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ABSTRACT. In this paper we study the existence of nontrivial solutions of the

problem
—Au+u = |ulP~2u in Q,
% = Au|?2u on 08,

with1 < ¢ <2(N—-1)/(N—2)and 1 < p <2N/(N—2). In the concave-convex
case, i.e., 1 < ¢ <2 < p, if X is small there exist two positive solutions while
for A large there is no positive solution. When p is critical, and g subcritical we
obtain existence results using the concentration compactness method. Finally
we apply the implicit function theorem to obtain solutions for A small near
ug = 1.

1. INTRODUCTION.

In this paper we study the existence of nontrivial solutions for the following
problem

(11) —Au+u = |uP~2y in Q,
’ gu = Au|? 2y on 0f).

Here Q is a bounded domain in RN with smooth boundary, and a% is the outer
normal derivative.

Problems with nonlinear boundary conditions of the form (1.1) appear in a nat-
ural way when one considers the Sobolev trace embedding H'(Q)) — L4(99), see
[14]. Also, one is lead to nonlinear boundary conditions in the study of conformal
deformations on Riemannian manifolds with boundary, see for example [6], [12] and
[13].

The study of existence when the nonlinear term is placed in the equation, that
is if one considers a problem of the form —Aw = f(u) with Dirichlet boundary
conditions, has received considerable attention, see for example [2], [5], [15], [23],
etc. However, nonlinear boundary conditions have only been considered in recent
years. For the Laplace operator with nonlinear boundary conditions see for example
[8], [9], [14], [17], [28]. Also see [24] where a problem similar to (1.1) is studied.

We want to remark that we are facing two nonlinear terms in problem (1.1), one
in the equation, |u|P~2u, and one in the boundary condition, |u|9~2u. Our interest
here is to analyze the interplay between both.
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In this work, by solutions to (1.1) we understand critical points of the associated
energy functional (defined on H'(Q))

(1.2) F(u) = 1/ |Vul|? + |u)? de — 1/ |ul? do — é/ |u|? do,
2 Ja PJo q Joo

where do is the measure on the boundary.
This functional F is well defined and C* in H*(Q) if p and ¢ verify
2(N-1) N 2N
N 9 and 1<p§p7N_2.
Along this paper we look for conditions that ensure the existence of nontrivial
solutions of (1.1), focusing our attention on the existence of positive ones. We
distinguish several cases.

1<qg<q =

Convex-concave subcritical case.

We suppose that
(1.3) l<g<2<p.

We want to remark that the new feature of these problems is that we are facing a
convex-concave problem where the convex nonlinearity appears in the equation and
the concave one at the boundary condition. Notice that if we look at the positive
solutions of these problems as the stationary states of the corresponding evolution
equation, since the right hand side of the equation represents a positive reaction
term, and the boundary condition means a positive flux at the boundary, then some
absorption is required to reach a nontrivial equilibrium. In our equation, this is the
linear term +u.

First, we assume that the exponents involved are subcritical, that is,

2(N -1) 2N

o S d 1 x_ 2t
N2 an <p<p N _2’

and we prove the following theorems using standard variational arguments together
with the Sobolev trace immersion that provides the necessary compactness.

(1.4) l<g<q" =

Theorem 1.1. Let p and q satisfy (1.3) and (1.4). Then there exists A\g > 0 such
that if 0 < XA < Ao then problem (1.1) has infinitely many nontrivial solutions.

Now we concentrate on positive solutions for (1.1).

Theorem 1.2. Let p and q satisfy (1.3) and (1.4). Then there exists A > 0 such
that there exist at least two positive solutions of (1.1) for every A < A, at least one
positive solution for A = A and there is no positive solution of (1.1) for A > A.
Moreover there exists a constant C' such that every positive solution verifies

lul| oo () < C.

Critical case.

