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Abstract

We prove the Rellich and the improved Rellich inequalities that involve the distance function from a hypersurface
of codimension k, under a certain geometric assumption. In case, the distance is taken from the boundary, that
assumption is the convexity of the domain. We also discuss the best constant of these inequalities.
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1. Introduction

The classical Rellich inequality states that for p > 1

o0 —DP2p —=1DP [°°|ul?
/ |Lt//|pdt>(p ) (2 P ) / |ue] d
0 p-r L
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A multi-dimensional version of (1.1) for p = 2 is also classical and states that for any @ ¢ RV, N >5,
there holds

( 4)2 2 ~
(Au) dx W dx forallu € CX(Q). (1.2)
Q

Davies and Hinz [8] generalized (1.2) and showed that for any p € (1, N/2) there holds

— _ P
/ |Au|P dx>((p I)NLN 2p|) / 4 r we C®(@\{0}). (1.3)
Q Q

p |x|2P

Inequality (1.1) has also been generalized to higher dimensions in another direction, where the singularity
involves the distance d (x) = dist(x, 0Q). Owen [10] proved among other results that if Q is bounded and
convex then

2
/(Au)zdx/— chth)“dx’ e CX(Q). (1.4)

Recently, an improved version of (1.2) has been established by Tertikas and Zographopoulos [11]. Among
several other results, they showed that for a bounded domain Q in RV, N >5, there holds

N2(N — 4)? NN =D\ [ 4 on 10
(Au)? dx —/—d +<1+—) /—XX - Xidx o (1.5)
/ 16 o lx/* 8 ; ol

as well as

|Vul|? e [ [Vul>_, 5 ~
/(AM) dx> W X+ZZ | |2 —X X2 Xi dx forall u € Cc (Q\{O})

Here X are iterated logarithmic functions; see (1.6) for a precise definition.

Rellich inequalities have various applications in the study of fourth-order elliptic and parabolic PDEs;
see, e.g. [2,8,10]. Improved Rellich inequalities are useful if critical potentials are additionally present.
As a simplest example, one obtains information on the existence of solution and asymptotic behavior
for the equation u; = —A% + V for critical potentials V. Corresponding problems for improved Hardy’s
inequalities have recently attracted considerable attention, see [4—6,12] and references therein.

Our aim in this paper is to obtain sharp improved versions of inequalities (1.3) and (1.4), where
additional non-negative terms are present in the respective right-hand sides. At the same time we obtain
some new improved Rellich inequalities which are new even at the level of plain Rellich inequalities;
these involve the distance to a surface K of intermediate codimension.

1.1. Statement of results

Before stating our theorems let us first introduce some notation. We denote by Q a domain in RV,
N >2. For the sake of simplicity all functions considered below are assumed to be real-valued; in relation
to this we note, however, that minor modifications of the proofs or a suitable application of [7, Lemma
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7.5] can yield the validity of Theorems 1-3 below for complex-valued functions u. We let K be a closed,
piecewise smooth surface of codimension k, k = 1, ..., N. We do not assume that K is connected but
only that it has finitely many connected components. In the case k = N we assume that K is a finite union
of points while in the case k = 1 we assume that K = 0Q. We then set

d(x) =dist(x, K)
and assume that d(x) is bounded in Q. We define recursively
Xi()=0—logt)~', 1e(,1],
Xi(t)y=X1(Xi=1(t)), i=2,3,...,t (0, 1] (1.6)

These are iterated logarithmic functions that vanish at an increasingly slow rate at + = 0 and satisfy
X;(1) = 1. Given an integer m > 1 we define

M) =D X1(6) - Xi(0), Lu®) =) X{(t)-- X}). (1.7)

i=1 i=1

We note that lim;—,¢ 1, (#) = lim; .0 {;, (#) = 0. Now, it has been shown by Barbatis et al. [3] that both
series in (1.7) converge for any ¢ € (0, 1). This allows us to also introduce the functions 7., and {, as
the infinite series.

