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Abstract

We consider a certain class of quasilinear elliptic equations with a
term in the critical growth range: we prove the existence of positive so-
lutions in bounded and unbounded domains. The proofs are performed

by means of several generalizations of standard variational arguments.
AMS Subject Classification: 35J60, 35D05, 49J35.

1 Introduction

We study the existence of positive functions u € Dé’Q(Q) solving in a weak

sense the quasilinear elliptic equation

n 1 n aai' *
_ Z Dj(a;j(x,uw)Du) + 3 Z a—;(m,u)DiuDju = g(z,u) —|—p(m)‘u‘2 -2,
i,j=1 4,j=1
(1)

where @ € R" (n > 3) is open (not necessarily bounded), Dy?() is
the completion of the space C°(€2) with respect to the Dirichlet norm
(lul? = [q|Vul?), 2* = -2 is the critical Sobolev exponent ¢ of the
embedding Dé’Q C L4, g is a subcritical term and p a bounded positive
function. Throughout this paper by positive function we mean a nonnega-
tive nontrivial function. Weak solutions of (1) correspond to critical points

of the functional J defined for all u & Dé’Q(Q) by

1 “ 1 .
J(u) = §/Qijzlaij(x,u)DiuDju—/QG(m,u) — g/gp(ac)]u\2 (2)
where G(z,s) = [; g(x,t)dt; under reasonable assumptions on a;j, g, p, the
functional J is continuous but not even locally Lipschitz if the functions

a;j(x,s) depend on s, see [9]. However, J is weakly C:°(Q)-differentiable
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(see [3, 9]) and the derivative of J exists in the smooth directions: for all
u € Dy?(Q) and ¢ € C°(Q) we can evaluate

1
/ Z [aw z,u)DiuDjp + = dai

3,j=1 2

~ [ g@we = | plalu® up

according to the nonsmooth critical point theory of [14, 15] it is possible to
prove that critical points w of J satisfy J'(u)[p] = 0 Ve € C°(§2) and hence

solve (1) in distributional sense, see also [2]. Therefore, as

(w uw)DjuDjuep

— 3" Dj(aij(z,u)Diu) + b(x)u — f(z,u) € (Dy*)*
i,j7=1

(here (D(l)’Q)* denotes the dual space of D(l)’Q) we also have

n
Z ”:UuDuDuE(DéQ)

NIH

and (1) is solved in a weak sense. We refer to the original papers [9, 14, 15]
for the basic definitions in this nonsmooth context; this theory has been
widely used for different problems related to quasilinear elliptic equations of
the kind of (1), see [3, 4, 9, 10, 13].

Under suitable assumptions on the functions a;;, g and p, in this paper we
prove the existence of positive solutions of (1) in bounded and unbounded
domains €: making use of the techniques introduced in [21], we prove our
results for a wide class of subcritical perturbations g. As far as we are aware,
very few results concerning (1) are known: apart the already mentioned case
with p(z) = 1 on bounded domains [4], we refer to [24] where a minimization
problem related to (1) is solved for 2 = IR™ and to [27] for a similar problem
in a bounded domain.

Besides the existence results, we believe that the interest of this paper are
the techniques involved in the proofs: they generalize several well-known
arguments of classical critical point theory. Since the celebrated mountain-
pass Lemma [1] (MPL in the sequel) much progress has been made to prove
existence results for elliptic problems: we will not concern ourselves in the
difficult task of giving complete references, but let us underline some possible
modifications of the assumptions of the classical MPL. The first assumption
of the MPL is the smoothness of the energy functional associated to the
problem: as already mentioned, the functional J in (2) is nonsmooth and
we need to apply the generalized critical point theory of [14, 15].

The second basic assumption of the MPL is the Palais-Smale condition: this

is a compactness condition which is guaranteed, in particular, for problems



having subcritical growth and on bounded domains €. For certain problems
having critical growth one may still prove that the Palais-Smale condition
holds at certain energy levels, see [5, 8, 12, 19]; for the functional J in
(2), even in the nontrivial energy range determined by Lemma 2 below, the
Palais-Smale condition (in the sense of [14, 15]) does not hold because J
may have negative critical levels, see Section 6. We overcome this problem
by means of Lemma 3 below which is, somehow, the heart of our proofs: it
states that the compactness is recovered if the loss of energy between the
Palais-Smale sequence and its weak limit is less than a suitable threshold.
This fact seems to be related to the representation of the Dé’2—weakly con-
vergent sequences of the concentration-compactness principle [22] and to the
representation result for Palais-Smale sequences in [25]: such representation
seems difficult to obtain in our case because the functional is nonsmooth.