Next we analyze the existence of solution when we have a critical exponent
p = p*. Here we use the concentration compactness method introduced in [21], [22]
and follow some ideas from [15]. In these kind of problems the concentration is a
priori possible on the boundary. This difficulty leads us to use technical estimates
that are implicit in [20] and that we explicitly point out.
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For 2 < ¢ < ¢* (notice that in this case ¢ means a convez reaction term) we
have,

Theorem 1.3. Let p = p* with 2 < q < ¢*, then problem (1.1) has at least a
positive nontrivial solution for every A > 0.

And for 1 < ¢ < 2,

Theorem 1.4. If p = p* with 1 < q < 2, then there exists A such that problem
(1.1) has at least two positive solutions for A < A, at least one positive solution for
A = A and no positive solution for A > A.

Further results.

Moreover, to obtain existence of solutions we can apply the implicit function
theorem near \g = 0, ug = 1 to get existence of solutions for any p and ¢, but
imposing a restriction on the domain. We prove the following result.

Theorem 1.5. Given 1 < p < oo, let Q be a domain such that (p—1) &€ oNew(—A+
I). Then, for any q € (1,00) there exists N\g > 0 such that for every A € (0, \o)
there exists a positive solution uy € C* of (1.1) with uxy — 1 in C* as A — 0.
Here onew(—A+1) stands for the spectrum of —A+ I with homogeneous Neumann
boundary conditions.

Finally let us state a result for the remaining case, ¢ = 2. In this case we have
a bifurcation problem from the first eigenvalue of a related problem. Let A; be the
first eigenvalue of

—Au+u=0 in Q,
{ g—g = u on 0f).
Notice that A; is just the best constant in the Sobolev trace embedding H* () —
L?(09) in the sense that

MllullZ2a0) < el q)-
Then we have that

Theorem 1.6. Let ¢ =2 with 2 < p < p*. Then there exists a positive solution of
(1.1) if and only if 0 < X < Aq.

Our ideas can also be applied to

(1.5) —Au+u = Nu|""%u in Q,
' g — |u|P~2u on Q.

For this problem we assume that
(1.6) l<g<2<p.

i.e., p stands for the convex term, and ¢ for the concave one, and p is subcritical
(notice that in this case this means p < 2(N — 1)/(N — 2)). The results presented
here have analogous statements for (1.5). The proofs of the existence results are
similar to the ones performed for the problem (1.1) so we leave the details to the
reader. The nonexistence result for positive solutions with A large also holds here,
but in this case the proof needs some major changes, therefore we include the
details.
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Organization of the paper.

The rest of the paper is organized as follows. In section 2 we deal with the
subcritical case. In section 3 we find L* a priori bounds for positive solutions.
In section 4 we prove some regularity for the solutions. In section 5 we prove
nonexistence results for positive solutions with A large. In section 6 we find existence
of at least two positive solutions for A small. In sections 7 and 8 we deal with critical
exponents, and in section 9 we use the implicit function theorem to obtain existence
of solutions for A\ small near ug = 1. Finally in section 10 we deal with the case
q=2.

2. THE SUBCRITICAL CASE. PROOF OF THEOREM 1.1.

In this section we study (1.1) using variational techniques.

Let us begin with the following Lemma that will be helpful in order to prove the
Palais-Smale condition.

Lemma 2.1. Let ¢ € HY(Q)'. Then there exists a unique u € H'(Q) such that

(2.1) /QVquud:v + /Q uwvdz = (p,v), for allv e H'(Q),

where (-,-) denotes the duality pairing in H'(Q). Moreover, the operator A : ¢ — u
18 continuous.

This Lemma is just an application of the Lax-Milgram Theorem. Let us recall
that u € H() satisfying (2.1) is a critical point of the functional

I(u):%/Q|Vu|2+|u|2dx—<¢,u>.

Along this paper ¢ € H'(Q)’ will be typically a pair ¢ = (g, f) where g € (L (0Q))’
and f € (LP (Q)), i.e.

(p,v) = /aggvda—l—/gfvdx.

