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THE DIRICHLET PROBLEM
FOR A SINGULAR ELLIPTIC EQUATION

by Nguyen Phuong CAC

1. Introduction .

Let G be a bounded domain with smooth boundary 8G. Suppose
that oG consists of two connected parts S, and S,, oG = S,US,, of
which S, may be empty. In this paper we propose to study the
solvability of the Dirichlet problem for the elliptic operator £ :

02y +b,- (x)ﬁt_
X 8xl. 6(x) ox;

1

Llu]l = ail.(x) 3 —cxX)u=f(x) in G (D

Ulyg = Plyg @)

with 0(x) =0 when x€S,. In (1) we have used the customary
summation convention : if an index is repeated then summation over
that index from 1 to »n is to be understood, unless other limits of
summation are expressly indicated. Singular elliptic operators have
been studied extensively. Many authors, among them Morel [9],
Baouendi [1], Kohn-Nirenberg [5], Murthy-Stampacchia [11], used
Sobolev’s spaces, mostly weighted ones. This method has the elegance
of the Hilbert space approach although the mechanism for determining
the necessary estimates and the existence of the trace of a function in
a weighted Sobolev’s space may be quite complicated to develop. On
the other hand, Schechter [12], using the Schauder estimates and
the maximum principle, proves a very interesting result on the
solvability of the Dirichlet problem for an equation similar to (1),
when the portion S, of the boundary 9G is contained in the hyperplane
x, = 0. However, it seems to us that the method and result of
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Schechter cannot be applied immediately to the problem (1), (2) for
an arbitrary domain G ; moreover we feel that in general it is quite
difficult to ascertain whether a given singular elliptic operator actually
satisfies the condition of Schechter for the solvability of the Dirichlet
problem and this is the main reason for our carrying out the investiga-
tion in this paper. Recently, Lo [7], also using Schauder’s estimates,
the maximum principle together with suitably constructed barriers,
again obtains conditions for the solvability of the Dirichlet problem
for a particular case of equation (1) : the portion S, of G is contained
inx, = 0,0(kx)= x, and the coefficients bi(x), 1<i<n-—1,are of
the form x, b:(x) with smooth b:. Although Lo’s result is apparently
weaker than that of Schechter as we shall see in Proposition 6 later on,
the barrier method is more readily adaptable to the general equation (1)
and general domain G. We would also like to point out that Jamet and
Parter [4] have also used barriers to study singular equations similar
to (1) with S, contained in x, = 0, by the method of finite difference
of numerical analysis. Finally we mention that the prototypes of
equation (1) are studied by Brousse and Poncin [2] and Huber [3].

In Section 3, our Propositions 1 and 2 give conditions for the
solvability of the Dirichlet problem (1), (2) whereas Proposition 3
gives conditions under which the Dirichlet problem is not solvable in
general. This proposition when applied to equations studied in [7]
seems to give a stronger result than that obtained there. Our conditions
for solvability and non-solvability do not exactly fit together, this
seems to point toward the shortcomings of the barrier method that
we use (or rather the special barriers that we construct). We also give
examples of equations to which our results can be applied.

Section 4 discusses the relationship between our results and
those of Lo [7] and Schechter [12].

2. Notations and basic assumptions.

For an integer m > 0 we denote by C, G [C, (E})] the set
of all real functions with derivatives up to and including order m
continuous in G[G]. For a non-negative integer m and 0 < a <1,
let Cm +o(G) be the set of all functions in Cm (G) whose derivatives of
order m satisfy a Holder condition with « in G. We put
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m
lunS, . = max 2 DFuj + >
G k=0

iD¥u(P) — D*u(Q)
max
P,QEC P — Qi

k=m

for functions u € Cm+a((_}). C (G) denotes. the subspace of C G)
consisting of all functions belongmg to C, ., (@) for each domam
® with @ € G.

In the sequel ¢, , c,, etc... denote various constants. For the

29

equation
a2 b, a
£ u] = a,;(x) o, ;"f +5%§ —ex)u=f(x) in G (1)
ulys = ¢lyg (2)
we put
_ 0%u | byx) du_
Melu] = a;(x) ax0x;  0(x) dx;

and make the following assumptions concerning its coefficients and
nonhomogeneous term throughout the paper.