Finally, to prove the existence of a positive solution of (1) in an unbounded
domain 2, we first solve (1) in a sequence of bounded subdomains €2, of
and then prove that the corresponding sequence of solutions {u*} converges
in some sense to a solution u of (1) in €; this method seems to have been
first applied in [16, 17], while for more general semilinear problems at critical
growth we refer to [23]. The main difficulty of this procedure is to prove that
the solution u found as (weak) limit of the sequence {u*} is not the trivial
one; one usually reasons by contradiction and proves that if « = 0, then
u¥ — 0in the Dé’Q—norm topology: the contradiction is achieved if one proves
a uniform lower estimate for the norm of u*, see e.g. [23]. Our approach is
slightly different as we do not obtain such estimate but we use again Lemma
3: on the other hand, a direct approach as in [5] seems not possible since it

also makes use of a representation result for the Palais-Smale sequences.

2 Existence of a positive solution

Let us first list the assumptions on the functions which appear in (1): since
some of them look quite technical, we refer to Section 6 for several examples.

We assume that the coefficients a;; (7,7 =1, ...,n) satisfy

aij = aji
aij(z,+) € CYR) for a.e. x € (3)
aij(x, s), 8;5 (x,8) € L®(2 x R)

and, for simplicity, we assume that the functions a;;(x,s) are even with



respect to s. Moreover, we require the ellipticity condition
n
e (0,1, > ay(z,9)&& > g forae z€Q, VseR, VE€ R,
ij=1
(4)
and we assume that the “ellipticity grows with |u|”, namely

0<s Z aaa;'j (Z',S)fifj for a.e. x € Q, Vs € R, V€ € R" : (5)

ij=1

we also need an estimate for the growth of ellipticity

Iy e(0,2—2), forae z€, Vs>0, V&eR"

s> %(m, $)&& < v Y aij(z, 9)6E;

4,j=1 4,7=1

(6)

Finally, as in [4] we require that (1) “converges” to a semilinear equation as

U — +00:
lim a;(x,s) =06;; , lim 5%(1’, s)=0
s§——+00 S——+00 S (7)
Vi,j=1,...,n and uniformly w.rt. z € Q.

We require the function g to be subcritical

g:Q xR — 1R is a Carathéodory function
Ve>0 dg. € Ln2_+n2(§2) such that (8)

lg(x, s)| < ge(a) +<€|s|ﬁ_3 forae. z€Qand Vs € R .

Next, we need some local growth conditions on the function G(z,s) =
Jo 9(z,t)dt: we assume that there exists a nonempty open set g C 2 such
that

if n = 3 then
lim G(ﬂ’ s)
s——+o0 S

if n =4 then 3a >0, 3¢ >0 such that

= 400 uniformly w.r.t. z €

either G(x,s) > ps? for a.e. € Qy, Vs €0,4d] (9)
or G(x,s) > p(s? —a?) for ae. x €y, Vs >a

ifn>5then3b>a >0, 3¢ >0 such that

G(z,s) > forae ze€Qy, Vs ela,b];



without loss of generality we may assume that the origin 0 € €)g. Moreover,

we require that

3C >0, 3beLVQ) (b2 <% such that
Gz, s) < b(z)|s|> + C|s|* (10)

G(z,s) >0 Vse€RR and for ae. z €,

where v is the ellipticity constant in (4) and S is the best Sobolev constant
of the embedding D(l)’Q C L?*", see [26]. Note that the above assumptions do
not exclude that

g(x,0) =0 : (11)

in fact this is the interesting case because (1) admits v = 0 as solution and
one needs to prove the existence of another (nontrivial) solution.

Finally, we assume that the function p is measurable and

IM>m>0, m<pe)<M Vre

p(0) =M, p(z)=M+O(|z|*2) near 0 .
We first prove an existence result for bounded domains:

Theorem 1 Assume that €2 is o bounded open subset of IR™ and assume
(3)-(12); then, there exists at least a positive function u € Dy*(Q2) solving

(1) in weak sense.