We fix a parameter s € R and we assume that the following inequality holds in the distributional sense:

ptk+s (k+s—p)dAd—k+1)>0 in Q\K.

For a detailed discussion of this condition we refer to [4]. Here we simply note that it is satisfied in the
following two important cases: (i) it is satisfied as an equality if kK = N and K consists of a single point
and (ii) it is also satisfied if K =0Q (sok=1),s + 1 — p <0 and Q is convex.

Our first theorem involves the functions 1, = #,,(d(x)/D) and {,, = {,,(d(x)/D), x € @, for a large
enough parameter D > 0. In any case D will be large enough so that the quantity 1 4 oy, + ﬁ’hzn + vlm
is positive in Q. We also set

_k+s—p
p .

H (1.8)

Theorem 1 (Weighted improved Hardy inequality). Let p > 1 and m € N U {o0}. Let Q be a domain in
RY and K a piecewise smooth surface of codimension k, k =1, ..., N. Suppose that p # k + s, that
Sup,co d(x) < oo and that

(k+5s—p)dAd —k+1)>0 in Q\K. (1.9)
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Also, let o, B,y € R be fixed. Then there exists a positive constant Do>sup, o d(x) such that for any
D> Dy and all u € CZ°(Q\K) there holds

/ A (1 + oy, + By + 210 [ Vu? dx
Q

>|H|P/ ds_plulpdx—i-lHlpoc/ 4Py, |ul? dx
Q Q
H|P~2H
n <|H|Pﬁ+ H—“)fdspr,,iw’dx
2 Q
p—1

4+ <_|H|P—2 + M

H|P ds—r Pdx,
o 4 |y>/g Colul? dx

where 1, =n,,(d(x)/D)=Y"T", X1(d(x)/D) - - - X;(d(x)/D) and {,,, ={,,, (d(x)/ D)= """ | X3(d(x)/ D)
- XX(d(x)/D).

We note that the special case s = o = f = y = 0 has been proved by Barbatis et al. [3].
To state our next theorem we define the constant

(p — Dk(k —2p)

0= : (1.10)
p
Theorem 2 (Improved Rellich inequality I). Let p > 1. Let Q be a domain in RN and K a piecewise
smooth surface of codimensionk, k=1, ..., N.Suppose that sup, o d(x) < 0o. Suppose also thatk >2p
and that

dAd —k+1>0 in Q\K

in the distributional sense. Then there exists a positive constant Do >sup, .o d (x) such that for any D > Dy
and all u € CX°(Q\K) there holds

lul? p—1 —2,2 2 2
|Au|P dx > QP dx + Q1P {k"(p — D™ + (k — 2p)°}
/Q o d*r 2p3
o [ lul?
x> | S-X1X5--- X7 dx, (1.11)

d?r
i=179

where X; = X j(d(x)/D).

It is remarkable that the geometric assumption of this Theorem 2 only involves Ad, as in the case of
Theorem 1, and not higher-order derivatives of d as one might expect. The above theorem does not cover
the important case kK = 1 which corresponds to d(x) = dist(x, 02). This is done in the following theorem
for the case p = 2.

Theorem 3 (Improved Rellich inequality II). Let Q be convex and such that d(x) := dist(x, 0Q) is
bounded in Q. Then there exists a positive constant Do>sup, .o d(x) such that for any D > Dy and all
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u € C°(Q) there holds

Vul|? 1 \Y
(l)f(AM)Z >3 | d”;' dx—I—ZZ Q'(JZ' x2x2... X2 dx, (1.12)
i=1
9 2 2
(i) (Au) dx>16 Z d4x 2X3--- X?dx, (1.13)

where X; = X j(d(x)/D).