DOCEC,G) ; 0@y =0 5 60)>0 in G-8, ;
lgrad 6] = |A8] > 0in G — S,.

n)a (x) b(x) c(x),f(x) belong to C (G) for a certain
0<oz<1 and c(x)>0 in G, 1<i,j<n).

iii) a,.].(x) §‘i §I. >p|¢)? in G for a constant v > 0 and for any
vector § = (§,,...,{, ) ER".

iv) 9 € Cy(G).

Some of the above hypotheses are unnecessarily restrictive. For
example in Proposition 1 actually we only need to require that
aU , ¢, f, belong to C_ (@) for every domain @ with @ C G and
bounded away from S, and that a; (x)§ §’ >0 forx€EG— S,.Butin
order not to comphcate the statement of hypotheses we prefer not to
point out these variations which are not difficult to detect. The state-
ments of some results obtained in the next section might have been
simpler if we assume |A6] > 0 in G instead of |A0] > 0in G - S .
However this assumption will exclude some interesting equations
from our study.
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3. Main results.

In contrast to the particular case where 6 (x) = x, and the portion
S, of 9G is contained in x, = 0 studied by Lo [7], for equation (1)
in general the condition for the solvability of the Dirichlet problem
(1), (2) is much simpler if p(x) is constant on S, . This case also has
interesting application. Accordingly, we prove

ProPOSITION 1. — Suppose that splsl = ¢, = constant and suppose
also that there is a neighbourhood U of S, such that in G N U the
condition

a6 a0
I 1 - L — —— M) =, 0,
) (1 - pa, 3 o 01> c,
where (3 and ¢ are positive constants with 3 < 1, is satisfied. Then the
Dirichlet problem (1), (2) has a unique solution u € C2+a G) N CO (G).

Proof. — The uniqueness of the solution is an immediate
consequence of the maximum principle (cf., for example, [10]).

We first consider the case when ¢ €C, M((_}).
Foreachn = 1,2,..., let G, be

G, ={x|x€G,d(x, Sl)>n"‘}

Let u (x) be the unique solution (cf. [6,8]) in sz(f‘yn) of the
Dirichlet problem

Llul=f.in G

n

u —
|3Gn - ‘pIaGn

(It may be necessary to smooth off small portions of the part of the
boundary of G’I contained in G to insure existence of u, ).

We first show that the sequence {u, (x)}::I is uniformly
bounded. (In Lo [7], proof of Theorem 2, it is just stated without
justification that the sequence u, (x) is uniformly bounded. However
it seems to us that this uniform boundedness is an immediate conse-
quence of the maximum principle only if f = 0 in G ; otherwise it is
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not obvious because 67! _(_x) is not bounded in G). If we can construct
a function w(x)€C, (G) such that 2[w]<—-1 in G then the
boundedness follows. In fact, choose k£ > O sufficiently large such
that

kRw] < — [f(x)]

in G and let

# = max |p(x)| + k max |w(x)|
G G

Then
Llu, + kw +p]<0 in G,
u, + kw + “laGn =0
since u > 0 and c¢(x) > 0. By the maximum principle
unki—kw +u=0 in Gn
ie., u,=> — kw — u in G,

Similarly,

L’[un—kw—u]>0 in G'l
u, — kw —uIaGn <0
and hence

u, < kw +p in G,

Construction of w(x) € Cy(G) such that £ [w]<—1 in G.

Consider the function v(x) = exp{— A0f(x)} where B is the
constant in condition (I) of the hypotheses and N is a positive
constant to be determined later. By elementary calculation we
obtain

£v] =NBOF2 1 [NB6F — (B - 1)] a, _8_9 ﬁ — 01L[6]
! axi bx].

exp{— N0®} — c exp {— A6F}
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By condition (I) of the hypotheses, since A38%(x) = 0
£[v] = [NBe, 6% (x) — c(x)] exp {—N0*(x)} in GNU.