The proof of Theorem 1 follows the same steps as in [4]: nevertheless, the
presence of the function p implies some changes both in the “nontrivial en-
ergy range” (see Lemma 2 below) and in the estimates involving the “Sobolev
concentrating functions” (see (21) below).

If Q is unbounded, as in [13] we require that (1) converges to a semilinear

problem also when |z| — oo:

lim a;j(r,s) =6;, lim 5%(1’, s)=0

Vi,j=1,...,n and uniformly w.r.t. s € IR .

Then we prove

Theorem 2 Assume that Q is an unbounded open subset of R"™ and assume
(3)-(13); then, there exists at least a positive function u € Dé’Q(Q) solving

(1) in weak sense.



To prove Theorem 2, we introduce a sequence of smooth bounded domains
Qf such that UgenQr = Q: by Theorem 1, for all k, (1) admits a positive
solution u¥ € Dy*(Q). As in [23] the solution of (1) in €2 is obtained as
weak limit of the sequence {u*}: a careful analysis is needed to prove that

the weak limit is nontrivial, see Section 5.

3 The case of a bounded domain

In this section we assume that 2 is bounded and we prove Theorem 1;
throughout this section we assume (3)-(12): in fact, some of the lemmas
below do not need the whole set of assumptions.

First observe that if S denotes the best Sobolev constant of the embedding
D(l)’Q C L?*", then by (12) and Sobolev inequality we get

/Q plo)|u)® < MSYEM|u|? Yue D) ; (14)

next note that (3) and (6) yield

u e Dy :>Z ”quuDuuGLl(Q)
4,j=1

and therefore J'(u)[u] is well defined for all u € Dy*(2) and can be written
in integral form.

Define the cone of positive functions
C = {u e Dy (Q); ulx) >0 for ae. e Q} (15)

and the functional
2/ZawacuDuDu—/Gﬂvu /p(m)\uﬂQ*.
,j=1

By the same procedure used in [13], one can prove that if u € Dy>(€)
satisfies J', (u)[¢] = 0 for all ¢ € Cg°(2) then u is a weak positive solution

of (1). Therefore, without loss of generality we assume that
g(z,8) =0 Vs <0, forae ze€

and to prove Theorem 1 we seek critical points of the functional
2/ZawycuDuDu—/Gacu /p(az)(zﬁ)? :
Q
7,7=1

for simplicity we have dropped the index + on J.

By reasoning as in Lemmas 3.3 and 3.4 in [4] one can prove



Lemma 1 Let {uy,} C D*(Q) be a Palais-Smale sequence for J; then,
there exists u € Dé’Q(Q) such that upy, — w in Dé’Q (up to a subsequence) and

u solves (1) in weak sense.

Let us recall that, using Theorem 2.1 in [6], one can also prove (see [4, 9])
that
Vg, (x) — Vu(z) for a.e. 2 € Q. (16)

We now determine the nontrivial energy range of the functional J, namely,
the energy levels for which the Palais-Smale sequences do not converge
weakly to the trivial function: as we already pointed out, it seems not pos-
sible to determine a compactness range as in [8]. The energy range of the

next Lemma was first determined in [12], see also [11, 19].

Lemma 2 Let C be as in (15), let {um} C C be a Palais-Smale sequence for

J at level
Sn/2
cE O’—nAI(”—Q)/Q ;

assume that uy, — u, then u Z 0.

Proof. By contradiction, assume u = 0: then, by (8), [ G(z,un) — 0 and
Jo 9(z, wm)um — 0; therefore, from J'(um)[um] = o(1) we get

/ ZamwumDumDum

7] 1 s
= Oa; - (17)

By reasoning as in Lemma 3.5 in [4] we arrive at

/ Z aa” (2, U ) Ditty D jtim sy, = 0(1) as m — 0o (18)

and

/ZawxumDumDum—/\Vum\Q—l—o() asm —oo. (19)
4,j=1

Hence, by (17) we get
il = | pla) ) = o) (20)
and by (14) we have

0(1) 2 [lum*(1 = MST2 2 s> 72)




if ||um|| — 0 we contradict ¢ > 0; therefore,

Sn/Q
Jumll? > > + o(1)
and by (19) (20) we get
Hum) =l + 5= (ol = [ ple)(wn)? ) +o(1)
1 sn/?
= aeonr ol
which contradicts ¢ < %S”/QJW(Q_")/Q. O