In our last theorem we prove the optimality of the constants appearing in Theorems 2 and 3 above. In
a similar manner one can prove the optimality of the constants in Theorem 1; we omit the proof since it
follows very closely the proof of [3, Proposition 3.1]. Anyway, we note that in some particular cases the
optimality of Theorem 1 follows indirectly from the optimality of Theorems 2 and 3, which we do prove.
In relation to Theorem 4 see also the remark at the end of the paper.

We define

Jo[u]=/|Au|”dx—|Q|”/ 1”4
Q

dazr

and for m € N,

|u|? p—
72 dx — 3

xzf M xix3 - x2dx.

Our next theorem reads:

2 (p — D> + (k —2p)*)

Jnld] = /IAulpdx—lQI”

Theorem 4. Let p > 1. Let Q be a domain in RYV. (1) If2<k< N — 1 then we take K to be a piecewise
smooth surface of codimension k and assume K N Q # (. (i1) If k = N then we take K = {0} C Q; and
(iii) if k = 1 then we assume K = 0Q. For any D >supg d(x) we have

) [Au|P dx
(1) in fQTJQVD,
C(Q\K) f dx

Jnoilu] _p—

inf ; Lo - 12 4 k- 2p), ms1.
ce@\K) [, MIx3x3... X2 2p

(ii)

where X; = X j(d(x)/D).

It follows in particular that all constants in Theorems 2 and 3(ii) are sharp. The sharpness of Theorem
3(1) follows implicitly from the sharpness of Theorem 3(ii).
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2. Series expansion for weighted Hardy inequality

In this section we give the proof of Theorem 1. We note that in the special case s = o= =7 =0
the theorem has already been proved by Barbatis et al. [3]. In the sequel we shall repeatedly use the
differentiation rule

d g p 144
X o="xix e xix L po. 2.1)
which is easily proved by induction.

Proof of Theorem 1. We set for simplicity ¥ = (1 + oz, + ﬁnfn + 9¢,,). If T'is a vector field in 2, then,
for any u € C2°(Q2\K) we first integrate by parts and then use Young’s inequality to obtain

/ div T|u|pdx<p/ IT||VullulP~' dx < / d*Y|Vul?dx + (p — 1)
Q Q Q
X/ 4=/ =D 7/ 0=y =1 =Dy P g
Q
and thus conclude that
/ d*y|VulP dx > /(divT — (p — 1) a=/P=D P/ p=Dy =1 (P=Dy 1 P dx. (2.2)
Q Q
We recall that H = (k + s — p)/p and define

T(x)=H|H|P2d*T' P (x)Vd(x) <1 + (oc + %) N (d(x)/D) + Bni(d(x)/D)) ,

where D >supyd(x) and B € R is a free parameter to be chosen later. In any case, once B is chosen, D
will be large enough so that the quantity 1 + («+ (p — 1)/pH)n,,(d/ D) + B’I% (d/ D) is positive on Q.
Note that T'is singular on K, but since u € C2°(Q\K) all previous calculations are legitimate. In view of
(2.2), to prove the theorem it is enough to show that there exists Do >supg d(x) such that for D> Dy

divl — (p — l)d—S/(P—l)|T|P/(P—1)l/,—1/(l7—1) —d5r {|H|P + |H|Pom,,

H|P2Ho, -1 H|P2Hq
+<|H|pﬁ+%)ﬂi+ (pz—p|H|P_2+%+|H|pV>Cm}

>0 forall x € Q. 2.3)
To compute div 7" we shall need to differentiate #,,(d/ D). For this we note that (2.1) easily implies
1
n;n(t)=;(X%+(XfX2+XfX§)+---+(X%X2---Xm o X7 X2,
from which it follows that

tnl (1) = 5 5 (0) + L2 (0). (2.4)
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We also define 6,, on (0, 1) by