Since 6(x) is continuous in G, t9|s1 =0, 0<B<1 and c(x) is
bounded in G, there is a neighbourhood U, of S, and a constant c, >0
such that 2[v]> ¢, in GN U, . Now let V =G — U, and

ad av
M = max I(1 — B a, (x) a— a—— O[O ]] < oo

M, = maxf(x) <
xEV

m = minf(x)>0
xEV

Then
2v] >{7\BM§“ \Bmfv |A0|? — M, ] — max c(x)} exp (- )\Mf)
Since by hypothesis mvin IVa (x)| > 0, (;)y choosing A sufficiently
large we obtain
£v]=Zc; >0 in V.

Thus

£v]>min(,,c;)>0 in G
It then suffices to take w(x) =c, exp{-— NO8(x)} with c, <0

sufficiently small to obtain £ [w] < — 1 in G.

Proof that there is a solution u€ C,,,(GUS,)NC(G) of
the Dirichlet problem (1), (2).

By the well known Schauder estimates up to the boundary [6,8]

lle, 158, < K@) [AIL + liell,, ]

where K(n) is a constant depending on the ellipticity constant v of £
as well as the Il.lla-norms of its coefficients in G,. From these
estimates and the diagonal process we can extract a subsequence of
{u } which for convenience we still denote by { u, } which converges
in C (G ) for each n to a function u(x). This functlon u(x) belongs
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to each sz(an) and u(x)lS2 = p(x)lg_. It remains to show that if ¢,
is the constant value of ¢(x) on S, then for every point x° €S,
u(x) ~> p, as x > x9. It suffices to show that there is a neighbourhood
of S, and a function w(x) continuous in G, belonging to C,(G) such
that w(x)lSl =0 and w(x) >0, £[w] < — 1 in the intersection of
this neighbourhood and G. In fact, suppose that such a function w
exists. For every € > 0, there is a neighbourhood of S, in which

¢1—€<<p(x)<<pl + €

Thus there would exist a neighbourhood U,(e) of S, such that
w)lg, =0 and wx) >0, £w]<-1in (U,0G) - S, and

p,—eSp(x)< g, te in I_JZUC—}

Let S, = aGn —S,. If n is sufficiently large then S = will be

contained in this neighbourhood U, . Choose k, positive, in’dependent
of n such that

Llkwx)+y +te—-u (x)]<0 in G, NU,
kiwx) +o, +e—u e nu,y =0

It is possible to find such a k, because f(x) is bounded in G and on the
portion of dU, contained in G, min w(x)> 0, and the |u, (x)| are
uniformly bounded in G ; and on the remaining portion of 9(G, N U,),
u,(x) = p(x)< ¢, + € by construction of the u, 's. Thus by the
maximum principle :

kiwkx) +e—u,(x)= 0
ie., u,x) <k wkx) +y¢, +te in G,NU,

Similarly, by considering — k, w(x) + ¢, — € — u,(x) for a suitable
k, > 0 we deduce

—kzw(x)+ap1 —e<u,(x) in Gnr\U2

Thus for all n sufficiently large so that S, is contained in U, (e) we
have ’

—kzo.)(x)+<p1 — €< un(x)<klm(x)+cp1 + € in GnﬁU2

Let n & oo and then x - X, S Sl we obtain
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P, —e<sulx)) <y te

Since € > 0 is arbitrary, we deduce u(x,) = @, for all X, ESl.
Construction of the function w(x).
Let g(x) = 68(x) where 0 < 8 < 1 is the constant in condition (I)

of the hypotheses. Elementary calculation gives

06 00
L£lg)=B0%21(B - Da,(x) =— — — 0MO]{ = c(x) 6°
T 0x, ox;
< — ¢, B0 (x).
Since 6 (x) is continuous in G, 6(x)|Sl =0,0(x)>0in G — S, and
0<B<1 we see that £[g]< —¢, <O in a small neighbourhood
of S,. It then suffices to take w(x) = k3g(x) where k3 is a suitably
large positive constant.

Thus the_ Dirichlet problem (1), (2) has be_e:n solved in the
case p €C,, (G). We now consider the case p € G, (G).