Now we introduce a topological tool, the genus, that was introduced in [19]. We
will use an equivalent definition due to [10]. Given a Banach Space X, we consider
the class

Y={ACX: Aisclosed, A =—A}.
Over this class we define the genus, v : ¥ — NU {oo}, as

v(A) = min{k € N: there exists p € C(A,R* —{0}), ¢(z) = —p(—z)}.
With this definition we have the following well known Lemma.

Lemma 2.2. For every n € N there exists a constant € > 0 such that
VFF) =,
where F¢ = {u € WHP(Q) : F(u) < c}.
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Proof. Let E, C H'(Q2) be a n—dimensional subspace such that u |so% 0 for all
u € Ep, u# 0. Hence we have, for u € Ey,, ||ul|g1q) =1,
2 A Atd

2.2 Fltu) = = — = ——/ up<——an :
(22) ) =5~ | ul ;

anZinf{/ [ul! : u€ Ey, ||U||H1(Q):1}'
o0

Observe that a, > 0 because E, is finite dimensional. As ¢ < 2 we obtain from
(2.2) that there exists positive constants p and e such that

where

]-“(lgu) < —¢ for u € By, ||U||H1(Q) = p.

Therefore, if we set S, , = {u € Ey, : |Jul|g1(q) = p}, we have that S,,, C F~°.
Hence by the monotonicity of the genus

YF~F) > V(Sp,n) =n,
as we wanted to show. O

Now we observe, using the Sobolev trace Theorem, that

1 .
F(u) 2 5|l @) = Aerllulld o = callulli oy = J(lulm @),

where j(z) = % 2 — Xciz? — coxP. Let us emphasize that, if ) is small, j attains a

local but not a global minimum (5 is not bounded from belovv). Taking A\ smaller
if necessary, we can also assume that the maximum of j is positive. To localize this
minimum, we have to perform some sort of truncation. To this end let zy, x; be
such that m < zy < 1 < M where m is the local minimum of j and M is the local
maximum and j(M) > j(z1) > j(zo) > 0 > j(m). For these values zy and x; we
can choose a smooth cutoff function 7(x) such that 7(x) =1 if z < xg, 7(z) =0 if
x> and 0 < 7(z) < 1. Finally, let p(u) = 7(||u|/z1(q)) and define the truncated
functional as follows

- 1 1
.F(u):f/ |Vu\2+\u|2da7—f/ go(u)|u|r’da—5/ ul? do.
2 Ja P Ja q Joa

As above, F(u) > j(HUHHl(Q)) where j(z) = 122 — c;aP7(x) — cpAx?. We observe
that if < xg then j(z) = j(z) and if > x1 then j(z) = 322 — Aegw?.

In particular (and this is the main point of the truncation) if F(u) < 0 then F
and F coincide in a neighborhood of wu.

Now we state a Lemma that summarizes the main properties of F.

Lemma 2.3. The functional F is bounded from below and verifies the Palais-Smale
condition.

Proof. First, by the Sobolev-trace inequality and the performed truncation, there
exists a constant C' such that

~ 1 A
Flw) = lullo) - O el @ = Allullm @),

where h(t) = 3t* — C%tq. As g < 2, h(t) is bounded from below and we conclude

that F is also bounded from below.
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Now, to prove the Palais-Smale condition for the truncation, let {ur} € HY(Q)
be a Palais-Smale sequence. As ¢ = klingo F(ug), using that F'(ug) = e — 0 in
H'(Q)" we have that, for k large enough,

- 1, - 1, -~
c+1> Fluy) — ;<fl(uk:)uk> + 5<.7:/(Uk:>uk>
11 ) 1 -, .
> (5= 3 ) Ty + 507 (un)us) = Cluya
1 1 1
> (5= ) Il = el ey = el

1 1 1
> (5= ) Il = 3 sl oy = Clluslys oy

Hence, as ¢ < 2 < p, ug is bounded in H!(Q).

We can assume that up — u weakly in H'(Q) and u, — u strongly in LP(Q),
ur — u strongly in L7(912) and a.e. in 9. Then, as the exponents are subcritical,
it follows that,

lug |9 2wy — |ul|?7 2w in (L™8=2 (0Q))
and
okl g — [uf?"?u in (L5 (@)
and hence in H(Q2)’. Therefore, according to Lemma 2.1,
up — A(u|?%u, [uP~2u), in H'(Q).