0, =

Om (1)

t

and, for simplicity, we set A =o + (p — 1)/(pH) so that T = |H|P"2Hd*T'=PVd(1 + An,, + Bn>).
We think of #,, as an independent variable, which we may assume to be small by taking D large enough.
Simple computations together with assumption (1.9) and the fact that |Vd| =1 give

div T 2.5)
s—p p p p p—2 AN » p—2 A
=d plH|" + p|H|" An,, + | pIH|"B + |H| HE M + | H| HECm
+|H|P2HB(2, + nmgm)} + |HIP2Hd* " P(dAd +s — p+ 1)(1 + An,, + By?)
s=p p P p p—2 A\ o p—2 A
>d plH|" + p|H|" An,, + | plHI"B + |H| HE M+ 1H| HECm
+|H|P2HB(, + nmgm)} + |H|P72Hd*"P(d Ad — k + 1)(1 + An,, + Bn?)
s—p P p P p—2 A\ > p—2 A
>d plH|" + p|H|" An,, + | plHI"B + |H| HE Ny + |H| HECm
-+|11VF41fB<n;-+nmcm>}. (2.6)
Moreover, since |Vd| = 1, Taylor’s expansion gives
|T|P/(P—1) — |H|Pd(s+1—P)P/(P—1)(1 + An,, +Bn31)P/(P—1)
A B A2
— |H|PdG+1=Pp/(p=D) {1 + p_,,,m + ( P + P 2) ,73"
p—1 p=1 2(p-1
AB —2)A3
+<p N )3»&+mﬁﬁ @7
(p—1 6(p—1)
and also
2
o o y
po =1 - nm+(— b, _» )nﬁq——/ L

p—1 p—1 2(p—1)? p—1
+< pop p(Zp—l)ocS) N poy

i m+—
G- 6p-1 )" o1

wlm + OO, (2.8)

Using (2.6), (2.7) and (2.8) we see that the LHS of (2.3) is greater than or equal to d*~7 times a linear
combination of powers of 5,,, {,, and 0,, plus O(ni). Recalling that A =o+ (p — 1)/(pH), we easily
see that the constant term and the coefficients of 7,,,, 11,%1 and {,,, vanish, independent of the choice of the
parameter B. The remaining two coefficients, that is, the coefficients of 17,3;1 and n,,(;,, are, respectively,

(p— Do
2pH?

+

(p—=2(p—1) B+y

YT TH

B
H
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Since {,, < n% <m{,,, we conclude that taking B to be large and positive (if H > 0) or large and negative
(if H <0), inequality (2.3) is satisfied provided 7, is small enough, which amounts to D being large
enough. This completes the proof of the theorem. [

In the proof of Theorem 2 we will use the last theorem in the following special case which corresponds
to taking p =2 and s = —2¢q + 2:

Special case: Assume that k # 2g and that (k — 2¢g)(d Ad — k + 1) >0 on Q\K. Then for D large
enough there holds

/ d242(1 4 any, + Bip, + 5|V dx
Q

42
Sk —20)° f 42,2 dy
4 Q

—29)2 —2g)? -2
+ —(k 9) a/d_zqnmuz dx + (k=29)°p + (k—29)x /d_zqﬂ;%ﬂz dx
4 o 4 4 o

1 -2 —2¢)?
+<_+<k D, (k=20)%

1 : : ) /Q d=¢,u?dx  for all u € C2(Q\K). (2.9)

3. The improved Rellich inequality

In this section we are going to prove Theorems 2 and 3 as well as the corresponding optimality theorem.
We begin with the following lemma where, define A¢ is to be understood in the distributional sense.