Next we prove the existence of a Palais-Smale sequence in C whose level is
in the nontrivial energy range of the functional J. We follow the idea of [8]

and consider the family of functions

n—2

_ [n = 2e4)*

[e? + |27

SIS

(21)
which solve the equation —Au = u? 1 in IR™ and satisfy ||u?||? = |lu?|3. =
S™2 Let n be a positive smooth cut-off function with compact support in
B, C Qg and let u. = nuf. Since m > 0 in (12), for all € > 0 there exists
t* > 0 such that J(tu.) < 0 for all £ > t°; define the class of paths

I:={y € C((0,1]: Dy*(2)). (0) =0, 4(1) = t°uc}

(to simplify notations we do not highlight the dependence of T on €) and the
minimax value

o= Inf max J (v(®)) - (22)

We obtain a Palais-Smale sequence for J at level a by applying the MPL
in the nonsmooth version [15], see also Theorem 2.1 in [2]: indeed, in a
standard way one can verify that the functional J has such geometrical
structure; hence, a > 0. Moreover, as J(|u|) < J(u) for all u € Dy*(Q), in
(22) we can consider instead of the class I, the class of paths at lower levels,

namely
{y € C([0,1]; €), 7(0) =0, (1) = t*uc} ;
therefore, by the nonsmooth deformation Lemma [14] we may assume that

the Palais-Smale sequence is in C.

To prove that a < SWT/Q]V[ (2-1)/2 e claim that for small enough ¢ we have

n/2
max J(tue) L_5

>0 S LR (23)



To this end, for all ¢ > 0 let £. > 0 be such that
J(teus) = max J(tug) :

we write J(t-u.) as

t2
J(taw) = Fluel? + / S (asj( toue) — 61) Dyt Dyue
j=1

- [ Gt - = [ @

and we estimate all its terms. Since {uw.} is uniformly bounded in D(l)’Q, if
te — 0 then J(t.u.) — 0 and we are done; moreover, t. — —+oo implies
J(tsu:) — —oo which is impossible: so it remains to consider the case where
the sequence {t:} is upper and lower bounded by two positive constants.

Recall the following estimates (see [8, 20]) as ¢ — 0:
Jucl? = 572 -0 %) [ pl@)(we)* = M52+ 0" ;
Q

then, by reasoning as in [20, 21], one obtains (as ¢ — 0)

1 5 1 N L -
sl =5 [ pe)ta)® < —mmm <0 . (24)
As in [4] we infer that there exists a function 7 = 7(¢) such that lirr(l) T(e) =
+o0 and such that for ¢ small enough we have
/ Gz, tous) > 1(e) -2 . (25)
Q
Finally, note that (5) and (7) imply
/ Z a;j(x,u)DuDju </ |Vul|? VueC : (26)

4,j=1

therefore, as t.u. € C we have

/ Z aij(z,teus) — 0i5) Diue Djue <0 ;
nj=1

hence, by (24) and (25) we obtain

1 n/2
J(teug) < 5

< pare e TE) e

which proves (23) for small enough e. We have so obtained a Palais-Smale
sequence (in C) for J at level a € (O, STLT/Z]W(Q’”)/2>: its weak limit is
nonnegative because J'\ (u)[¢] = 0 for all ¢ € C£°(€2) and nontrivial by

Lemma 2; moreover, it solves (1) by Lemma 1.



4 Compactness of the Palais-Smale sequences
In this section we prove the following crucial result:

Lemma 3 Denote by {u,,} the Palais-Smale sequence used in Section 3 to

obtain wu; if

) Sn/2

then u, — u in Dé’Q(Q).

(27)

Proof. We first introduce some notations. For all s > 0, define the function

T ifx<s
ns(z) =
s ifz>s.

By e(x) we denote a generic function such that

Jim e(z)=0;

in the sequel, the same symbol ¢(z) may denote different functions and we
will often use the relation e(x) + e(x) = e(x). For all s > 0 define

Loi= [ glum + [ p@)?® nw).