This completes the proof. O

Finally, the following Theorem gives the proof of Theorem 1.1, see [4] for an
analogous result.

Theorem 2.1. Let
Y={AcC H"Q)— {0} : Ais closed, A= —A},
Sh={ACYT : y(A) >k},
where vy stands for the genus. Then
ckp = Alélék Stelg F(u)

is a megative critical value of F and moreover, if ¢ = ¢, = -+ = Cpyr, then
Y(K.) > 71+ 1, where K. = {u € WH(Q) : F(u) =c¢, F'(u) =0} .

Proof. We argue with F. According to Lemma 2.2 for every k € N there exists
e > 0 such that v(F~°) > k. As F is even and continuous it follows that F~= € %,
and therefore ¢ < —e < 0. Moreover by Lemma 2.3, F is bounded from below
S0 ¢ > —oo. Let us now see that ¢ is in fact a critical value for F. To this
end let us suppose that ¢ = ¢, = -+ = cp4r. As F is even it follows that K.
is symmetric, and the Palais-Smale condition implies that K. is compact. Now,
assume by contradiction that y(K.) < r. Then, by the continuity property of
the genus (see [25]) there exists a neighborhood of K., Ns(K.) = {v € H'(Q)
d(v, K.) < 6}, such that v(Ns(K.)) = y(K.) < r.
By the usual deformation lemma, we get

(1, FH? — Ny(K.)) € Foe/?
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On tlle other hand, by the definition of cgy, there exists A C ¥4, such that
A C Fete/2 hence

(2.3) (1, A - Ns(K,)) C Fee/2,
Now by the monotonicity of the genus (see [25]), we have
V(A = N5(Ke)) = 7(A) = y(Ns(Ke)) = k.
As n(1,-) is an odd homeomorphism it follows that (see [25])
(1, A= Ns(Ke))) = 7(A = N5(Ke)) = k.
But as (1, A — Ns(K.)) € £ then

sup F(u) > ¢ =cg,
uen(1l,A—Ns(K.))
a contradiction with (2.3) that proves that v(K.) > r + 1, and, in particular, ¢ is
a critical value for F. Finally, as ¢, < 0 it is also a critical value for F. (I

3. A PRIORI BOUNDS IN L*(9Q)

In this section we consider positive solutions of (1.1) and prove a priori bounds
in L*°(£2) using the blow-up technique.

Let us fix 0 < A < A and, arguing by contradiction, let us assume that there
exists a sequence u,, of positive solutions of (1.1) such that

ap = ||un||L°°(Q) — —400.

We denote by z,, a point where the maximum of u, is located. By the compactness
of 2, we can assume that z,, — x¢ € 2. Let us consider

up(a®y — x
aly) = 2Ly~ En) "5 ),
n

This function v, is defined in 2, = {y € RY; a%y + z, € Q}. We observe that
0 < v, <1 and v,(0) = 1. By a simple calculation we get that v,, satisfies

{ —Av, = —a2%v, + aZoTP2yp—1 in Q,,

Ovny _ at+q—2y,,q—1
S = Gy g on 08y,

Recall that we are dealing with p > 2 > ¢ > 1 and then p > 2(¢ — 1). Let us
choose 2a + p — 2 = 0. With this choice, 2a < 0 and also oo + ¢ — 2 < 0. Therefore
as we are assuming that a,, — +00, we get that a2* — 0 and 2972 — 0. Passing
to the limit, a subsequence of v,, converges to v that is a solution of

—Ap = P! in D,
% =0 on 0D,

with v(0) = 1. Here D is the whole RY or the half space RY according to zo € (
or xg € 0f) respectively. In case we have D = Rj\_’ we can perform a reflection using
that v has null normal derivative. Hence in any case we get

—Ay = P! in RV,

v(0)=1 wv>0.
This is a contradiction with the fact that p is subcritical, 1 < p < 2N/(N —2). We
have proved that
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Theorem 3.1. If2 < p < 2N/(N — 2) with p > 2(q — 1) then, for every A > 0
there exists a constant C = C(A) such that every nonnegative solution u of (1.1)
with 0 < A < A wverifies

[ull Lo () < C.