Lemma 5. For any locally bounded function ¢ with |V$| € L (Q\K) we have

loc

f |Aul? dx > p(p — 1)f PlulP =2 Vu? d
Q Q
— / (A + (p — D|¢IP/ P~ u|Pdx  for all u € CZ(Q\K). (3.1
Q
Proof. Givenu € C°(Q\K) we have
—/ Aplu|? dx = p/ V- (JulP">uVu) dx
Q Q
= — p/ $lul”*ududx — p(p — 1)/ dlulP~*|Vu|* dx
Q Q

—1 1
<p(p—/ |¢|p/(p_1)|u|pdx+—/|Au|1’dx)
p Q P Jo

—p(p— 1>f dlulP72|Vu|* dx.
Q

which is (3.1).
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Proof of Theorem 2. Let m € N be fixed and let #,, and {,, be as in (1.7). We apply (3.1) with
d(x) = id(x)72P+2(1 + oy, + /317%1), 7> 0, where, as always, 1,, = 1,,(d(x)/D) and D is yet to be
determined. We thus obtain

/ [AulP dx>T + T» + T3, (3.2)
Q
where
Ty = p(p — 1)/ plulP2|Vul? dx,
Q
T2=—/ Adlul? dx,
Q
T3=—(p— 1)[ P/ P71y |P dix.
Q

To estimate 7} we set v = |u|?/? and apply (2.9) for g = p,

_4(p— )i
- p

A= f d—zp{(k—ZP)z L k=2p)
P O 4 4

_ _ _ 2
+(1+w)5m+<<k 2p)n , (k=2p) ﬁ)@}wlpdx. 33

Ty / d72PF2(1 + oy, + Br2) |Vl dx
Q

m

4 4 4 4

To estimate 7> we first note that

V=27 <2(p = DU+ + Bi) + S + )+ BOrs, + 1) | VA
and hence compute

—A¢ = id P (=2p + 1+ d Ad) {2(p = DA+t + Biz) = 017, + L) = B, + 1) |

+id ™2 | (p = D07, + ) = B0y + G = 503+ + 0) + OC1})}

Using the geometric assumption d Ad — k + 1 >0 and gathering similar terms we conclude that

Tz?xlf d=2" {2(1? — Dk —2p)+2(p — Dk = 2p)an,,

y —k+4p—2a) 2+—k+4p—2

+ (2(19 — Dk =2p)p+ 7 mt —%m

— (0t =2p + DB+ 3 ) (3, + i) = 50m + omi)} dx. 4
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From Taylor’s theorem we have

pB po? )2
—1 202
2 _ 3

+< pofs 2+p( p)o;
(p—1 6(p—1)

o
(U + By 00 =1+ Py, <
p—1 p

) iy + Oiy,)
from which it follows that

T3=—(p~ I)W’/(P—”/
Q

< pop p(2 — p)
+ 2 3
(p—1 6(p—1)

Using the above estimates on 77, 7> and 73 and going back to (3.2) we obtain the inequality

2
_ pa PB pe 2
d72P 114+ —— +( + )
{ p_lnm p—1 2(p_1)2 Mn

)n?n + O(nj‘n)} dx. (3.5)

/ |Au|”dx>/d2pV|u|pdx, (3.6)
Q Q

where the potential V has the form
V(X)) = 1o+ Fitly + r2y, + Fhlm + 3ty 4 F3Con + 75 O

We compute the coefficients r;, rl./ by adding the corresponding coefficients from (3.3), (3.4) and (3.5).
We ignore for now the coefficients of the third-order terms. For the others we find

ro=(p—1) <—k(k ;2”)1 - MW“"”)

_ (p — Dk(k — 2P)aA — palaP/P=D

r A
p
k— 2k +2 — Dk(k —2 o2 _
o P P, . (= Dk p)m_(p_l)( ph_ P 2)|;v|1’/<1’ n
2p p p—1 2(p—1)

—1  pk—2k+2
réz(p + P +poc>/1

P 2p

We now make a specific choice for « and 4. We recall that Q = (p — 1)k(k — 2p)/p?, and choose
. (p — D(pk — 2k +2p)

p*Q
We then have ro = QF, ri = rp, =0, irrespective of the value of . We also have

p—1 (pk — 2k + 2p)?
ré= D Qp2<Q+ 2p2 :

) —1
L=,
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Substituting these values into (3.6) we obtain

