI B0 (1) + AV (P) — V(Q)P,
Placpy(t) < C)\l_max{p’Q}SOTA(Q)\(t) +AV(P) - V(Q)P,
where the constants only depend on p.
Moreover, we will make frequent use of the following well-known estimate.

Lemma 2.10. Let 1 < ¢ < oo. Then for all balls B and G € L1(B), there holds

inf<][ G—Go|qu>q < <][ |G—<G>B|qu>q §2mf<][ |G—G0|qu)q,
Go \JB B Go \JB

where the infima are taken over all constants Gy. If ¢ = 2, then we have equality in the first
estimate. It is possible to replace B by an arbitrary set of positive measure.

Finally, given a gradient Vo, we define its A- and V-averages (Vuv)4, resp. (Vu)};, on balls B
by the relations

A(VVYR) = (A(Vv))p  and  V((Vo)}) = (V(Vo))p

and note that both of them are well-defined, since A(-) and V(-) are isomorphisms. Then the next
result, taken from [15, Lemma A.2], states that the mean oscillations of V(Vv) with respect to the
different versions of averages are equivalent.

Lemma 2.11. Assume that Vv € LP(B) for a given ball B. Then

][ V(Vo) - V(o)) = ][ V(Vo) - V((Vo)p) P de = f V(Vo) - V((To) ) de.
B B B
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2.2. Reverse Holder’s estimate. In this subsection we show that it is possible to measure the

oscillations of A(Vh) with or without the power p’ for p > 2.
Let us begin with the following estimate of reverse Holder type.

Lemma 2.12 ([15, Corollary 3.5]). If h is p-harmonic with p > 2, then for all Q
£V - V@1 de £ piacay ( f, 14070 - (@)l ).
B 2B
By combining this with Lemma 2.7, it follows that
£, #1450 - 4@ do S e ( £ 148 - AQlde ).

If we now apply the inverse of cp‘*A(Q)‘ to both sides, then we obtain

(2.2) (lan) (J{BwTA@N(IA(Vh) —AQ)) dw) S ]éB [A(Vh) — A(Q)] da.

In order to proceed further, we shall need the following auxiliary lemma.

Lemma 2.13. If p > 2, then for all QQ we have

(]{g'f i dw)p < (w*A(Qn)‘l( A sorA<Q>|<|f|>dx).

a NP2 2 A pl*ztﬁ fi ti <A ,
(1) = ol () = (1A@) + 7)1 = {L @)l fZi iy :Agg;:

-

Proof. We estimate

Now 1 is continuous and convex. Thus, by Jensen’s inequality,

so.*A@M(( Ji iid dx) ) w( ]{3 i dx) > ]{3 (1) do = ]{? ela(If]) dr.

This proves the claim. U

Proposition 2.14 (Reverse Holder). Let h be p-harmonic with p > 2. Then

( £ 14090 — Awmyal dx)p' < AR — ATz da.
B 2B

Proof. We define @ by A(Q) := (A(Vh))2p. Then the combination of (2.2) and Lemma 2.13 proves
the claim with the mean value on the left-hand side replaced by (A(Vh))2p. Due to Lemma 2.10
we can exchange it by (A(Vh))p which completes the proof. O

Overall, we see that the oscillation of A(Vh) can be measured with power 1 or p’. In particular,
if we combine Theorem 2.2 (which still has to be proven) and Proposition 2.14, we get the following
decay estimate in powers of p’.

Proposition 2.15. Let h: Q — R be p-harmonic with p > 2 on Q C R2. Then for all B € (0,1)
there exists cg > 0 such that for all balls B C Q and all 6 € (0, 1) there holds

.
I'Y

(£, 1400 — (Aot )™ <20 f 14T - (ATR)
0B B
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2.3. Non-degenerate case. Let us consider the non-degenerate case. That is, we will assume
that for some fixed ball B there holds

(2.3) ]{9 \V(Vh) — (V(Vh)p|* dz < epg]{g \V(Vh)|? dz

with some suitably small epg > 0.

Inequality (2.3) means that in this situation V(Vh) (and therefore also Vh) behaves almost
like a constant on B. In particular, A(Vh) =~ |(Vh)p|"~>Vh. Hence, it is possible to treat the
p-Laplace equation like a perturbation of a linear equation with constant coefficients. This approach
was used in [17, Proposition 28] to prove (almost) linear decay estimates of the oscillation in this
non-degenerate situation. In fact, it was shown that the decay estimate for the oscillations of V'
even holds in the case of quasi-convex functionals with Orlicz growth (for any dimension). Our
situation is just a special case. In particular, we obtain:

Lemma 2.16. For every 8 € (0,1) there exists ¢ = c¢(p, 8) > 0 and epg = epc(p, B) > 0 such that
if the non-degeneracy condition (2.3) holds, then

2

<]£B Vv = <V(V’1)>93|2d95)é < 096(]{3 V(Vh) - <V(Vh)>3|2dx)

for all 6 € (0,1].

From this (almost) linear decay of the oscillations of V' in the non-degenerate case, we will now
derive (almost) linear decay of the oscillations of A.

Proposition 2.17. For every 8 € (0,1), there exists ¢ = ¢(p, ) > 0 and epg = epa(p,8) > 0
such that if the non-degeneracy condition (2.3) holds, then

][ A(VR) — (A(VR))op| d < c6” ][ IA(Vh) — (A(Vh)) | de
0B B

for all 0 € (0,1].

Proof. 1t suffices to prove the claim for § = 2™ with m € Ng. For this purpose, let us define
B,, :=27™B. Using Lemma 2.11 and Lemma 2.16 we can estimate

I ;:]{B V(VA) = V((Vh)E )| do
<cf W - V() e

< 0272’”5]{3 \V(VR) — (V(Vh)) g, | dx

< c272m3]l V(Vh) = V((Vh) )| da.
B
The reverse Holder type estimate in Lemma 2.12 with @ = (Vh)f then implies

I <2 o £, 14(T0) = (ATR) ) ).
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Using the shift-change Lemma 2.9 (with A = 1) and Lemma 2.7 we get

L < egams (SDMWBM( ]é |A(Vh)—<A(Vh)>Bo|d$) +|V(<Vh>éo>—V<<Vh>ém>|2>
§02_2m6<‘9r A(Vh)B,, |<][ AV = (4 <Vh)>BO|dx)

+ acwny s, | (I(AVR)) B, — A(<Vh>§m))>

< 2wy (1T — (AT | do + oAV 5, — (AT, ).

Since p > 2, we have @7 (0t) > c6? p*(t) for all a,t > 0 and all § € [0,1]. Thus,

L < ¢O{(aT1)) (2"”5( £ 1A(T0) = (ACTR)) 5y

(2.4 +1(A(TR)) 5, — <A<Vh>>3m)>.
On the other hand, with Lemma 2.7 and Jensen’s inequality,

I :][ V(VA) = V((Vh)E )| do

m

> Glawny, ((A(TH) = (A(V)s, ) do

m

> CONATR)) 5,0 | (]{? |A(Vh) — <A(Vh)>Bm|de>

m

We combine this with (2.4) and apply the inverse of PliA(vh) s, | tO Obtain

][ (V) — (A(VR)) 5, | dz

m

< Q—mﬁ(]{g |A(VR) — (A(Vh)) g, | dz + [(A(Vh)) 5, — (A(Vh))p,,

)

Now,
m—1
{A(Vh))B, — (A(Vh))B,,| < [(A(Vh))B, — (A(Vh)) B, |
k=0
<y £ 140 — (A(TR)a do
k=0 Y Bk

such that from the previous estimate it follows that

]{? |A(Vh) — (A(Vh))p,,|de < c27™F Z][ (A(Vh))p,|dx, m €N.
Finally, by Lemma 2.18 below we conclude
AT~ (AR, e < 0527 |ACTR) = (ACTR)) | d
and the proof is é:)mplete. O

In the proof of Proposition 2.17 we have used the following algebraic lemma which is shown
here for the sake of completeness.
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Lemma 2.18. Assume that for some co, 8 > 0 the non-negative sequence (m)men, Satisfies
m—1
am§002_mﬂ2ak, m € N.
k=0
Then for all m € N there holds
am < 9—mp exp (1_6(;_ﬁ> aop
Proof. Let us define by := ag and b,, = ¢o 2~ ™" Z;nz_ol by, for m € N. Then by induction there
holds a,, < by,. Moreover, it is by, 11 —2"Pb,, = o2~ (™*TVBb, . such that b, 1 = 277 (14co27"F)b,,
and hence
m—1
by, = bo 2—mB H (1 + C()Q_k’B)7 m €N,
k=0
where

m—1
H 14 co27 %) <exp<2002 ﬁ)-exp(&) =: B.

k=0 k=0
Thus, we have

Ay < b < bp2 ™ B =27 exp (16(;5) ao, m €N,

as claimed. 0

2.4. Degenerate case. Let us now turn to the degenerate case. We need the following important
qualitative regularity result from [1]. Its proof is based on the estimates for quasi-conformal
gradient maps from [4].