Finally, some of the limits below are in fact limsup or liminf but we will
not specify this fact since all our results hold up to a subsequence. Before
starting we recall that v € C, that we may assume {u,,} C C and that

Uy — U

STEP 1: we prove that for all s > 0 we have

lim / Z ;5 (2, Um ) Dittm Djtm g/ Z a;j(z,u)DiuDju .
m—=0 JLum,<s} ij—1 {u<s} i,j=1
(28)
Take s > 0: by the compact embeddings Dy*(Q) C LP(Q) (for p € [1,2%))

and by Lebesgue’s Theorem we have

i ([ ol tmdm) + [ @) ()~ 0ufun) ) = L.

m—00

then, from the relation J' (1, )[ns(um)] = e(m) we obtain

n
E a5 (2, Um) Dyttt D,
<554 5=1

10



On the other hand, by J'(u)[ns(u)] = 0 we get

e

combining these two equalities, letting m — oo and using Fatou’s Lemma
(which can be applied because of (5) and (16)) we obtain (28).

Ja;
ZawquthH—Q/ Z aj (z,u)DyuDjuns(u) = Lg ; (29)
2,7=1

STEP 2: we prove that for all s > 0 we have

n
lim/ a;j(2, wm) Dyt Dju —/ azi(x, w)DyuDju .
m—o0 Jfy,,<s} ijl g m " " {u<s} 'i,jzzl Z]( ) ‘ !
(30)
We claim that

/ Z ;i (2, U ) Dy (U, — ) Dj (U, — 1) =
{um<s}

ij=1
n

n
Z @i (, W) Dittyn D iy, —/ Z aij(z, w)DiuDju +e(m) ;

e

i=1 fu<s} ;521

(31)
to this end, it is equivalent to prove that
n
/ Z a;j (2, Um) DiuD; u+/ Z a;j(x,u)DyuDju

um<s} i=1 u<s}ij:1

’ (32)
= 2/ Z ;5 (2, U ) Dyt Dju 4+ e(m) .
{um<s}

,j=1

Since 1, (um) € Dy*(Q) N L®(Q), we have J'(u)[ns(un)] = 0 for all m and

we obtain

oa;
”21 a;j(x, u)DiwD juy, + 2/ Z ;J x,w) DjuD juns (tm)

=L +5(m) ;

then, by (29) and by Lebesgue’s Theorem we infer

n
a; quuDu—/ aii(x,w) DiuDivy +(m)
/{}Z : o 22, 300Dt )

this, together with (16) and Egorov’s Theorem yields (32) and, consequently,
(31).
Finally, by (4) and (31) we deduce

i (&, U ) Dty D jtbm, > i (@, w) DiuDju + ;
/{um<8}2a](mu) U Dju /{U<S}Za](wu) uDju +¢(m)

i,5=1 1,j=1

which, combined with (28), yields (30).

11



STEP 3: we prove that

lim / Z a” X, Upn) Dithy, DU Uy, —/ Z ” (x,u)DjuDjuu .

m—00 7] 1
(33)

By (7) (and the boundedness of || D;un|2) we get

0
/Z a”mumDumDumum /Z Z]UcuDuDuu

4,j=1

_/ Z (9(1” (@, U ) Dyttt D jum s (um)

Jl

[y G

4,j=1

(u) +e(s) 5

moreover, from the relation J'(up,)[ns(um)] = J'(u)[ns(u)] +e(m), we obtain

V3
/{ Z a5 (2, Um) Dyttt Dyt

3,7=1

1 " da;
—&—5/9 2:1 BSJ (@, wm) Dittm Dt s (tum) — Ls + e(m)
-/ > agte. DD+ [ 3 X ) Dby, ) — 1
= a; uDju+ = z,uw)DyuDjuns(u) — Ly -
u<5}Z] : z] 7 5 Qij:1 Js ; i jUMs s

(33) then follows taking into account (30) and the arbitrariness of s.