Let us remark that if 1 < ¢ <2 <p < 2N/(N —2) we are in this case. Therefore
all positive solutions (if there exist any) are uniformly bounded in L*°(€2) when one
considers A < A.

Now we want to make a remark regarding an analogous a priori bound for non-
negative solutions of problem (1.5)(i.e., concave reaction in 2, and convex nonlin-
earity at 0Q).

We have 1 < ¢ < 2 < p, hence ¢ < 2(p — 1). In this case we take a« =2 — p < 0.
With this choice we have 2a < 0 and 2o+ ¢ — 2 < 0.
First we observe that if we have a sequence u,, with

an = |[un| Lo ) — +00,

then the maximum of u,, must be located at the boundary. In fact if x,, is an interior
maximum of u, we have —Au,(x,) < 0 for n large, a contradiction. Therefore we
can assume that x, lies on the boundary of 2. As before, we can pass to the limit
as n — oo and obtain a solution of

—Av=0 in RY,
(3.1) { % = pp~1 on ORY,

with v(0) = 1. The corresponding Liouville Theorem for (3.1) was proved in [17]: if
p is subcritical the only bounded nonnegative solution is v = 0. We want to remark
that in the critical case, p = 2(N — 1)/(N — 2), there exists nontrivial nonnegative
solutions, see [8].

Using this result we get a contradiction which proves the a priori bound. In
summary, we have proved the following result

Theorem 3.2. If2 < p < 2(N —1)/(N — 2)(= q*) and q < 2(p — 1), then there
exists a constant C such that every nonnegative solution to (1.5) u verifies

1l oo () < C.

4. SOME REMARKS ON REGULARITY

From [6] we have that weak positive solutions of (1.1) are C*°(£2). In this section
we will prove C%(2) estimates for the solutions of (1.1). We include some details
for the sake of completeness.

First, we deal with the subcritical case. Namely, 1 < ¢ < 2(N —1)/(N — 2),
1 < p < 2N/(N —2). The idea is to adapt the classical bootstrapping argument,
taking into account the nonlinear boundary condition.

We start by recalling some linear results.

Proposition 4.1.
(I) Assume that g € L"(Q) with r > 2= and let ¢ € HY(Q) be the weak

N+2
solution to
—Ap+o=g in €2,
(41) { % =0 on 09,
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then ||¢|lwr.s () < CllgllLr@) with 8 = 7= > 2.

(IT) Assume that h € L*(09Q) with s > w, and let ¢ be the weak solution

to problem
A+ =0 in £,
(4.2) { 2—7’5 =h on 0N.

Then |||l (o) < Cllh]

Ls(09) with Y= (J\;Vi—sl) > 2.

Proof. Part (I) can be considered as the simplest case of the results in [27]. In this
case the proof is easier: just integrating by parts we find

| 969+ 60| < lgllorion il o
with %—i—% = 1, and by Sobolev embedding we can take a test function p € ws Q)
) Ny’
with g’ = N

As a consequence, using Proposition 1 of [6], we get

¢ € WH(Q) and ||¢]lwr.s(0) < CllgllLr(a), where 5=

N -7’

2N
and since r > N2 it follows 3 > 2.

As for part (IT), if ¢ is the weak solution, multiplying by a regular test function

n € CY(Q) we get
[ vova [ o] <
Q )

where % + % = 1. Then by density we can take n € W17 () and therefore, by the
trace theorem,

e |l L+ (90

ERYY: "(N-1)
nloa € WG (90) ¢ LV (09),
N
where s’ = 7/(N — 1)/(N — '), which implies that v = Nisl Hence, by Propo-

sition 1 of [6], we get that -
¥ € WH(Q) and |[9] w1 (@) < Cllhl|Le00)-
This finishes the proof. O

Next, we decompose our original problem, taking g = |u|P~2u and h = Au|9™2u,
in such a way that u = ¢ + ¢, where ¢ and ¢ are the corresponding solutions to
the linear problems (4.1) and (4.2).