Lemma 2.19 ([1]). Let h be p-harmonic with p > 2. Then for all § € (0, %] it holds

sup [Vh(z) — Vhy)| §009“(]{B|Vh—(Vh)B|2dx>

z,ycebB

1 1 30 1 1
a=op)=—| —3———=+,/33+ + > .
) 2p( p—1 \/ p—1 (p—l)Q)_p—l

Proof. We will use the following estimate for complex gradients ¢ from [1, page 546]:

where

2

[@]Cova(B%) < C(p’ )21+QHV@HLZ B1)

where a = a(p) and c(p,a) = /2= (pl) In our notations it follows that

2
sup |Vh(z) — VA()| < co 9@(][ (R|V2h|)2 dx) ,
z,y€0B ip
where R is the radius of B. Now, the Caccioppoli estimate for quasi-conformal maps proves the
claim. O

Remark 2.20. Note that the exponent « = a(p) from Lemma 2.19 is smaller than the one
in [2, 23]. Unfortunately, these articles do not provide quantitative estimates, so we have to rely on
the possibly non-optimal estimate of Lemma 2.19. For example, the reqularity for p-harmonic maps
goes to CO/3, as p — oo, but lim,_, a(p) = 0. Nevertheless, the exponent from Lemma 2.19
is sufficient for (most of) our purposes, since a(p) > p%l for p > 2. See also the discussions in
Subsection 2.7.

For our purpose we need a p-version of the previous lemma.
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Lemma 2.21. Let h be p-harmonic with p > 2 let « > 0 be as in Lemma 2.19. Then for
all 6 € (0,1/2]

1

sgug) |[Vh(z) — Vh(y)] < co 9”‘(]{3 |[Vh — (Vh)p|P dx)

Proof. This follows from Lemma 2.19 if we apply Jensen’s inequality to the right-hand side
using p > 2. O

As a further technical step we also need the following (non-optimal) decay estimate for V'
from [18].

Lemma 2.22 ([18, Theorem 6.4]). There exists v > 0 such that for all balls B and all § € (0,1)
there holds

Remark 2.23. The decay estimate in Lemma 2.22 is proven for any dimension. However, it
provides no explicit lower bound for v > 0. Therefore, it only provides a very slow, non-optimal
decay for V. See below in Subsection 2.7 for discussions.

Now we have enough tools at hand to prove an important assertion on alternatives:

Proposition 2.24. Let h be p- harmom'c with p > 2 and let 8 € (0,1). Suppose that h fails the
non-degeneracy condition (2.3), i.e., we have

][ V(VR) — (V(VR) 5% do > 5]3(;]{3 WV (V)2 da.

Then there exist 0 = 02(p, B,epc) € (0, %) and m > 2 such that for 61 := 03" at least one of the
following alternative applies:

(a) h satisfies the non-degeneracy condition (2.3) on the ball 6, B
(b) h satisfies the decay estimate

1
27

(]iB |A(Vh) — <A(Vh)>923|p/ dx) ’ < 95( ; |A(Vh) — (A(Vh))B|" da:)

Proof. Without loss of generality we can assume that 0 is the center of B. Suppose that for 6; (to
be specified later) alternative (a) fails on 64 B, i.e., that

][ V(Vh)? dr < —— | V(Vh) = (V(Vh))e, 5|° da.
6.B EDG

Then the (non-optimal) decay estimate of p—harmonic functions of Lemma 2.22 implies that there
exists v > 0 such that

][ V(Vh) — (VR 5[ di < 0%”][ V(Vh) — (V(Th) 5| da.
01B B

So, the L>®-estimate from [18, Lemma 5.8] together with the two previous bounds implies

(2.5) VhO) < ¢ ]l

[l
V(VR)2de < ]Z V(Vh) — (V(VR) [ da
0,B DG JB

Moreover, for the larger ball 83 B we employ Lemma 2.10 to derive

][ LA(VR) — (A(VR))g,5]" di < ][ AR da
6>B

02 B

z][ |Vh|P dz
0B

< sup (|Vh(z) — VA(0)])" + [VR(0)[".

~

r€lh2B
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This, Lemma 2.21 (using |V (Vh)|> = |VA|"), and (2.5) imply that

!/ 2/\/
][ ACTR) — (AR5l dz < 057 L (v(m)2dr+ O L |v(Vh) = (v(Vh)) 5 da.
01 B €EDG JB

Since h fails the non-degeneracy condition (2.3) on B, we obtain

]iB |A(VR) — (A(VR))e, 5" dz < ( 05" 927 >][ [V(Vh) — (V(VA) 5| da

€DG

< & (657 +617) ]{3 |A(Vh) — (A(VR))g|" da,

where for the second estimate we used that |V (P) — V(Q)> < |A(P) — A(Q)\p/ according to
Corollary 2.8 and p > 2.

Let us assume in the following that p > 2, since the claim of the lemma is standard for the
linear case p = 2. Hence, o from Lemma 2.21 satisfies o > ﬁ such that ap > p’ > Bp’. Therefore

we can choose 63 so small that c65” /epg < %95”,

61 := 03" satisfies chW/EDG < %Ggp/. So, we finally obtain

. Now choose m > 2 large enough such that

][ |A(VR) — (A(Vh))e,5l" dz < 057 ][ |A(VR) — (A(VR)5|" da.
6> B B
This proves the claim. O

2.5. Proof of Theorem 2.2. We are now prepared to prove our decay estimates for A(Vh).

Proof of Theorem 2. Z Given p > 2 and 8 € (0,1) fix epg such that Proposition 2.17 is applicable
and choose 65 € (0, ) and m > 2 according to Proposition 2.24. Then it is enough to prove the
claim for the Spemal sequence of balls By, := 05B, k € Ny. It indeed suffices to show that

£ 1A — (AT de < c087 f ACTR) = (A(VR)m]do, ke N 1)
Bk BO

To this end, let ky € Ny denote the smallest number & such that h satisfies the non-degeneracy
condition (2.3) on By or on Bgym,. If no such k exists, we set ko := co. Then for every k € N with
k < ko condition (2.3) is violated for By, and 61 By, = Bjym. Therefore, the second alternative of
Proposition 2.24 applies and we inductively conclude that

1
7

(1o - a@ma as)” <o (f 1am - awmya ar)’

for all 1 < k < kg. Using Jensen’s inequality on the left-hand side and Proposition 2.14 for the
right-hand side (note that 2B; C By, since 6, < 3), we conclude the desired estimate for all
2<k<ky+1.

If kg = oo, the proof is finished. Otherwise, if kg € Ny, we are left with showing that for all
k > kg there holds

26) [ AT~ (AR de < o0 L AR - (AT, | do

Bk Bko
By construction of kg, our solution satisfies the non-degeneracy condition (2.3) on By, or By,tm.
In the first case, (2.6) directly follows from Proposition 2.17 and the proof is complete. For the the
second case, the same assertion yields that
| dx

Bko +m

][ JA(VR) — (A(VR)) 5, | da < cOS=tom)? ][ A(VR) — (A(Vh))
By B

ko+m

for every k > ko + m. Finally, it remains to note that for each £ € {0,1,...,m} we may estimate

£ AT — (AT, Jde < 6 f 1AV — AT, o

Bk()
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since 67 is assumed to be fixed. The combination of the last two bounds then shows (2.6) which
completes the proof of Theorem 2.2. O

2.6. The case 1 < p < 2 and proof of Theorem 2.3. The situation for 1 < p < 2 strongly
differs from the case p > 2. Let us explain in this subsection what kind of results can be obtained
in this situation.

So let us assume here that h is p-harmonic on @ C R? with 1 < p < 2. The optimal
regularity of such functions has been studied in detail in [2, 23]. In particular, it has been shown
that Vh € Cl%(Q) with

loc
1 1 14 1
k+a=-|14 —— 14—+ — 5| = .
e 6( +p—1+¢'+p—1+@—ly) )
The optimality of this regularity result has been shown already by Dobrowolski [19, Remark in
Section 2]. Expressed in A(Vh) this translates to A(Vh) € CL2(Q) with

loc
C+B=np)p-1)=n@).

Note that £+ 3 € (0,1) for p < 2 and 7(p) %, as p — oo. In particular, in general A(Vh) ¢ C*
for p < 2. By the same argument it follows that for p < 2 we have A(Vh) ¢ B; , and A(Vh) ¢ F5

for any s € (0,1) such that s — % > {4 B. Therefore, it is not possible to obtain (almost) linear
decay estimates of A(Vh) as in Theorem 2.2. Moreover, Theorem 4.1 below cannot hold in full
generality for p < 2, since it fails already for F' = 0.