STEP 4: we prove that

*

lim Zl ;i (2, Um ) Di(Um — w)Dj(Um —u) = lim Qp(ac)|um —ul?
7-]

(34)
By the relation J'(um)[um] = J'(u)[u] + e(m) and taking into account (8)
and (33) we obtain

/ Z ;5 ( 2, Um ) Dyt D; um—/ p(z )(um)Q*

Jl

/ Za”muDuDu—/ p(x)(u )2*+5(m);

4,j=1

therefore, from Theorem 1 in [7] we get

/ZamwumDumDum /ZamquuDu

4,j=1 4,j=1

= | Pl =l +-(m)

12



Finally, by (16) and Egorov’s Theorem we obtain

/Q i i (2, ) Di(tm — w) Dj(um —u)
. inj=1 ) -
:A D (@, tm) Dittn Dyt _%2 > agj(w, w)DiuDju + (m)

i,j=1 4j=1

and (34) follows.
STEP 5: we prove that

37 s, um)Difin — ) Dy — ) = [ ¥~ )+ efom) . (36)

Q.52 Q

By (7) we have
/ S a5 (2, 1) Dyt — 1) D (11, 1) :/ IV (1t — )2 () .

{um>s} ij=1 {um>s}
For all s > 0, by (30) and (31) we infer

/ , Z ;i (2, Um) Di(tm — w)Dj(tm —u) = e(m) ,
um<s} .
m="J4,5=1

which, together with (4), implies
[ V=) = e(m).
{um<s}

By the arbitrariness of s, these three relations prove (36).

STEP 6: conclusion.
By (34) and (36) we clearly have

19t =0 = [ p@ln = uf +2(m) (37)

therefore, by (14) we obtain

M .
a2 M 22
e(m) = [fum —ul* (1~ gy llum — ul* )
which implies that
S i 2o S
either |um —ul|—0  or im ||t — ul[* > T (38)

13



Therefore, Lemma 3 follows if we can exclude the second alternative; by

Theorem 1 in [7] we get

J(um) = J(u) =
1 n
by (8) = 5/ Z aij (2, W) Dyt Dy,
Q=1
—l/ Z a;j(z,u)DyuDju
2Jo
1 .
57 | p@ s = f* +e(m)
1 1 .
by (35) and (36) = 3 \V(um—u)ﬁ—;/p(m)\um—uy? +e(m)
1 Q Q
by (37) = - Q]V(um—u)]2+e(m) :

then, by (27) and by letting m — oo we infer

Sn/Q . | . 2
a7z > i T(m) = () = Jim [, —

which proves that the second alternative of (38) does not hold and completes

the proof of Lemma 3. O

5 The case of an unbounded domain

In this section we prove Theorem 2: we assume (3)-(13) and that  is un-
bounded.

We introduce a sequence of open bounded smooth domains Q C 2 such
that

Qp C Q1 Yk, U Q% =9;
keIN

for all k let ay be the minimax value defined in (22) relative to Q: clearly,

the sequence {ay} is nonincreasing and

Sn/Q
O<ak§a1<m vk . (39)

By Theorem 1, for all k, (1) admits a positive solution u* € Dé’Q(Qk): we
denote by Jj the functional corresponding to (1) in €2; therefore

J(uF)uF] =0 VEkeIN. (40)

By extending u* to be 0 in 2\ 2, the sequence {u*} may be regarded as a
subset of Dé’Q(Q). We first prove

Lemma 4 There exists u € Dé’Q(Q) such that u* — u in Dé’Q(Q), up to a

subsequence; moreover, w is a nonnegative solution of (1) on §.

14



Proof. By (39) and Lemma 3 we obtain

Sn/2 .

on the other hand, (8) implies (for all £ > 0) that

E *
/ Gla, ) < |lgell 2o ¥ o + |||
Q BE 2 (42)
[ o )| < gl e+ el
Q n+2

To prove that the sequence {u*} is bounded we argue by contradiction and

assume the converse; then, from (12), (41) and (42) we easily infer that

el oo [t [ Glet) =0 L [ gleatt —0.
(43)
From (41) and (43) we get
1 "o agi(x, uf) Diuk DiuF
lim 92 fQ Zz,]_l J( ) J (44)

koo 3 Jop(@) (k) B
By (40) and (6) we infer that for all £ € IN we have
SRS '
(1+ 5)/9 > aij(w,uF) DuF Djut — /Qg(fwk)uk - /Qp(fﬂ)(uk)2 >0;
ij=1

therefore, (43) yields

(2+9)(n—2) E & &
lim dn fQ ZZj:l aij(mgu )Dlu Dju 1

ko0 5= Jop(@)(uk)* o

which, by definition of 7, contradicts (44) if ||u¥|| — co. Therefore, up to a
subsequence, we have u¥ — u in Dy*(Q).