We can find a sequence{‘pl};‘;1 of functions of C, M(E.) converg-
ing in CO(G) to ¢. Let u € C2+a(G US,) N C(G) be the solution of
the Dirichlet problem

£lyl=fin G
Ula = Pilag
By the maximum principle,
max |u,(x) — u, (x)I< max lg, — ¢, | >0
G 3G

Thus{ u,(x)}
and

‘1"’21 converges uniformly in C,(G) to a functionu € C;, (G)
Uy = v®lyg

Moreover, in each domain @ with ® C G we have the Schauder
interior estimates (cf., e.g., [6]).

@R
e 12, < K@ DIAIl, + Il ]

where K(®) is a constant depending on the ellipticity » of £, the
1. Ila-norms of its coefficients in @ and the distance from @ to 9G
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only. Since max I, (¥) — u, (x)] > 0 we deduce |lu, — u,[I®, 0.

Therefore u(x)E sz(@) ie., ux)€C,,, (G and it is obvious
that £[u] = f in G. Thus we have shown that the Dirichlet problem

(1), (2) has a solution u € C2+a(G) N CO(G)‘ Q.E.D.
Comments on the proof of theorem I. — Besides our proof of
the uniform boundedness of the sequence{u, (x)}n , that we have

mentioned earlier, our “passing to the limit” for the sequence{u,} is
different from that of [7], Theorem 2. It follows Schechter [12] instead.
In [7] it is done immediately for ¢ € Co (G). But it seems to us that the
estimate (inequality (9), page 340 in [7])

G ~ G G
el 7, < K CUAT + el

is not known for a domain G in such generality, and only known
if ||ul|2 +, is replaced by IIuII , Where @ is an interior subdomain
of G. If this is the case then 1t 1s not immediately clear that the limit
function u(x) of the sequence { “n} in [7] belong to CO(GU Sz).

Example. — Proposition 1 seems to be particularly suitable for
the following class of Dirichlet problem. Suppose without loss of
generality that the boundary 9G contains the origin 0. Consider,
where p = OM, the operator

o%u b.(x) ou

1."3[1]——cz(x)a v +7 a—c(x)u 3)

i

Then S) ={0} and ¢(x) is certainly constant on S, . In particular.
the following operator has been considered by Morel [9] :

6 ou 6 ou
[u] u o o u p2 X, o, 4

where 6 is a constant. For it, condition (I) in Proposition 1 becomes
20*[2(1 = B) —n — 81> ¢, p?
20 -Bp-n—-586=2c¢ >0
for some 0 < <1 and ¢, > 0. This is satisfied if
8<2—-n )

We thus reobtain a condition of Morel ([8], page 395).
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If the boundary function ¢(x) in the Dirichlet problem (1), (2)
is not constant on Sl then we need an additional condition to those
of Proposition 1 to guarantee the solvability of the Dirichlet problem.

DEFINITION — Let PESI. A function w(M) is called a local
barrier for the operator £ at the point P if there exists a small neigh-
bourhood N of P such that w(M) is twice contmuously differentiable
in G NN, continuous in G NN and

a) w(M)> 0 in (GNN) —{P},
b) w(P) = 0,
) Rlwl< -1 in GNN.

PrOPOSITION 2. — The Dirichlet problem (1), (2) has a unique
solutzon uecC,, (G)N C ©G) if

(I) There is a neighbourhood U of S such that in GN U the
condition

90 a6
—Ba, (X)—a———GJT’W]
i x]

where B and c, are positive constants with B < 1, is satisfied.

(II) For every point PES, there exists a neighbourhood N(P)
and a unit vector u(P) originating from P such that if M is any point
in NNG and Q is the orthogonal projection of M on u(P) then
HM.bM) < I?O(M) where k is a constant independent of M and
b(M) is the vector (b;(M), . .. ,bn(M). It is also required that the
support line of u(P) intersects 0G at a finite number of points in any
neighbourhood of P.