The natural object to look at for 1 < p < 2 is Vu rather than A(Vu). This becomes more clear
by duality in the language of differential forms. Indeed, we can use the following nice duality trick
from Hamburger [21, Section 5]. Let us assume that h is p-harmonic and let us interpret it as a
O-form. Then the 1-form w := dh (which corresponds to Vh) satisfies

dA(w) =0, dw = 0.
Now, if we define the 1-form 7 by *7 := A(w) (using that we are in two space dimensions), then

SATY(T) =0, dr =0.

Since dr = 0, we find a 0-form z with 7 = dz. Due to A~1(Q) = |Q|p,72Q, we obtain that z is
p’-harmonic. In particular, h is p-harmonic if and only if its conjugate solution z is p’-harmonic.
Moreover, we have the relation *7 = A(w) and thus w = A~1(*7). This allows to transfer estimates
from A(w) to 7 and from A7 (x7) to w.

Proof of Theorem 2.3. If h is p-harmonic with p € (1,2), then its conjugate z is p’-harmonic
with p’ > 2. Hence, from Theorem 2.2 we obtain decay estimates for the oscillations of A=1(7).
Using w = A~ (1) = *A~Y(7) this directly implies decay estimates for w, resp. Vu. In particular,
this proves Theorem 2.3. O

2.7. Open problems. We have established in Theorem 2.2 an (almost) linear decay of the
oscillation of A(Vh). This is optimal in the sense that oscillations can never decay faster than
linear. However, the limiting case of linear decay unfortunately is excluded by our method of proof.
So we ask the following question:

Question 2.25. Is it possible to obtain linear decay of the A(Vh)-oscillations for p > 2, i.e., does
Theorem 2.2 also hold with f =17

Remark 2.26. Let us remark that due to the behavior of p-harmonic functions h in the plane a
linear decay of A(Vh)-oscillations is only possible for p > 2, see Subsection 2.6. In the case p < 2,
the corresponding question would be to obtain linear decay of Vh-oscillations, i.e., Theorem 2.3
with = 1.
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Parts of the proofs in this section and Section 3 are based on the decay of V(Vh)-oscillations.
However, the decay estimate in Lemma 2.22 is non-optimal in the sense that it provides no sharp
lower bound for the decay exponent v > 0. We have used the estimate of [1] in order to prove an
(almost) optimal decay of the A(Vh)-oscillations. The same method can be used to prove decay
estimates for V/(Vh) (in the plane for p > 2). With the exponent o = a(p) > 0 from Lemma 2.19
we obtain the following estimate:

Lemma 2.27. Let p > 2 and let h be a p-harmonic function in the plane. Then for every
B € (0,%P) there exists ¢ > 0 such that

(]é]g [V(Vh) — (V(Vh))es|? dx)é < 095(]{3 V(Th) — (VTR 2 dl,)é
for all 9 € (0,1].

Note that %P < 1 for all p > 2. Moreover, the quantity %? is decreasing in p and lim, o, 5 =
@ ~ 0.6861. It is already mentioned in [1] that it is possible to improve «(p) form Lemma 2.19
a tiny bit by using Young’s inequality in the proof. However, this improvement is not enough to
raise %% above 1 and the limit at p = oo stays the same. So the V-decay is still strongly sub-linear.
However, note that o > p%l for p > 2, which is the reason why we can still derive (almost) optimal
decay for A(Vh)-oscillations.

Nevertheless, the regularity studies in [2, 23] of p-harmonic functions in the plane indicate a
better regularity of V' (Vh), which would allow a linear decay of the V(Vh)-oscillations for all
1 < p < co. This is in contrast to the regularity of VA and A(Vh). In particular, Vh € C?! is only
possible for p < 2 and A(Vh) € C! is only possible for p > 2. However, it seems that V(Vh) € C*
for all p. We strongly believe that this is also the natural regularity for higher dimensions and
vectorial solutions. Therefore we raise the following conjecture:

Conjecture 2.28. Ford,n € N and 1 < p < oo let h: Q — R™ be p-harmonic on Q C R, Then
V(Vh) € CY() and we have a linear decay, i.e.,

(£ weom - wEmsfar) <co £ wn-wnafa)
for all balls B C Q and every 6 € (0, 1].

Note that V(Vh) € C! immediately implies that A(Vh) € C* for p > 2 and Vh € C! for p < 2.
In particular, for p > 2 it follows that Vh € CY#7 and therefore h € CP’ (in the sense of Holder
spaces). Thus the conjecture is stronger than the well known p’-conjecture, see [1]. In addition, an
almost linear decay of the V(Vh)-oscillations would simplify a few steps in Section 3 below.

3. OSCILLATION ESTIMATES

In this section we will derive decay estimates for oscillations of the flux A(Vu). These will be
crucial later in deriving Calderén-Zygmund type estimates for A(Vu) in the scale of Besov or
Triebel-Lizorkin spaces. The goal of this section is the proof of the following estimate.

Theorem 3.1. Let 2 < p < oo and Q C R2. For given F € L¥' (Q) let u € W'2(Q) be a (scalar)
weak solution to

(3.1) —div(A(Vu)) = —div F in Q.

Then for all 8 € (0,1) there exists Oy € (0,1) and ¢ = ¢(5,00) > 0 such that for all balls B C
there holds

1
'Y

’ —|—c<][ |F—<F>B|p'dx)p.
B

<) (£ 14070 - Ayl a )
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Remark 3.2. In the case of higher dimensions and vectorial solutions we get the same oscillation
decay estimate but with B restricted to 5 € (0, 8y), where Sy € (0,1) is some (unknown) small
number. The reason is the worse decay estimate for p-harmonic functions in this more general
situation, see Remark 2.4. In fact, our oscillation estimates hold exactly in the same range as the
decay estimate for p-harmonic functions.

Theorem 3.1 shows that the oscillation of A(Vu) decreases for some fixed(!) reduction of the
radius by a factor of . We can iterate the estimate to obtain an oscillation decay for arbitrary
reductions 6 € (0,1). However, to formulate this it is useful to introduce the following short
notations on oscillations.

Let B;(x) denote the ball of radius ¢ > 0 centered at z. Then for g € L¥ _(RY), w > 1, we define
its (zero order) oscillation by

oscug(o) = ( f o) = @l )

Note that in this definition it is possible to replace the mean by an infimum over all constants,
which gives rise to an equivalent expression, see Lemma 2.10.

gl=

Theorem 3.3. Let u, p, F, and B be as in Theorem 3.1. Then there exists ¢ > 0 such that for
all 6 € (0,1) and all balls By(z) C Q there holds

X

oscy A(Vu)(z,0t) < c¢0° osc,y A(Vu)(z,t) —|—c€ﬁ/ AP oscy F(x, \t)—~— -

Both theorems will be proven in Subsection 3.4.

3.1. Non-linear comparison. In the proof of our oscillation estimates, we will need to compare
the function u locally with the p-harmonic function h that solves

—div (A(Vh)) =0  in B,

2
(3.2) h=u on 0B.

The basic idea is to transfer the decay estimate of V(Vh) to V(Vu), resp. A(Vh) to A(Vu), b
using the following comparison result.

Lemma 3.4 (Non-linear comparison). Let h be the solution of (3.2). Then

][\v (V) — V(VI)P dx<][ Sracwuy (IF = (F)p]) da

Proof. We take take the difference of the equations for v and h and test it with u — h scaled
by |B|~". So for arbitrarily small § > 0 we obtain

/|V Vu) — V(Vh)[? dx</ (A(Vu) — A(Vh)) - (Vu — Vh)dzx
/|F FYs| |V — Vh|da
<5 [ elawu1F = (ol do+5 [ oV Vi) ds

Sa [ diawar(F = (Pshde+5 [ V(T) = V() do.

where we have used Lemma 2.7, as well as (¢[vy))* ~ <‘OI*A(VU)I' Now we absorb the last integral to
prove the claim. O

In the following we need an estimate of reverse Holder type from [6, Corollary 2.4] which is also
contained in the proof of [15, Corollary 3.5].
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Lemma 3.5 ([6, Corollary 2.4]). Let u solve (3.1). Then for all vectors Q we have

][|v (V) — V(Q)[? da
< et ( £ 14w - 4@ dx) e eluanIF - (Fasl do

Now the decay assertion for V(Vh) in Lemma 2.22 provides us with a preliminary decay estimate
for V(Vu). However note that the decay exponent is far from being optimal. Anyhow, we need
this decay estimate to control our final oscillation on a small subset.