By the extension of the result of [6] to unbounded domains (which has al-
ready been used in [13]) one obtains that (16) (with w,, replaced by u*) still
holds; to prove that w solves (1), one can argue as for (2.3.2) in [9]: indeed,
as noted in [4], one can still deduce (2.3.5) from (2.3.4) in [9] by using the
strong convergence of ¢pexp{—Mu*} in LZ (€2).

The fact that u(x) > 0 for a.e. x € Q follows from the pointwise convergence

limy, o0 uf(x) — u(z) for a.e. € Q. O

The main problem is that the function w found in Lemma 4 may be the
trivial one; hence, to complete the proof of Theorem 2 we need to prove the

following

Lemma 5 The function w found in Lemma 4 is a posilive solution of (1)
n ).

15



Proof. Let (), ns and the limits have the same meaning as in the proof of
Lemma 3. Let {u¥} denote the sequence of (positive) solutions of (1) on €,

and denote by {uF,} the Palais-Smale sequence used in Section 3 to obtain

u¥. By Lemma 4, u¥ — w and u is a nonnegative solution of (1) on €; by

contradiction, assume that u = 0.

STEP 1: we prove that
Ja >0 such that ax > a Vk e IN . (45)

For all u € Dé’Q, by (4) and (10) we have

2%

5 > aallull = ezlu

v
Te(w) Z el = 1ol 2 llullz: — ellu

2

consider the function f(z) = c12? — c22?; clearly, there exists p > 0 where

f attains its maximum on IR*. Define & := f(p), then
Rwza Yul=p and @20 Vel <p;

hence, (45) follows by (22).

STEP 2: we prove that uf, — u* in Dé’Q(Q) for all k, except for at most a
finite number.
As we are assuming that «* — 0, by Theorem 2.2.7 in [10], by (6) and by
(51) we obtain

1 -2 -
Jn(uf) > - (1 - %) / E aij(z,u®) Dy Diuk +e(k) .
Q<
,j=1

Hence, by (4) and (39) we obtain
i () — J(0) < . — el + o) < 01+ o(k) < oy
Am Ji (U, gu”) <o —cllu||”"+elk) Sap+¢ <W

for sufficiently large k (say for k& > k); then, by Lemma 3 we obtain u¥, — u”
in Dy*(Q) if k > k.

STEP 3: we prove that
[19et? = [ @)@ =eth) (46)
Q Q

For all ¢ € [1,2*) we have u* — 0 in L (), hence, for all ¢ € C(£),

loc

letting k£ — oo we obtain

n
/ E aij(x,uk)Diuijgons(uk) —0
Q.“
,j=1

| oty =0 [ pa)h = en ) =0
Q Q
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for all such ¢, all k € IN and s > 0 we have Jj (u®)[¢ns(uF)] = 0, therefore,
/ Za”mu)DukDugo
uk<5}

da; (47)
2/ Z ;] x,u™) Dy DjuF ons (uF) = e(k) .

Let w be any open bounded subset of 2 and denote by R,, the supremum of
the positive R for which QN Br C w (here B = {x € R"; |z| < R}); in
(47) take ¢ € C°(£2) such that ¢ =1 on w and ¢ > 0 in 2: by (4) and (5)
the two terms in (47) are positive, therefore, for all such domain w we have

(£

/{ . Z aij(z,u®) D DjuF = e(k)
u S 7%} ] 1

/ Z aa” (z,u®) D Djufns(u) = e(k) .

4,j=1

Then, by (7) and (13) we obtain

/ S agy () Dy Dy —/\vuk\ +e(k) +e(s) + e(Ry)
=l o (48)
/ Z = (z, uP) D DjuFu® = e(k) + e(s) + e(Ry) ;
4,j=1

therefore, by the arbitrariness of s and w, if we consider (40) we obtain (46).