— _ 2
Q

/|Au|de>QP/d—2P|u|de+
Q Q 2p

+ _/ d72P (3, + Pyt + 75 0 + OGp)) u|? dx.
0

We still have not imposed any restriction on 5. We now observe that 75 and 5’ are independent of , while
r3 =c1f + ¢y with ¢; = QP~1((2k)/p — 2k + 2p — 3) < 0. Hence, since the functions >, ,,,, and 6,,
are comparable in size to each other, the integral is made positive by choosing f large and negative and

11,, small enough, which amounts to D being large enough. Hence we have proved that for D > Dy there
holds

p —1 -1
/IAuI”dx>Q” ul® dX+(pTQ”_1+p2—pQ”‘2R2>Z 1”2 x3. x2ax,

2p
i=1 d=r
where X; = X ;(d(x)/D). This concludes the proof of the theorem. [

Remark. Let us mention here that in the proofs of Theorems 1 and 2 we did not use at any point the
assumption that k is the codimension of the set K. Indeed, a careful look at the two proofs shows that K
can be any closed set such that dist(x, K) is bounded in Q and for which the condition d Ad —k + 1>0
or <0 is satisfied; the proof does not even require k to be an integer. Of course, the natural realizations
of these conditions are that K is smooth and k£ = codim(K'). However, the argument also applies in the
case where K is a union of sets of different codimensions; see Ref. [4].

We next prove Theorem 3.

Proof of Theorem 3. We note that the convexity of Q implies that Ad <0 on @ in the distributional sense
[9, Theorem 6.3.2]. Now, let u € C2°(Q2) be given. Applying Theorem 1 (withk =1, p =2, s =0 and
o = ff =7 = 0) to the partial derivatives u,, we have

n
(Au)’ dx = / |V, | dx
J, 2,

< SR L[,
>Z{ o= Z/Qﬁimdx}

i=1
|Vu|2
=Z i —— (1 4+ ¢,,) dx, (3.7

for D large enough, where {,, =(,,(d(x)/ D). Applying Theorem 1 once more (this time withk=1, p=2,
s=—2,0=pf=0andy=1) we obtain

|Vul?
/ (14 ) dx> f—d +2 f — G dx. (3.8)
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Combining (3.7) and (3.8) we obtain

9 u? 5 [ u?
Auydx>— | —dx+= [ —{pdx,
/Q( W6 | a x+8f9d4gm *
which is the stated inequality. O

We next give the proof of Theorem 4. We recall that Q is a domain in RV and that K is a piecewise
smooth surface of codimension k such that K N Q # @, unless k = 1 in which case K = 0Q. All the
calculations below are local, in a small ball of radius ¢, and indeed, it would be enough to assume that
K has a smooth part. We also note that for k = N (distance from a point) the subsequent calculations are
substantially simplified, whereas for k = 1 (distance from the boundary) one should replace Bs by Bs N Q.
This last change entails some minor modifications, the arguments otherwise remain the same.

Proof. We shall only give the proof of (ii) since the proof of (i) is much simpler. For the proof we shall
use some of the ideas and tools developed by Barbatis et al. [3]. All our analysis will be local, say, in a
fixed ball of B(xg, 0) where xo € K and ¢ is small, but fixed throughout the proof. We therefore fix a
smooth, non-negative function ¢ such that ¢(x) =1 on {|x — xg| < J/2} and ¢(x) =1 on {|x — x¢| > J}.
For given ¢, ¢1, . . ., &, > 0 we then define the function

u = ¢d(—k+2p+no)/pX§—1+81)/1’Xg_1+52)/” ... X,(,:Hg’”)/p =: ¢v.