Lemma 3.6. Let v > 0 be as in Lemma 2.22. Then there exists ¢ = ¢(y) > 0 such that we have
the following decay estimate:

F Vo0 = (ol do
0B
< 0927][ |A(Vu) — (A(Vu)>23|pl dz + c@fd][ |F — <F>23|pl dx.
2B 2B
Proof. Let h be the solution of (3.2). We estimate

Iy = ]éB WV (V) — (V(Vu))es|® dz

5][ [V(Vh) - (V(Vh))93|2dx+][ V(Vu) = V(Vh)[* da
0B 0B
and use the decay estimate for V(Vh), see Lemma 2.22, together with #27 < =% to conclude that

Iy < 0%][ [V(Vh) — (V(Vh))p|* dz + (rd]l |V (Vu) — V(Vh)| dz
B B

< 9%][ V (V) — (V(Vu)) ) dz + efd][ \V (V) — V(Vh)|? da.
B B
Now, Lemma 2.11 and Lemma 3.4, imply
2 — *
1o 0% £ V(o0 = V(i) de +07 Gy (P = (Pl do

For the first integral we can employ Lemma 3.5 with @ := (Vu)4 and Corollary 2.8 to obtain
][ V(Vu) — V (V) ) de
B
< eiaan( £, 1470~ (4Tl de) e f agIF - Flas o
S JAV0) = AVl dot P~ (Fraal da
2B 2B

< ][ |A(Vu) — (A(Vu))ap|” dao+ 6211 ][ |F — (F)ap|” da.
2B 2B

Similarly the second integral can be estimated by

£ GiaalF = (Fahde £ £ 1F = (ol do 5 £ 17— (Bl dr
B 2B

Hence, combining the last two bounds shows the claim. O

3.2. Degenerate case. Let us begin with the degenerate case. In particular, we assume that
(3.3) ][ V(Vu) — (V(Va) 2 de > epc ][ V (V)2 de.
B B

The parameter epg > 0 is fixed in this section. The specific value of epg will be determined later
by the non-degenerate case.
We are now prepared to prove the desired A-decay estimate.
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Proposition 3.7. Let § € (0,1). Then there exists a constant ¢ = ¢(8) > 0 such that for
every 6,epg € (0,1) we have the following decay estimate on balls B with (3.3):

1
Y

(]éB A(Vu) = (A(Tu))os]” dw) < 095< ]éB |A(V) — (A(Vu))op " dm) v

1
7

(r—1)2 P

+cepg ¢ TP DERD (]éB |F — (F)ap|” dx)

Proof. Let h be the solution of (3.2). Similar to the proof of Lemma 3.6 we estimate

Iy = ]éB |A(Vu) — (A(Va))op|? da

< L 1am —awmast” @+ [ 1a(v0) - Ao
0B 0B
where this time the decay estimate for A(Vh), see Proposition 2.15, implies
I, <ovF ][ |A(VR) — (A(VR)) 5 da+ 0~ ][ A(Va) — A(VR) da.
B B
Now we shall show that the second integral is bounded by

R= ][ |A(V) — AVR) da
< groHd ]l |A(Vu) — (A(Vu) " dx + eb? g-pPHd0-r) ]l |F — (F)p[" dx,
B B
because then the claim follows by replacing B by 2B in all occurring averages. To this end, we

employ a shift-change (Lemma 2.9 applied to P =0 and @ = Vu), which shows that for A € (0, 1]
(to be specified later) there holds

R< ][B S5 (1A(V) — A(Vh)|) da

SAL WP e+ 87 f ot (A(T0) — ATH) de

Here the first integral can be bounded by using the degeneracy condition (3.3), Lemmata 2.7 and
2.11, as well as Corollary 2.8 (using p > 2) which gives

][ WV (V)2 dz < egg][ WV (V) — (V(Va)) 5| da
B B
= 55&;][ V(Vu) =V ((Vu)yd) [ da

<Seph ]l |A(Vu) — (A(Vu))s|? da.

In addition, the other integral can be estimated by Lemma 2.7, non-linear comparison (Lemma 3.4)
and Corollary 2.8 again such that we obtain

]1 Gracwny (1A(Va) — A(VR)]) dz < ][ V(Vu) — V(TR de
B B

5][ Gacon|([F = (F)l) da

][ |F B|p dx.

R< 7][ |A(V) — (AVu)) s do + AH’][ F— (F) s da.
EDG B

Hence, we have shown that
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Since p'(1 — p) = —p choosing A := epg 7' +d now yields the claimed estimate on R and thus the
proof is complete. O

3.3. Non-degenerate case. Let us now turn to the non-degenerate case. In particular, we will
assume that u satisfies the following non-degeneracy condition on B

(3.4) ]{9 WV (V) — (V(Va)) g de < enc ]{3 WV (V) da

Unfortunately, we cannot proceed as in the degenerate case and compare v with a p-harmonic
function h. The reason is a technical one, namely that the shift-changes cannot be controlled by
means of oscillations.

However, the non-degeneracy condition ensures that V' (Vu) is in some sense close to the con-
stant (V(Vu)) . This implies that Vu is close to (Vu)%4. Hence, the system behaves approximately
like a linear one with constant coefficients. In particular, this argument works best on the set
where |Vu — (Vu)3| < |[(Vu)3|. The non-degeneracy condition however is only in the integral
sense, so there is a small set of points that fail this condition. It turns out that we can control
the critical terms on this set by the (non-optimal) decay estimates of Lemma 3.6. This is done in
Lemma 3.10 below. On the remaining “nice” set, we will estimate the A-oscillation by using an
approximation by a linear system with constant coefficients, see Lemma 3.12.

Before we get to Lemma 3.10, we need a few auxiliary results on averages. The subsequent two
lemmata follow the spirit of [6, Lemma 2.12].

Lemma 3.8. There exists a constant €y such that if u satisfies the non-degeneracy condition (3.4)
on B with epg < g9, then

(3.5) %maX{KVu)BL (Vu)sl} < [(Vu)p| <2 min {|(Vu) ], [(Vu) 5]},
and
(3.6) max {|(Vu)g — (Vu) 5|, [(Vu)3 — (Vu) |} < ¢v/Epa [(Vu) ).

Proof. Using (3.4) we estimate

][ IV (V) — (V (V) g dor < eDG][ WV (Va)|? da
B B

< 25‘]3(;][; |V(Vu) - <V(VU)>B‘2d$ + 2€D(;‘<V(VU)>B|2.

For epg < e < % we can absorb the first term on the right-hand side and obtain

2

(3.7 ][B [V (Vu) — (V(Vu)p|* dz < 4epc|(V(Vu))p|* = depc|V((Vu) )|

Now let Q € {(Vu)p, (Vu)4}. Then we can use Lemma 2.11 and (3.7) to derive
2

V((Vu)g) = V(@) = [(V(Vu)s — V(Q)
][ WV (V) - V(Q) de

<e ]{9 WV (V) — (V(Va)) 5| da

(3.8) < cepa [V ((Vu)§)I”

and hence
(1 —cepd? V((Va)§)” < [VQI < (L+eepa [V (V)T
Now we choose £y > epg small enough and use that [V (Q)| = |Q|p/2 to conclude
sIVWE <1QI <2[(Vu)sl, Q€ {(Vu)s, (Vu)5},
which shows (3.5).
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It remains to prove (3.6). To this end, let P := (Vu)%. Since p > 2, it then follows from
Lemma 2.7 and (3.8) that

[PP72P = QF < (IP|+1Q)"* |P = Q" < cenc [V(P)[* = cenc |PI",
ie.,
|P — Q| < cvepe | P
which completes the proof. O
If epg is small enough, our non-degeneracy condition passes over from B to some sub-balls:

Lemma 3.9. For all 7 € (0,1) there exists e = (7) > 0 with the following property: If u satisfies
the non-degeneracy condition (3.4) on B with some epg < €, then u also satisfies (3.4) on 7B
with epg replaced by 16 7 %epa and we have

3 [{(V(Vu) sl < (V(Vu))r5| < 2[(V(Vu) 5],

3.9
(3:9) LUV < [(Vu)Ys| < 2[(Vu) 5.

Proof. Let us show (3.9) first. For this purpose we use (3.4) on B to estimate
V()5 — (V(Vu)) | do < ][ IV (Vu) — (V(Vu)) s da

*d][ WV (Vu) — (V(Vu))s|* dx

<7 %epc [(V(Vu)) sl

SN

Now fix § € ( 1) small enough such that (1-§)» > 1 and (1—1—6)% < 2. Then, for smalle > epg > 0,

we have 7~ %pg < §2 and therefore
(V(Vu)rp — (V(V)g| < O|(V(Vu))sl,
ie.,

(1=08)(V(Vu))s| < [(V(Vu))rp| < (1+0) (V(Vu)) 5.

ya
2

Thus, our choice of § and the fact that [(V(Vu))g| = [(Vu) Y|
Further, we may estimate

proves (3.9).