The idea to prove regularity for solutions of (1.1) is that we can iterate the
estimates in Proposition 4.1, improving from step to step the regularity of u. The
argument is as follows:

We start assuming g € L™ (), and h € L*(99Q), where

2N and 2N —1)
———— and s = —————.
(N =2)(p—1) "TIN-2)(q-1)
In particular, if ro > N/2 (that is, p < (N + 2)/(N — 2)) we get an exponent
Bo > N such that ¢ € W5 (Q) Cc C*(Q).

To =
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On the other hand, if ¢ < N/(N — 2), we get that ¢» € W1 (Q) with v > N
and in this case ¢ € C%(Q).

As a consequence, the C¢ regularity for u is proved in the case ¢ < N/(N — 2),
p<(N+2)/(N-2).

If not, in any case we have proved that u € W17 (Q) with 7o = min{8,v0} > 2.
Then we can iterate exactly the same calculation as before, starting with g € L™ (2)
and h € L*1(09) where

N g N-Dmn
(N —70)(p—1) TN -m)(g - 1)

If 1 and s; were both large enough (namely, r; > N/2 and s; > N — 1), then we
have finished. If not, we get that u € W17 (Q), where

Ty =

N
Ti,ifrl>N/2and81 SN—l,
™ =
. NSl NT‘1 .
—_— fri <NJ2.
mm{N—l’N—rl} ,ifry < N/

Let us estimate these quantities in terms of the starting exponent 7y. Since
0 > 2, we have,
Nsp N S N
= T0 = T0-
N—-1 (N-m)(q—-1) (N=-2)(¢—-1)
And, on the other hand, it is easy to see that
Nry N N
= To >
N-r  p(N—-7)—-N p(N—-2)-N
Therefore (taking into account that p and ¢ are subcritical) we have proved that
there exists a constant C' = C(N, p,q) > 1 such that

T0-

71 > CT9,

and, in general, 7, > C*7y. This implies that in a finite number of steps we reach
that w € W7 (Q) with 7* > N, and hence u € C%(Q).

Next, we will sketch briefly the arguments in the critical case, p = p*. In
this case, the problem comes from the first iteration, since there is no margin to
improve directly the initial exponent, getting W% (Q) regularity for some 3y > 2.
To overcome this difficulty we can use a truncation argument by Trudinger (see
[29]) which proves that [|ul|p-(q) < C(|, [[ul[Le* (o)), where T > p*. The sketch of
the argument is as follows: consider the problem

—Au+u = NulP" 2y in €,
% = |ul1%u on 04,

where ¢ is subcritical. Assume that u € W12(Q), u > 0 is a solution and let us prove
that u € L™(Q) for some 7 > p*. The main idea is to choose a suitable truncation
of u? as test function with 3 greater but close to one. After some manipulations,
that in our case involve the Sobolev trace inequality to handle the integrals over
the boundary that appear, we arrive to u € L°P" (). As (3 is greater than one this
estimate gives the required starting point, after which the argument follows as in

the previous case, getting finally v € C*(2).



CONVEX-CONCAVE 11

The case ¢ = ¢* with p subcritical can be handled in a similar way. With the
argument given by Trudinger, [29], we can begin the iterative procedure and also
in this case we get u € C*(Q).

5. NONEXISTENCE RESULTS

In this section we prove nonexistence results of positive regular solutions for (1.1)
and (1.5) when A is large.

The idea of the proof of nonexistence of positive solutions for A\ large is that,
in this case, the sublinear term (which dominates near v = 0) is very strong, and
forces the solution to problem (1.1) to become large. But when the solution is large,
the main term is the superlinear one. Then, this superlinear reaction term allows
us to prove blow-up in an associated parabolic problem whose solution should be
bounded by u, getting a contradiction.