A standard argument using cut-off functions shows that u belongs in WO2 "P(@\K) and therefore is a
legitimate test function for the infimum above. We intend to see how J,,_1[u«] behaves as the ¢;’s tend to
zero. We will not be interested in terms that remain bounded for small values of the ¢;’s. To distinguish
such terms we shall need the following fact, cf. [3, (3.8)]: we have

/ ¢Pd "o x TP Dy x, Py D) dx < 0o
Q
o >0
or fy=0and f; >0,
&< 1 or fy=p;=0and >0, (3.9
or fo=p=--=pu_1=0and g, >0.
Now, we have Au = ¢Av + 2V ¢ - Vv 4+ v A¢ and hence, using the inequality
la + b7 <lal? + c(lal?~"[b] + b]7), (3.10)
we have

/ |Au|? dx
Q

< /QqﬁplAvlpdx +cfQ{(¢|Av|)P"(|V</>||Vv| + [vllA¢D) + (VI V] + [v]|AgD P} dx

< / qﬁplAvlpdx+C/(IAUIP_I(IVUI + o) 4+ (Vv + [v)P) dx.
Q Q
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The first integral involves d to the power —k + &g/ p (see below) and is therefore important. On the other

hand, all terms in the second integral involve d to the power that is larger than —k and in fact bounded
away from —k, independent of ¢y. Hence

/ |Au|? dx =/ oP|Av|P dx + O(1), (3.11)
Q Q
where O(1) is uniform in all the ¢;’s. We next define the function

g =+ (—14+e)X1+(—1+e)X1Xo+ -+ (—14+e)X1X2--- X, >0,

where X; = X;(¢/D). We shall always think of g(d(x)) as a small quantity. Recalling (2.1) one easily
sees that

dny 1
=7 Y (l4epXT XX X = — (3.12)
I<i<j<m
Also, for any f there holds
d _ - _
E([(Bﬂo)/pxg 1+81)/PX§ I+e)/p x6 1+sm)/p)
— t(ﬁ—p+so)/pX§—l+61)/pX§—1+sz)/p . ,X,(n—lJrem)/p [g + %] ) (3.13)

Applying (3.13) first for f =k — 2p, then for f =k — p and using (3.12) we obtain

Av = d(*k+80)/pX§_1+31)/pxé_1+32)/p L an_l‘i‘sm)/p

k — k—2 h
A= 0) (5 0) )
4 4 4 4 4
where, here and below, we use g, 7 and X; to denote g(d(x)), h(d(x)) and X; (d(x)/ D). Now, by Ambrosio

and Soner [1, Theorem 3.2] we have d Ad =k — 1 4+ O(d) as d(x) — 0. Hence, the expression in the
braces equals

R 1, 1
—10+—g— 58 ——h{+ 0 asdx)—0,
V4 V4 V4

where R = (2k — pk — 2p)/p. The O(d) gives a bounded contribution by an application of (3.10)—as
was done earlier. Hence (3.11) gives

- ‘ R 1 1|7
/ |Au|P dx =/ pPd R x T L x T g 4 —g —g*— —h| dx+0O(). (3.14)
Q Q p p p
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To estimate this we use Taylor’s expansion of |Q + ¢|” about r = 0. We obtain
/ |Au|P dx = / pPd koo x T x
Q
{|Q|P+ 101" 2 QRg + <——|Q|” 20+ L= Ljgpr-2p2 )

—|Q1P2Qh + O(g”) + O(gh) + O(hz)} dx + O(D).

2p
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(3.15)

Using (3.10) once again, it is not difficult to see that the terms O(g3), O(gh) and O(h?) make a contri-

bution that is bounded uniformly in the ¢;’s and can therefore be dropped.