/ V(W) = (V(Va)ra o < / V(W) = (V(Vu)pf* da
T—d]{g V (V) — (V(Va)) 5] da.

We can additionally assume that ¢ is so small that (3.7) from the proof of Lemma 3.8 holds true.
Together with the first part of (3.9) this yields

][B IV (Vi) — (V(V))rs)® de < 47~ epg |(V(Va) 52
<167 %epg [(V(Vu))rs|
<167 %epq ][B V' (Vu)|? da
which completes the proof. (]

The following lemma is an adaptation of [6, Lemma 2.19].
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Lemma 3.10. Let 0,7 € (0,%). Then there exists ¢ = £(o,7) > 0 such that if u satisfies the
non-degeneracy condition (3.4) on B with epg < €, then

]{3 |A(Vu) = (A(VW)BI” X{|vue(vuya|zol(vua)y T

< ca—%%( ][ |A(Va) — (A(Vu))op|? do + 7427 ][ |F — (F)op]? d;v)
2B 2B
with v from Lemma 2.22.

Proof. Let o,7 € (0, %) Then it is possible to cover B by a locally finite set of balls 7B}, where
the B; are translates of B with centers within B. In particular, B C {J;(7B;) C 2B and B; C 2B.
We define

I = ][ |A(V) — (A(V) 5" v, do
’I’B]‘
with E, == {z | |[Vu — (Vu)3| > o|(Vu)4|}. Then
7B;
I:= ]{3 |A(Vu) — (A(Vu)) " X{|Vu—(Vu)A|>o|(Vu) 4} 4T < Z | |B||

If ¢ = () is small enough, then according to Lemma 3.9 u also satisfies the non-degeneracy

condition (3.4) w.r.t. the ball 7B;. Now, Lemma 3.8 for B and 7B; and Lemma 3.9 imply that
(3.10) (Vu)al <2[(Vu)p| < 4|(Vu))p, | < 8[(Vu)rp |,
[(Vu)7p, | < 2[(Vu)ip | < 4(Vu)p| < 8[(Vu)zl.

Therefore, on the set 75; we can estimate
Vu— (Vu)i| xp, < (IVu—(Vu)ip, |+ [(Vu)g] + (Vu)7p |) x5,
(3.11) < (IVu— (Vu)rp, | +9(Vu)5) x5,
< coVu - (Va)is | xe,

since o < 1. Moreover, we can employ Lemma 2.7 (with P := Vu and @ := (Vu)4 and p > 2) to
obtain

’

AV ~ (ATl v, < (((F01+ 9u - Tu3)" 9u- T3] xe,

) WA U — (VA 2—p’
§c|V(Vu)*V(<Vu>g)| <|<V >|BV|;—|V<Vu);§|V >B|) XE,

< co? 2V (V) — V((Vuyd) [ Xk, -

Applying Lemma 2.7 once more, together with (3.10), (3.11) and the fact that p’ —2 —p > —2p
this yields

[A(Vu) — (A(Vu) 5" x5, < co? 2@ gua (IVu— (Vu)B)) xz,
< co?' 2 PlVuyA, \(CU HVu— (Vu) g |) X
<o o/ guya, (|VU —(Vu)?g,|) x5,

2

< o |V (Vu) - V((Vu)2y )|

on every 7Bj; such that

[<co2 Z 'T; i V(Vu) — V((Vu) iy )| da.
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For these local integrals it follows from Lemma 3.6 (applied for 3B;), |B;| = |B|, and B; C 2B
that

][ V (V) — (V(Vu)),p|* do
B

J

c(2r)¥ ]{3 |A(Vu) — (A(Vu)) g, P da + ¢ (27) ][ |F — (F)p,|” da.

J J

< 0727]1 |A(Vu) — (A(Vu)>23|p/ dz + crid][ |F — <F>23|pl dx.
2B 2B

This together with the previous estimate and the covering properties of the 7B; proves

—2p 7B ) — w P dr —d _ P dr
rs o SRR (e 140 - Pl do =t f 1P (aal” i)

< co~ P2 <][ |A(Vu) — (A(Vw))opl? do+ 7742 ][ |F — (F)op]” dx>7
2B 2B

as claimed. O

Sometimes it is useful to apply Lemma 3.10 with a different kind of indicator set, namely with
the A-mean value (Vu)4 replaces by the standard mean value (Vu)p on B. The following lemma
shows that the two cases are the same up to a possible change of the constant o.

Lemma 3.11. For all 0 > 0 there exists € = (o) > 0 such that if u satisfies the non-degeneracy
condition (3.4) on B with epg < &, then there holds

{o|[Vu— (Vuyp| > o|(Vu)al} € {2 IVu— (Vu)3| > Z|(Vu)l}.

Proof. For each x with |Vu(z) — (Vu)p| > o[(Vu)p| and small enough ¢ we estimate with
Lemma 3.8

Vu(z) — (Vu) i > [Vu(z) — (V)| — (V) —
> o |(Vu) | — ¢ v/Ena [(Vu) ¥
> § (V)| — e ve [(Vu)j).

(Vu) 5|

So for c\/e < § we get
ag
V(@) = (Vuyg| > < [(Vu)3]
which proves the claim. O

In order to proceed towards the desired linear comparison result, let z denote the solution of
the following linear system with constant coefficients:
—div (DA)((Vu)p)Vz) =0  in B,
z=u on 0B.

We know from linear theory that there exists some constant ¢ > 0 such that for any 6 € (0,1) we
have

(3.13) sup [Va(z) = Va(@')| < 09][ V2 — (V2) 5] dy.
z,x'€60B B

(3.12)

For vectors P, @ € R? let us define
H(P,Q) = A(P) — AQ) — (DA)(Q) (P - Q).
Then we can use our original system (1.1),
—div (A(Vu)) = —div F,
to conclude
(3.14) —div (DA)(Vu)p)V(u - 2)) = div (H(Vu, (Vu)3)) — div(F — (F)p).
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In particular, the function w := u — z satisfies
—div (DA)((Vu)3)Vw) = div (H(Vu, (Vu)g)) — div(F — (F)g)  in B,
w=20 on 0B.

It follows from Lemma 2.7 for P := Q + t£ with t — 0 and arbitrarily fixed @, ¢ € R? that the
constant matrix (DA)(Q) satisfies

(3.15) c|QI"?kI” < (PA)Q)€) -6 < ClRI el
As in [17] and [6] we get the following comparison estimate.
Lemma 3.12 (Linear Comparison). Let z be the solution of (3.12), then
(V) AP ][ \Vu — Vel do < c][ |H(Vu, (Vu) i dstrc][ IF — (F) gl da.
Proof. If w := u — z, then it is the solution to a linear system of the form
—div(BVw) = —divG in B,
w=0 on 0B,

where we put B := (DA)((Vu)4) and G := —H(Vu, (Vu)3) + (F — (F)g). Due to (3.15) with
Q = (Vu)4, we have the ellipticity condition

c|(Vu) PPl < B < OV AT ER, € eR2

Therefore we can apply the classical Lp/—regularity result for systems with constant coefficients, see
[20, Lemma 2], to conclude

W vaLP SCHG”LD/(B)‘
Thus, the definitions of w and G prove the claim. O
In order to estimate the H-term in Lemma 3.12 we need the following Lemma.
Lemma 3.13. If p > 2, then we have

H(P,Q) < c|A(P) - A@Q)| Y

QrP-a
for all P,Q € R2.

Proof. We have to distinguish two cases.
Case |P — Q| > %|Q|: We can apply Lemma 2.7 for p > 2 to conclude

|H(P,Q)| < |A(P) — A(Q)| + |(DA)Q)| [P - Q|
<JA(P) = A@Q)] +¢c|QI"*|P - Q|
< |A(P) = A@Q)| +c(1Q| + [P - Q))P~*|P - Q|
< c|A(P) - A(Q)

< c|A(P) — A@Q)| T =4

Q+P-ar
Case |P — Q| < 3|Q|: Using |[(D?A)(R)| < ¢|R[P~2, we obtain with Taylor’s formula
1
Pl =|[ (00@+P-Q) - (D@) (P -Q)
1 1
D?A)(Q — st(P — dsdt|P — Q|*
< [+ iwran@-sup-qlasaip-q)

1 1
_ _ p—3 _ 2
gc/o/ow st(P— Q)" dsdt |P — Q.
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Since |P — Q| < 1|Q|, we have $|Q| < |Q — st(P — Q)| < |Q| +|P — Q| < 2|Q| for all s, € (0,1).
Thus, Lemma 2.7 yields
P —Q

_ P=31p 2 A _A L
HP.Q)| <c(1QI+[P Q)" "IP - Q" < c|A(P) — A(Q)| Ta] S e]
and the proof is complete. O

We are now prepared to prove the A-decay in the non-degenerate case.