Example. — Although condition (II) above is cumbersome, it is
simple to check that it is verified in interesting cases. For example,
let G be the unit sphere in R”. Consider the operator

92 .0
“ i u—c(x)u

ax,. axl. 0 (x) a—x,

£lu] = a,(x)

where 6(x) is any function satisfying i) in Section II. It satisfies
condition (II) of Proposition 2 : it suffices to take as u(P) the unit
vector of the direction PO.
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Proof of proposition 2. — We use the same notation as in the
proof of Proposition 1 : For eachn = 1,2,... let 4, be the solution
of the Dirichlet problem

£ lul = f&x) in G,

”Iacn = ‘plac,,
The passirhg to the limit of the sequence{un} is first carried out for
pE C2+a(G) to obtain u € C2+Q(G U 82 ). Again, condition (I) of the
hypothesis guarantees that { u, (x)} is uniformly bounded in G. This,
together with the existence of a local barrier at every point P€ S,
are used to show that ulg = wlsl. Here we only show that conditions
(I) and (II) of the hypothesis enable one to construct a local barrier
at every point P € S, . For other details we refer the reader to Lo [7].

Let u(P) = (0, , 1y, ..., mn,) and let

n n 2
() = 0%+ X x2— (2 uyx, ) 6)
=1

i=1

By elementary calculation

i=1 i,j=1

£le(x)] =2 [Z a,(x) - X e, u,.]

+50ﬁ—2[(3— H 2 . 23, omz[o]]

)
ij=1 | 0X; Ox;

2 n
+5@ Z‘; b"[x"—“i (El K "f)]‘ c(x) e(x)

Thus there is a neighbourhood N of P such that in NN G,

£le(x)] <2 [2 a;(x) — Z aij#il‘i] a 6‘1605—1 + 2E
i <A

by conditions (I) and (II) and the fact that ¢(x) >0, e(x) > 0 in G.

Since the ai,.(x), 1< i,j<n are bounded in G, |y =1, ¢, >0,

0<B<1 and 6(P) = 0 so there exists a small neighbourhood of P

and a constant ¢, such that in that neighbourhood

rlex))<c, <0
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It then suffices to take as a local barrier at P& Sl, w(x) = c7e(x)
where ¢, > 0 is a sufficiently large constant.
Q.E.D.

Proposition 3 below when applied to the special case of equation
(1) considered in [7] gives what seems to us a stronger result than
that obtained in [7].

For Proposition 3, instead of assuming that a;, b, c, fe C (6)
we assume that g, (x) b (x) and c(x) are contmuous and c(x) > 0
in G. Otherwise the general assumptions made in Section II remain
unchanged.

PROPOSITION 3. — There is at most one solution of the equation
Llul=r

belonging to C,(G)N C(G) and assuming given values on S, if there
exists a neighbourhood of S, in which the condition

060 06

(11D (1—-c¢ 67)a (x)-—— — L OI[O]
X, ax,.

is satisfied for positive constants c, and vy.

Before proving this proposition, perhaps it is worthwhile to
point out that condition (III) above and condition (I) in Propositions 1
and 2 cannot be satisfied simultaneously as can be seen without
difficultly. Thus, as it should be, Proposition 3 on one hand and
Propositions 1 and 2 on the other are mutually exclusive.

Proof of Proposition 3. — By using the maximum principle
on the homogeneous equation (for the detail we refer the reader
to the proof of Theorem 1 in Lo [7]), it suffices to show that
there is a barrier function w(x) which is

a) Twice continuously differentiable and nonnegative in G — S,

b) For every given number A > 0, there exists a neighbourhood
N of S, such that w(x) >AinGNN ;

)R [wx)]<0inG.

Our construction of this barrier function is significantly different from
that of Lo in [7]. Let
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E = 2 max 6(x)
G

and consider the function

I

E
w(x) =1 log —)— 2
(x) = log (OgO(x)) exp{ \02(x)} +k @)
where A, k are positive constants to be determined later. By elementary
calculation,
060 06 00 a6
—_— ——90 0]1)1 E/f) —a. — —
("a ox. JIt[]) og (E/0) i ox. Ox,
2lw] = s —
02 log? (E/8)
06 o6
—_ 225 @A + D) a, 5— a— + 00C[6] { exp{NO2} — cw (8)

By hypothesis (III) of the Proposition, in a neighbourhood of §,

a0 00 " 00 06
a; a—— — + O[] > (2 —c,0) a; — ox. ax
since BIS = 0, there is a neighbourhood of S, in which 2 — ¢, 67 > 0.