At this point, and in order to simplify the notation, we introduce some auxiliary quantities. For

0<i<j<m we define
Ag= / pPd koo x TITE X e g
Q

—k—+¢ 14+¢1 1+4¢; —1+L+1 —14¢
Ai=f¢>pd ox e It T g

—1 _
/ ¢pd k+80X?1 X XSI Xl+1+3!+1 L. Xm1+£m dx

_ —1+e {4
r,-,:/ P kD CRLITED CRnD ¢ATRERD ¢ SX X e dx
Q

with the convention that I';; = A;. It is then easily seen that

m
/ pPd=Freox I X g dy = w9 Ag — Y (1 — &) T
Q :
i=1

/¢Pdk+sz1—1+al ,..Xr;1+3mg dx—FoAO‘f‘Z(l—?z) A; —2902(1_91)F01
Q i=1 i=1

+2) (I —g)(1 =)y

i<j
m
/ ¢pd—k+soxl—1+s1 . __X’;1+3mh dx = — Z(l —&)A; — Z(l —¢))Tj.
Q . .
i=1 i<j

(Here and below ), _ means D | ; _ j<m-) Letus also define the constant

i<j

=——|Q|P 2Q+ IQI" 2R%.
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Going back to (3.15) and noting that

|u|pd A
—dx = s
Q d?p 0
m—1 |M|p m—1
2 24 ,
> de,,Xl'”X,- dr =Y A,
i=1 i=1
we obtain

Jm—1[ul=1Q|""2QR (80A0 - Z(l - 8i)Foz')

i=1

m m
+ P | fAo+ Z(l — )2 A; — 269 Z(l — &) loi + 22(1 — &)1 —¢j)lj

i=1 i=1 i<j
m m—1

+101P720 [ Y —e)Ai+ Y (1 —eplij | =G Y Ai+ O(1). (3.16)
i=1 i<j i=1

Now, by Barbatis et al. [3, p. 184],

A0 =260 ) (1 —e)loi =) (s — DA+ ) (26 — (1 —¢))Ii; + O(D).

i=1 i=1 i<j
For the sake of simplicity, we set

p—1

G =" 10"k (p = D* + (k= 2p)*}.
p

One then easily sees that P + |Q|P~2Q = G. Hence, gathering similar terms,

m m
In-1lul =1Q1P QR | soAo — ) (1 —eploj | =G [ Y aidi =) (1 —e)I
j=1 i=1 i<j
+GA,, + 0(1),
where O(1) is uniform for small ¢;’s. Up to this point the parameters ¢, ¢, . . ., &, were positive. We

intend to take limits as they tend to zero in that order. Due to (3.9), as ¢gg — 0 all terms have finite limits
except those involving Ag and I'g; which, when viewed separately, diverge. However, a simple argument
involving an integration by parts (see Ref. [3, (3.9)] shows that

m

t0Ag — » (1 —&j)Io; = O(1) (3.17)
j=1
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uniformly in ¢, . . ., &,. Hence, letting 9 — O we conclude that

In-tlul= =G | Y eiAi =) (1 =e)lij | +GAu+ O(1) (50 =0).

i=1 i<j

Now—as was the case with (3.17)—an integration by parts shows that (see Ref. [3, (3.9)]) if ¢g = ¢1 =

-+ =¢_1 =0.Then
eAi— Y (I—eplij= O(). (3.18)
j=i+1

We now let &y — 0. Again, all terms have finite limits except those involving Ay and I'1; which diverge.
Using (3.18) we see that when combined these terms stay bounded in the limit ¢; — 0. We proceed in
this way and after letting ¢,,—; — 0 we are left with

In—1lul =G —en)An + O(1) (e0="---=¢en—1=0).
Let us denote by G’ the infimum on the left-hand side of part (ii) of Theorem 4. We have thus proved that

o2 GUL=am)An + O(1)
~ Am

f0 = =étm_1=0).
Now, letting ¢, — 0 we have A,, — +oo (by 3.9)), and thus conclude that G’ <G, as required. [

Remark. By slightly modifying the above argument one can also prove the optimality of the power X 31
of the improved Rellich inequalities (1.11) and (1.13). Namely, for any ¢ > O there holds
Jm—1{u]

inf =
ueC@@\K) [ MEX2X2 ... X5 dx
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