Proposition 3.14. Let 0 € (0,1). Then there exist ¢ = (8) > 0 and cg > 0 such that if u satisfies
the non-degeneracy condition (3.4) on B with epg < €, then

<]£B |A(Vu) — <A(Vu)>93‘p' dgc> o

<o <]£B A(Va) — (A(V0))an|” dm) 7, ce(]éB F = (Fyppl” dm)

Proof. According to Lemma 2.10 we have

- ]éB |A(V) — (A(V))os]” da

1
o7

< ]éB |A(Vu) = (A(Vu)oBl” X{(1Vu—(Vuos|>o|(Vuyes|} 42

+ ]{)B |A(Vu) — A((Vw)oB)|" X{|Vu—(Vuyen| <ol (Vuos|} AT
=: IT + III.

If epg is sufficiently small (depending on 6), it follows from Lemma 3.9 that u also satisfies the
non-degeneracy condition (3.4) on #B. Therefore, we get by Lemmata 3.11, 3.10, and 2.10 for
any 0 < 7 < i

_ v’ o
Im< ]éB |A(VU) <A(VU)>93| X{|Vu—(Vu>g‘B|2§|(Vu)g‘B\} dx

Soer(f 1A - sl a7 P (Fasl” o)
20B

20B
< 0—2177279—01(][ |A(Vu) — <A(vu)>23|p' dx + T—Hv][ |F — <F>QB\P' dx).
2B 2B

Later we will take 7 = 7(0, 0) small such that the factor in front of the A-oscillation on 2B is small.
Of course, the price will be a large factor in front of the F-oscillation.
Let us now estimate III. We apply Lemma 2.7 and use that ¢ < 1 and p > 2 to obtain

’

p
I S]éB[(IWWBI + [Vu—(Vuop )2 Vu— (Vo] X(vu- (Vuusi<olvumnd

S1Tulopl" 7 {190 (Tuap” de
0B

The latter integral can be estimated further in terms of the solution z of the linearized equation (3.12).
Indeed, from the linear decay (3.13) of solutions to linear systems and 87 < 1 < #~% it follows

][ YV — (Vayopl” dz < ][ V2 — (Va)onl do +][ V- V2 do
OB 0B OB

< sup |Vz(z) — Vz(ac’)|p/ +][ |[Vu — Vz|p/ dx
z,x'€0B 0B

hS 0”/][ [Vz— (Vz>B|pl dx—l—H_d][ |[Vu — Vz|p/ dz
B B

<o ][ [Vu — <Vu>,3|p/ dx + Ofd][ [Vu — Vz|p/ dz.
B B
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In addition, Lemma 3.9 and Lemma 3.8 imply
[(Vu)on| =~ (V) 5| = (V).
Since p > 2 we can use this estimate to conclude that
1M1 < 67 (V)| 72" ]l IV — (V) g7 da + 0~ |(Vuyd| P2 ][ Vu— V2| de
=: III; + Is. "’ ’
Now we apply Lemmata 2.10 and 2.7 with p > 2 to obtain the following bound on III;:
1, < 67 |(Vayd|® 2 ]i Vu— (V) Al da
S0 f A0~ AT do
(3.16) _ o ]{9 |A(V) — (A(Tu)) s da.

Next, for IIls we use the linear comparison of Lemma 3.12 and the estimate for H from
Lemma 3.13 to deduce

I, < efdc][ |H(Vu, <vu>g)\”' dz + efd][ IF — (F)p| dv
B B

[Vu — (Vu)j]
Vu)gl + [Vu — (Vu

o f 1w - aqv ) (| :

=: I, + 1117,

' ,
>A|) da:+9_d][ |F — (F)p|" dx
B B

where for 0,7 < 1
1) < o= 2Pr=dg=d ][ |F — (F)op|? da.
2B

Note that on the set {z||Vu — (Vu)3| < o|(Vu)4|} the fraction in the integral of ITI3 is smaller
than o, while on its complement it is bounded by one. Hence,

I < 9_d]{9 |A(Vu) = (AVW) BI” X(|vue(Vay 4 30| (vuy 4|} 42
+o? 9_d]{3 [A(Vu) = (AVW)) BI” X{vu-(vuya|<ol(vuyaly 42,

where we have also used (A(Vu))p = A((Vu)4). Clearly, the second integral is small for small o > 0.
Moreover, the first one can be estimated further by Lemma 3.10 provided that e = (o, 7) > epg
is small enough. Overall, in combination with (3.16) we arrive at

I0T <TI0 + 1004+ 1118

<o ]{3 A(V) — (A(V) 5l de

+o P24 (][ |A(Vu) — (A(Vu)>23|pl dr + 7742 ][
2B

|F — (F)op]" dx)
2B

+o? g ][ IA(Va) — (A(V) 5] da.
B
Recall that also

][ |A(Vu) — (A(Vu)) sl de < c ][ |A(Vu) — (A(Va))ap|? de.
B 2B
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Thus, combing the estimates for IT and III we obtain our final estimate

1< (91" o2 4 ap’(rd) ]é A - (A(V))op|” dz

+ 072p77d97d][ |F — <F>23|p/ dx.
2B

Now, we choose the parameters in the following order: Given 6 € (0, 1), we first choose o = o(6) > 0
small enough such that o?' 9=¢ < 67", Second, we choose 7 = 7(f,0,7) = 7(#) > 0 small such
that also o~ 2P7279~4 < @P'. Moreover, for the validity of the above estimates (applicability of

Lemma 3.10) we have to choose € = £(0,7) = €(6) > 0 small. Taking the p’-root then proves our
desired A-decay. 0

3.4. Proof of Theorems 3.1 and 3.3. We will now combine the estimates for the degenerate
and the non-degenerate case to prove the main results of this section, namely Theorems 3.1 and 3.3.

Proof of Theorem 3.1. Let 8 € (0,1). Define B := # such that § < 3 < 1. We will combine
Propositions 3.7 (with 82) and 3.14 to prove our claim. To this end, we first choose 6 € (0, 1) so
small such that 6y := %9 satisfies ¢6%2 4+ ¢ < 963, where ¢6?2 is from Proposition 3.7 and ¢ from
Proposition 3.14. In particular this determines € = £(#) in Proposition 3.14.

If u satisfies the non-degeneracy condition (3.4) on %B , then the claim follows by Proposition 3.14.

If, however, (3.4) is not satisfied on %B , then we can apply Proposition 3.7 to deduce our claim. [J

Proof of Theorem 3.3. 1t follows by repeated use of Theorem 3.1 that for our fixed 6y and all k € N
there holds

k—1
(3.17)  osey A(Vu)(w, 85t) < 0% oscy A(Vu)(z,t) + ¢ S 082 osc, F(a, 0]1).

j=0
Now, let # € (0,1). Then we find k € Ny such that 5™ < 6 < 5. Moreover, note that for
general G € LP', any \ € [0o, 1], and s > 0 we have

(3.18) oscy G(,008) S oscy Gz, As) S oscy G(z, 5)

with constants only depending on the fixed 6y. Thus, the claim follows from (3.17) in a standard
way by changing the discrete sum by an integral using (3.18). This step also introduces the constant
in front of 65. O

3.5. Consequences and remarks. In this section we present a few consequences of Theorem 3.1.
Let us begin with how our estimates improve the results in [6], where pointwise regularity estimates
have been proven for the system version of (1.1) with 1 < p < co and © C R%. As an important
intermediate step they prove an assertion very similar to our Theorem 3.1. For the case p > 2 this
result reads as follows:

Proposition 3.15 ([6, Proposition 2.1]). For Q C R? and p > 2 let v denote the best possible
exponent in Lemma 2.22. If u solves (1.1), then for B € (0,7) there exists 6y € (0,1) and cg >0
such that'

(]éOB |A(Vu) — (A(V))o, 5" dx> L

<o) (f 14w awal @) oo ( f 17 ar )

In contrast to this, our Theorem 3.1 improves the condition on 3 from S5 € (0,v) to 5 € (0,1).
However, our result is restricted to the scalar problem in the plane.

Note that the best value of v > 0 is not known for systems or higher dimensions. Even for the
scalar case in the plane it remains open whether the assertion extends to the limiting case 5 = 1.

11t is stated in [6, Proposition 2.1] that 3 € (0, min{l,'y%}), but this is a typo. It should be 8 € (0, min {l,fy%})
with p = min {p, 2}.
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See, in particular, the discussion in Subsection 2.7. Therefore, it was not possible for us to directly
apply Proposition 3.15 but rather make use of the improved A-decay of Theorem 2.2.

Let us remark that all the results of Subsection 3 are only based on the A-decay of Theorem 2.2.
In particular, if the p-harmonic system (2.1) is proven to satisfy an A-decay with power (3, then
Theorem 3.1 remains valid for all (!) smaller exponents. Hence, all the consequences below will
remain valid. Especially all proofs of Subsection 3 are valid for any dimension as well as for systems.