Then there is a neighbourhood of S in whlch
E)B 60
{¢,07 log (E/0) = 1} a; 3=

2wl = 92 log? (E/0)

— c(x) wx)

Since 67 log(E/6) = 0 as 6 — 0 because vy > 0, there is a neigh-

bourhood N’ of S, in which
Llw] < — cx) w(x)

Now let
30 a0 | 30
— — — 0 [0] ¢ log (E/0) —a, — —
M - ma %ii x; ox, ) Tax, dxy |
= max
3 G-N 02 log? (E/0)
00 06
m. = min 2 a,— — >0
! i 0x, Z)x

G-N’
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(because of condition i), Section II, on 6(x)),

M, = max, [69R[0]] < oo

O

We first choose X such that (cf. equation (8) above)
2am, - M, >1, ie, A>M,+ D2m,

Since e¥? =1 in G, we have
£lw] <M, 2A — c(x) w(x) in G- N
So if we choose |

A > max{(M,/2), (M, + 1)/2m}
then ,

£lwl<—c@) wk) inG- N

Once A has been chosen we choose k such that w(x) >0 in G, this is
certainly possible because (cf. expression (7) above)

log (E/0) > log 2

The function w(x) with X, k so chosen satisfies all the three require-
ments (a), (b) and (c) above. ' '
: QE.D.

4. A special case.

In this section we will show how our results can be applied to
the equations studied in [7]. Proposition 6 deals with the relationship
between the result of Schechter [12] and that of Lo [7].

Throughout this section, let G be a bounded domain with
smooth boundary, G is contained in the strip O<xn < t, and
a portion S, of the boundary 9G is contained in the hyperplane
x, = 0. Lo [7] considers the following Dirichlet problem.

[u] = a, (x)

- c(x) u=fx)inG (9
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Ulyg = #lag : (10)
with the normalization ann(x) = 1. '

This equation is a special case of equation (1) with
b(x)—x b(x) agign=-1, bn(x)Zh’(x) s 0(x)=xn-
Thus

06 af

=1' 6M[6] = h
,,ax o ; (61 = h(x)

and condition (I) in Proposmon 2 becomes
~(I"). For small x, > 0,

(I =B —-hx)=cx

where 8 and ¢, are positive constants with § < 1. If #(x) is continuous,
as assumed in [7], Theorem 2, this condition is satisfied if

l—hx,....x 0)>0 for (x,,...,x 0)EeSs,

n—1°2 n-172

Condition (II) in Proposition 2 is -automatically. satisfied with, for
any PES , u(P) being the unit vector originating at P and parallel
to the x, -axis. Our barrier function (6) is then reduced to that
constructed by Lo [7]. For reference we list the following result :

ProrosITION 4 [Lo]. — Suppose that a, (x) b’ (x) h(x), ¢ (x)
belong to C, (G) and c(x)=> 0in G and p € C G). Then there exists
a unique solutzon uecC,, (GNC, G) of the Dmchlet problem
%), (10) if

hGeys X, ,0) < 1
0ES,.

From Proposition 3 we deduce the followmg result for equation
(9) which is stronger than a similar result in [7] (Theorem 1).

for all points (x ,...,x, |,

PROPOSITION 5. — Suppose that al(x) b (x),h(x) and c(x) are
continuous in G and c(x) = 0 in G. Suppose also that h(x) is defined
in B x [0, £,] where B is the projection of G on the plane x, = O.and
is lipschitzian with the same Lipschitz constant at each point of B. Then
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equation (9) has at most one solution u € C2 G)nN Co((—}) taking given
values on 82 ifh(xl,...,x 0)>1forall(xl,...,x 0) € B.

n—17’ n—1’

Proof. — It remains to verify that condition (III) in Proposition 3
is satisfied, i.e., that for x, small we have

- hx)<c,x, (xEG) (11)
fora constant ¢, . But for x € G, (x,s...,%,_, ,0)€EB and
l—hx)=1- h(xl,...,xn_1 ,0 + h(xl,...,xn_l ,0) — h(x)
<h(xy, ... %, ,,0) = h(x)

Because h(x) is uniformly lipschitzian at points of B, there exists a
constant ¢, such that for all x €G

lh(x) —h(x,,...,x 0 <ec,x,

stpn—1

and (11) follows.