STEP 4: conclusion.
By step 2 we have Ji,(u*) = oy, for all k except for at most a finite number;
then, by (41) and (45) we have

. Sn/2
Je(u") = c € Oam ) (49)

up to a subsequence. Taking into account (46) and the first of (48), and by
reasoning as in step 6 in the proof of Lemma 3 (with u = 0), we obtain the

following alternative

k||2 Sn/2

. k : _—
either [[u”|| — 0 or klggollu = =272

in both cases we contradict (49): the contradiction is achieved and therefore
u Z 0. O
6 Appendix: examples and further remarks

Let b; and by be two positive functions; a simple example of function g

satisfying (8) (9) and (10) is

g(x,s) = bi(x)s + ba(x)s?
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with by € L"2(Q) satisfying [[b1]l,,2 < %2, p € (1,2* — 1) with p = 3 if
n=3and p=1if n > 4, and by € LI(Q) satisfying ¢ =

ba(x) > ¢ on Q) for some ¢ > 0.

2n
n+2+(2—n)p and

An example of functions a;; satisfying (3)-(7) and (13) is

1

indeed, (3), (5), (7) and (13) obviously hold, (4) holds with v = 2=2 and (6)
holds with v = %

As already mentioned in the introduction, it seems impossible to recover
compactness even in the nontrivial energy range determined in Lemma 2: in
the semilinear case, one of the basic tools to obtain such compactness is the
fact that the critical levels of the functional are positive, see e.g. Lemma
2.3(1) in [11] and (I) in [12]. To this end, when a;;(z,s) = §;;, one may
assume that (see e.g. [21])

1 1 x
§g(m, s)s — G(z,s) + Ep($)|8|2 >0 VselR forae ze€Q. (50)

In the quasilinear case the critical levels may be negative: assume that w is

a critical point for J, then J'(u)[u] = 0 and therefore we can write either

J(u) Z/ (%g(m,u)u—G(w,u)Jr = |u|2* / Z aa” (z,u) DiuDjuu
0

or

P> e

) [a” 4 ds
_/Q(G(w,u) 21* (z, u)u)

In the first case, even if we assume (50), we cannot conclude that J(u) > 0

(x,u)DiuDjuu} o

because of (5). In the second case, even if we assume (6), we cannot conclude
that J(u) > 0 since (8) is incompatible with the assumption that g(z,s)s >
2*G(z, s) for all z, s.

To finish, let us mention some possible alternative assumptions under which
Theorems 1 and 2 remain true.

e The assumption m > 0 in (12) is needed to prove the boundedness of
the Palais-Smale sequences for the functional relative to (1) on a bounded
domain and to obtain a mountain-pass geometry for the functional J, see
(22): one could instead require more stringent conditions on the lower order

term g, see assumption (Hz) in [23].
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e The assumption (10) is needed to ensure that the functional J has a
mountain-pass geometry when  is unbounded: for all § € (2,2*) define
q(6) = m, then Theorem 2 still holds if the first of (10) is replaced
by the following

IC>0, 3§€(2,29), Ibell®Q), Gz s) <b)s|]®+Cls* .

e When ( is bounded, some assumptions may be relaxed, see [4]; let Ay =
A1(Q) denote the first eigenvalue of —A in Dy*(Q), then instead of (10) we

may assume that

2G
lim sup # 2V uniformly w.r.t. x € Q
5—0 S

G(z,s) >0 Vse€ R and for a.e. €,

while instead of (6) we may assume that
Iy € (0,2 —-2), 35>0, forae €, Vs>35 V&R

n_o9H i n
0 Y Gha6s <93 agle e

4,j=1 4,j=1

e In the case n = 4, (9) can be replaced by different conditions on the
behaviour of G on Qp, see [4].

e The flatness assumption (12) for x near 0 may be modified according to
the behaviour of G at +oo, see [20]. In the semilinear case, in bounded
star-shaped domains one has non-existence results if p is not sufficiently flat
at 0, see [18]. If the supremum M of p is not attained on an unbounded
domain, one needs additional assumptions on p to obtain existence results,
see [16]. For bounded domains, the case where p attains its maximum at a
boundary point has been studied in [19]. Note also that by reasoning as in
[12] one could extend our results to the case where the function p(z) in (1)

is replaced by a suitable function p(z,u).
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