At this point it is also worth to mention that for p > 2 a V-decay with exponent ~ directly
implies an A-decay for any exponent 3 € (0,7). This was proven in [15, Remark 5.6]. Hence, our
method is more flexible, since we only need A-decay.

Let us now present some results which improve Theorem 1.3 and Corollary 5.2 of [6]. Particularly,
we extend the range of admissible 5’s to 8 € (0, 1).

Corollary 3.16 (General oscillation estimate). Let Q C R? and p > 2. Assume that u:  — R
satisfies (1.1). If for R >0, some 3 € (0,1), and w: (0, R) — (0,00) the function v+ w(r)r=F is
almost decreasing® in (0, R), then for any ball Br with 2Br C §) there holds

MEL(AVO)@) < e MERP) o) + 0 s ( / AT = (AT wan, dx) "

Here for any ¢ > 1 the localized fractional sharp maximal operator M h rof fe LL (R?) is
defined pointwise by

MEG(f)(@) = sup 1( ]{3 ‘- <f>BT|qdy>;

B>z w(r)
r<R

Corollary 3.17. For Q C R? and p > 2 let u: Q — R satisfy (1.1). If s € (0,1) and 2B C Q,
then

.
7

AVl < en(Fleom + 1AV = (AT )as] ds) ).

The proofs of these results are only based on Proposition 3.15, resp. [6, Proposition 2.1]. Our
improved version in Theorem 3.1 immediately implies the claims.
Note that Corollary 3.17 is also covered by Theorem 4.1 below since C* = B,

4. REGULARITY TRANSFER - NONLINEAR CALDERON-ZYGMUND ESTIMATES

In this section we show that Sobolev regularity up to order one transfers from the right-hand side
F to the flux A(Vu). We present this result in more general scales of Besov and Triebel-Lizorkin
spaces in Subsection 4.1. At first, in Theorem 4.1 it is shown that in terms of quasi-semi norms we
have

|A(Vu)|x(p) < C|F|xp) + lower order terms of A(Vu),

where X stands for either B} , or Fy . Afterwards, in Subsection 4.2, we study how this new

regularity for A(Vu) translates into regularity statements for Vu and V(Vu).

4.1. Regularity transfer from F' to A(Vu). For a ball B let us denote by B} ,(B) and F;,  (B),
the Besov space, resp. Triebel-Lizorkin space, of functions on B with differentiability s > 0,
integrability 0 < ¢ < 0o, and fine index 0 < ¢ < oo (with ¢ < oo for the F-scale). We use ||-|

B; ,(B)

to denote the (quasi-) norm and |- B: . (B) for the (quasi-) semi norm describing the part of the

s-order derivatives. Likewise we do for the F-scale. The exact definitions are introduced below. As
usual, we let ()4 := max{0,z} for x € R. Then our main result is the following local regularity
transfer:

2That is, we assume that wr)r=P < cw(p)o P forall0 <r < o< R.



26 ANNA KH. BALCI*, LARS DIENING*, AND MARKUS WEIMAR"#

Theorem 4.1. Given 2 < p < oo, some domain Q C R?, and F € LV (Q) let u € WHP(Q) be a
(scalar) weak solution to

—div(A(Vu)) = —div F in Q.
Further, let s > 0 and p,q € (0,00] be such that

1 1
(4.1) d<—/> <s <1,
o V),
i.e., By (B) == LP (B). Then for any ball B with 2B C  there holds
(4.2) |A(V’U’)|BZ‘Q(B) S |F|Bz‘q(2B) + (]éB |A(Vu) = (A(Vu))25[° dm)
If additionally o < co and
1 1
(4.3) d( — /> <s <1,
g 1),
then the same estimate (4.2) holds true when B;,  is replaced by F .

Remark 4.2. Our result also generalizes to higher dimensions and vectorial solutions. However,
in this setting the differentiability is restricted to s € (0, Bp), where By < 1 is some unknown small
number. The reason behind this is the worse decay estimate for p-harmonic functions in this general
situation. In fact, our reqularity transfer holds exactly for the same range as the decay estimates.
See the also the Remarks 2.4 and 3.2 for more details.

Let us introduce the norms used to describe our spaces Bj ,(B) and F,  (B), respectively. In
order to have the constants in (4.2) independent of the chosen ball B = Bg, we are using norms
that are invariant with respect to the scaling g — gr := g(-/R). For a ball B we introduce the
scaling invariant L2(B) (quasi-) norm by

1
. <][|f|gdx) for 0< o< oo,
Ll emy = B
190l Lo () if o=o0.

Moreover, we need a localized version of the oscillations from Section 3. For every g € L*(B) with
1 < w < 0o we define its localized oscillation by

oscB g, 1) = < fo - <g>B,,<xmB|wdy>
B (z)NB

Using these ingredients there holds the following characterization of B, ,(B) and F;,  (B), resp.,
which for simplicity we could take here also as a definition.

gl

Lemma 4.3 (Characterization by oscillations). Let B C R? be a ball with radius R. Further let
0<0,q< o0, and s> 0, as well as 1 < w < oo, and assume that

1 1
d < — > < s <1,
o w/),
i.e., By (B) == LY(B), resp. F, ,(B) —— L"(B).

(a) Then there holds
B; ,(B) = {g € L™ev}(B) | g

B: (B) < oo},

with ||g||Bqu(B) = ‘HgH‘LQ(B) + |g|BZ)q(B); where

1
el " lloscwy 9(+ Ol Loz \ it \ *
\9|B3,q(3) T 0 & t

with the usual modification for q = oco.
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(b) Additionally, assume o < 0o and
1 1
d ( - ) <s
g w)/,
Then there holds

F; (B) = {g € L™} (B) |||

Fs (B) < oo},

with ||g]| Fs (B) where

Fs (B) ‘= gl ey + 19

1

/R osch g(- 1)\ ?dt |
o ts t

Proof. For scalar functions this characterization is a special case of Triebel [26, Theorem 2.2.2 and
(2.22)] for bounded C*° domains. Our scaling invariant version can be obtained by applying the
result of Triebel to the unit ball B1(0) and then scale by gr(x) := g(z/R) and translate. The
extension for vector-valued functions is straightforward. O

|9|ngq(B) =R’

Le(B)

(modification for ¢ = cc).

Note that the stated (quasi-) semi norm implicitly depends on the parameter w. This however
only gives rise to equivalent (quasi-) norms in the same space. Moreover, let us recall that the
Besov and Triebel-Lizorkin scales of smoothness s > 0 include (among others) the more familiar
Hélder-Zygmund spaces C* = Bg, ,, Sobolev-Slobodeckij spaces W*¢ = B , = F; , (with
1 <o < oo and s ¢ N), and Bessel-potential spaces H*¢ = F; , (with 1 < ¢ < 00). For details we
refer to [25].

Let us now prove our main result of this Section 4.

Proof of Theorem 4.1. For simplicity of presentation we first prove the result in the situation of
Banach spaces. That is, for now we assume p,q > 1. The modifications needed for the quasi-
Banach case, where the used quasi-triangle inequalities produce additional constants, are explained
afterwards.

Let us choose 5 € (s,1). Then according to Theorem 3.1 we find 6y < 1 and some constant cg
such that the decay estimate

(4.4) oscy A(Vu)(z,0ot) < 95 oscy A(Vu)(z,t) + cgoscy Fx,t)

holds for all x € B and ¢ > 0 such that B(x) C Q.
Now, assume that ¢ < oo. We start with the representation from Lemma 4.3 (using w = p’)

oo [ (Mosel AT gy \ T
BZ,q(B)NR /o< 15 >t :

For every © € B and ¢t € (0,R), we have |By(x) N B| = |B(z)| and therefore we may write
oscf, A(Vu)(-,t) S oscpr A(Vu)(+,t). This implies

R/ losen AV O o\t ) *
|A<Vu>|Bg,q<B)5Ré< / ( — : )) -

60R AV 4 ,\ 9
SRS</ <|||OSCp ( :;)( 1T (B)) cit)
0

R oscy A(Vu)(-, )|l 7. a i
+RS</ <||| y AT >||L(B>) dt)
00R t t

(4.5) = T+1L

|A(Vu)
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Now, rescaling of the integral and our decay estimate (4.4) imply

[— RS /R (HOSCP’ A(Vu)(-,QOtHHLQ(B))th “
0 (90t>8 t
R /|[loscy A(Vu) (-, t)]|l ;. a .
Seﬁﬁr</ C| Al ;()MLBU(?>
0

1
B (lllosey EC Ol pegm) \dt | *
—s s UllLe(n)
+Cﬁ00 / < 15 ) ? .
0

Since Ggfs < 1 we can absorb the fOGOR - dt-part of the first integral into I to obtain