Note. — For the validity of Proposition 5, Theorem 1 of [7]
requires that A (x) be in C,(G), even in x and hGx,,...,x,_,,0>1
which is more restrictive than our condition. We also wish to point out
that a careful reading of the proof of Theorem 1 of [7] seems to
indicate that there also, #(x) needs to be defined not only in G but
in Bx[0,¢,] instead, because x €G does not necessarily imply
Geyy oy x 0OES,.

We now prove that Theorem 2 of [7] which is listed as Propo-
sition 4 above can be deduced from a result of M. Schechter. In [12],
Schechter proves that the boundary value problem (with the normaliz-
ation a,, xX)=1)

n-1°72

2

0Xx.0X,
i

£ [u] = a,(x) + a(x) aaTu_ cxyu=finG  (12)

L

ulye = Plyg (13)
has a unique solBtion ue C2+a(G) N CO(C_) if p€ C(a) and if in
any subset G’ of G bounded away from S, the operator £ is uniformly

elliptic and a4, a,, c, f belong to Ca((_}’), c(x) >0 in G and if the
following crucial condition is satisfied.
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(S) There are functions q(t) = 0, p(t) continuous in 0 < t t,
such that

la, | lal,lel, IfI<q(x,) (14)

a,(0)< p(x,) (15)

ij

and the integral

t

0 o
R, q = /‘ exp{P(#)} f exp {— P(9)} q(s) dsdt (16)
0 t

exists where

o
P@) = d
) [ p(s) ds

We prove

PROPOSITION 6. — If the coefficients of the partial differential
equation (9) satisfy all conditions of Proposition 4 then they satisfy
conditions (S) of M. Schechter as applied to equation (9).

Proof. — For the function g (¢) in condition (S) of Schechter we
take (cf. equation (9))
q(n = mgx{la,.,.(x)l S(A<ij<n);
Ib:(x)l ,A<i<n—1),lc), IfO}

We construct a function p(¢) as follows : Since h(xl, N 0) <1

and A (x) is continuous, there is > 0 such that if we denote
T2n ={x|x€G,0<x, <2n}
then we have

M, = max A(x) <1

5 XETZn
Let d be the diameter of the set G and 7 = d/n. Then for all

xEGzn :G—Tzn

we have
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h(x) < M, + (1A d = My + IIRIL2 7 e

R QIR ol

h(x) < Mg + [lAll 27 % (x, — n)®

because if x € Gzn then x > 2n.
We define a function 7 (¢) as follows
() = M5 for0<t<n
G
w(t) = M5 + Ilhllaz" LT - forngK K 1,

Then w(¢) is continuous in [0, to] and A(x) < m(x,) for allx € G.It
remains to show that condition (16) of Schechter is satisfied with

w(t
q(t) = constant and p(¢) = —i—)- , i.e., to verify that

t

t
1=f0° exp{P(t)}[o exp {— P(s)} dsdt < oo

where

t t
P(r)=f° P(s)dszfo %s)ds

t t

But

szon exp{P(t)}fn exp {— P(s)} dsdt
+ (jom exp{P(t)'}dt)(fto exp{— P(s)}ds)
n

t to
+ f ° exp{P(#)} f exp {— P(s)} dsdt
n t

Now it is obvious that

' t t
f ° exp{P(®)} f ° exp {— P(s)} dsdt, f ° exp {—=P(s)} ds < oo
n n

t

M 1
Because of the fact that for 0 << n, p(?) =—ts <7, it can be

verified by elementary calculation that
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f" exp {P(1)} f" exp {— P(s)} dsdt , f" exp{P(t)}dt < o
t 0 )

0

Q.E.D.
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