R oscy AV (0| q i R rllloscy F( )|l 0 1 q
mm‘/<”p <}>h@0ﬁ +m‘/<np<mevﬁ
bort t t o t t
R oscy F'(-, )| ;. q v
ﬂHm</C|p(jhwvﬁ>.
0 t t

For 2 € B and t € (0, R) we have osc, F(z,t) = osc2? F(z,t). Thus,

1
R /|losc2B F(-, 1)l . AN
I§II+RS</ ( P L (23)> d? =11+ |Flg, op
0 2,9

-

tS
Combining this with (4.5) we obtain
(4.6) |A(Vu) B: . (B) < |F|Bqu(2B) + 1L

Moreover, for x € B and t € (0yR, R) we have Bi(x) C 2B C Q and |B:(z)| ~ |2B| such that
(using Lemma 2.10)

1
I'%

(4.7) oscy A(Vu)(z,t) S <]£ |A(Vu) — <A(Vu)>23|p’ dy)

Hence,

B

4
7

s RS(/:R <||1||ti9(3)>q(f> % (][23 |A(Vu) — (A(Vu))ap]” dy) ’

1
7

5(@Awm<mwmwwﬁp

which together with (4.6) proves the claim for the Besov scale with ¢ < co. The proof for ¢ = oo
follows by straightforward modifications. Finally, also the statement for the Triebel-Lizorkin scale
is shown completely analogously with |[-[|| .5, and IE % changing places.

So far we have shown our claim in the case of Banach spaces, i.e., if 9,q > 1. Let us now
explain the changes for the general quasi-Banach regime 0 < min{p, ¢} < 1. In this case additional
constants might appear in the application of the (quasi-) triangle inequalities for the (quasi-) norms
I[I/ll, and (I \q%)%. Hence, 9578 has to be replaced by cwﬁg*s. Thus, our proof still works if 6

is so small that cg7q9§ % < 1. Unfortunately, this is not guaranteed by Theorem 3.1. However, it
immediately follows from Theorem 3.3 with the help of (3.18) that for every fixed 6; € (0,1) we
have

(4.8) oscy A(Vu)(x, 01t) < ¢0? oscy A(Vu)(z,t) + ca9, 05¢y Fla,t).
So, overall we obtain the factor cc&q@f_s instead of Hg_s. For small #; we can still absorb the

terms as in the Banach case. The price to pay is a larger factor in front of the F' terms. Anyhow,
this proves the general case. O
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4.2. Transfer to Vu and V(Vu). In this section we show how to transfer the regularity statements
for A(Vu) to Vu and V(Vu). To this end, for fixed a > 0 let us define a transformation T, of
arbitrary vectors or matrices Q by

QT (Q) = QI |Q|

Then under composition {T, |« > 0} forms a group (with identity 7} and inverse T, ! = T,
a > 0). In particular, for a;, 8 > 0 there holds T,,3(Q) = To(T3(Q)) and hence

(4.9) Vu =Tz (V(Vu)) =T 1 (A(Vu)), aswellas V(Vu) = T%/ (A(Vu)).

p
2 1
p’

In our situation (p > 2), we have L,

fundamental importance to us.

% € (0,1]. Therefore, the subsequent proposition is of

Proposition 4.4. Let B C R? denote some ball and assume o € (0,1].
(a) If 0 < r < 00, then we have

1T (Gl prramy = 1GlI7- ()
(b) If s, o, q, and w satisfy the conditions of Lemma 4.3, then

Ta(@ gy, . ) SIGI

Moreover, the same is true when the B spaces are replaced by F spaces.

B; 4(B)

We note in passing that Proposition 4.4(a) also holds for the respective scaling invariant norms.
Thus, Proposition 4.4(b) can be used to show that G € Bj ,(B) implies To(G) € By, q/a(B) and
likewise for the F-case. In fact, also the stated bounds remain true if the (quasi-) semi norms
are replaced by the corresponding full (quasi-) norms. A similar statement for the scalar case is
contained in [25, Section 5.4]. However, the vectorial setting is different. Therefore, below we will
present a general but quite simple proof based on the representation in Lemma 4.3. Before we get
to this proof, we need an auxiliary lemma on oscillations.

Lemma 4.5. Let a € (0,1] and 1 < w < oco. Then for all balls B and G € L*(B), there holds

(- monra)’ < (fo- @)’

Proof. Recall that T, (Q) = |Q|” | . Thus T,(Q) = A(Q) if we redefine our exponent p just for
this proof (1) asp:=a+1¢€(1,2]. Then it follows from Lemma 2.7 (with this p) that for all P,Q

T (P) = To(Q)] = [A(P) — A(Q)]

~ ¢lq(IP=Ql)
~(QI+|P-@)*'P-Q
(4.10) <|P-Q|~.

Using Lemma 2.10 and the bijectivity of T,,, and (4.10) we estimate

({170 - @@ ac) ’~mf( Ete o|“’dx);
St (f e - o )
culfo-cms)
(oo

where the infimum is taken over all constants G, resp. Hp. O

gl
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Remark 4.6. Note that in Lemma 4.5 it is possible to replace B by B N Bi(x) for each x € B
and all t € (0, R], where R denotes the radius of B.

We are now prepared to prove Proposition 4.4.

Proof of Proposition 4.4. The formula |To(G)|r/a(p) = HGH(ET(B) is obvious for all r € (0, c0].
So, let us now show part (b), i.e., |Ta(G)\Ba/S o (B) < |Glgs (p)- For this purpose, we will use

the characterization of Lemma 4.3. It follows from Lemma 4.5 and Remark 4.6 that
(4.11) oscg/a(Ta(G))(x,t) < (oscg G(x,t))a.

Moreover, s, o, q, w replaced by as, o/, q¢/a, w/a also satisfy the conditions of Lemma 4.3. Thus,
we can calculate

(GQ)(, t)ng/a(B)

qa
o dt

R |||oscf/a T
|TO‘(G)‘BZ/SQ,(1/@(B) =R /0 < tos
OSCE G('ﬂt))am[,g/a(g)

)4)

t

tOlS

sm( [ <|||(
. RS( [ <|||osc5 Gl

)

o
Bs (B)*

it

%@5
t

t

This proves the Bj, -estimate (with the obvious modifications for ¢ = oc). The F; -case is shown

analogously.

O

We can now combine Theorem 4.1 and Proposition 4.4 with the representations (4.9) to conclude

new regularity results for Vu and V(Vu).

Corollary 4.7. Under the assumptions of Theorem /.1 there holds

2

1 o
HVU||ig<p—1>(B) = ||V(VU)HL29/p’(3)

and

2
SIV(Vu)|” .
B,2 ,
PP

S [A(Vu)lg, ()

|VaulP~ L

p—1
Be(pfl)yq(Pfl)

(B) (B)

\‘-Q

S Flog, e+ 1470 = (AT )asl” o)

= [[ACVW) | L)

1
I'Y

Under the same additional assumptions as in Theorem 4.1 the latter estimates remain true in the

scale of Triebel-Lizorkin spaces.

Remark 4.8. Let us compare Corollary 4.7 to the results from [8].

s€(0,1), and 1 < ¢ < ;2% that locally

p's

implies

I

S
F e B27q )

)

V(Vu) € B2, .

They prove forp>2,d > 2,

P
Our result applied to the same situation (o = 2 in dimension d = 2) yields that

s

IS

FeB;j, implies V(Vu) € B

‘P I\J‘
R

7

P

Ll

In particular, the integrability of V(Vu) is increased from 2 to
the fine index q.

P

2g *

and we need no restrictions on
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Remark 4.9. Let us compare our results also to the findings in [10]. They have studied the

Besov reqularity of u measured in the LP adaptivity scale, i.e., those BZ _ with 0 — ¢ = —4

For p > 2, Lipschitz domains in d = 2, and f := —divF € L they show that globally u ETB;T fcfr
all o € (0,p"). However, for f € L with o € (2p,0) they obtain the condition o < 1+ 17_249. So
their upper bound for o depends on o. The reason for this is that the lower integrability of [ induces
a smaller exponent oy = 1;_2{Q of local Hélder continuity for Vu. Hence, with the techniques

from [10] it is only possible to treat differentiabilities up to s < aj,. Moreover, for f € L® with

0 € (2,2p] they are restricted to o < 1+ % which is again non optimal. However, our interior
oscillations estimates do not require the use of Holder spaces. Thus, this unnatural bound does not
appear. To see this, let us now assume that f € L2 with o0 > p’ and d = 2. Using the Bogouvskii
operator we find F € F;Q with divF = f. So F € By, , for any s <1 and q € (0,00] such

that from Corollary 4.7 it follows that locally in the interior there holds u € B;Zﬁ. Note that
independently of o this yields u € B _ for all o € (0,p") which improves [10].
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