Theorem 5.1. There exists A > 0 such that problem (1.1) with 1 < ¢ < 2 < p has
no positive solution for A > A.

Proof. Let v(x,t) be a positive solution of the associated evolution problem

(5.1) vy = Av — v+ pP1 in Q% (0,7),
. % — el on 92 x (0,T).

Let us remark a first blow up result for this problem: for any positive A, by a
comparison argument with solutions that do not depend on x, we get that any
solution v with initial data v(z,0) > 1 blows up in finite time, that is, there exists
T such that

(5.2) Jim [0(- ) <) = o0

As mentioned, the idea of the proof is to see that, for every A large enough, any
positive solution of (5.1) blows up in finite time. This proves that no positive
stationary solution exists, giving the desired conclusion.

To this end, let us see that there is no positive global (defined for every t)
solution. The argument follows by contradiction: we will see that if such a positive
global solution exists for A large, then it becomes greater than one at some positive
time, and this is impossible, by the first blow up result.

We begin by recalling that there exists u a nontrivial solution of

u, = Au in Q x (0,7,
8—% =it on 990 x (0,7T),
u(z,0) = 0.

with u(z,t) > 0 for all ¢ > 0. This solution exists thanks to the fact that ¢ —1 < 1,
see [11], which implies that this problem does not have uniqueness. As w is positive
for positive times, we have that there exists § > 0 such that u(z,1) > § for all
z € Q. By taking w(x,t) = A2~%u(z,t) we obtain a solution of

wy = Aw in Q x (0,7),
(5.3) gu — i1 on 90 x (0,T),
w(z,0) =0,

that verifies
(5.4) w(z,1) > X271 > e,
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for A\ large enough. Now, we observe that if v is a solution of problem (5.1),
then z(z,t) = e'v(z,t) is a supersolution to problem (5.3) and hence, using a
comparison argument based on Hopf Lemma, we get z(x,t) > w(x,t). By (5.4)
we have ev(z,1) = z(z,1) > w(x,1) > e. Hence v(x,t) > 1 for some time as we
wanted to show. 0

Now we state and prove an analogous theorem for solutions to problem (1.5).

Theorem 5.2. There exists A > 0 such that problem (1.5) with 1 < ¢ < 2 < p has
no positive solution for A > A.

Proof. First, we observe that if u is a positive solution, by the maximum principle
u attains its minimum at some point, zg, that must lie in £ and therefore
u(zo) > —Au(wo) +u(zo) = Mu(zo))!™!
and we conclude that
A < (u(zg))?™ 2.
Hence all positive solutions must be large uniformly in 2 for large values of \.
Now we consider the auxiliary evolution problem

wy =Aw —w in Q x (0,7,
(5.5) Gu — p-1 on 9Q x (0,T),

It is known that for any large initial data wy, solutions of (5.5) blow up in finite
time in L>°(Q), see [7].
The proof of this blow-up result can be sketched as follows: let us consider
2(z,t) = elw(x, t).

This function z verifies for any 7' < 1,

2z = Az in Q x (0,7,
(5.6) G2 = o7t P=2) Pl > oy pp] on 0 x (0,7T),

z(z,0) = wo(x) > 0.

Hence if we show that there exists a solution of

(5.7) 0 = Ag in €2 (0.1,
. g% = 1P ! on 09 x (0,7T),

with finite time blow-up Ty < 1, we get that there exists a solution z of (5.6) with
finite time blow-up (just use a comparison argument, based on Hopf Lemma, to
obtain ¢ < z). As w = e~ 'z, we get that w blows up, as we wanted to see.

Assume that there exists a (positive) solution ¢ of (5.7) with finite time blow-up.
Considering ¢(x, T —1/2) as initial data if necessary (if T' > 1/2), we get a solution
which blows up at time T'=1/2 < 1. Hence we only have to see that there exists
a solution of (5.7) with finite time blow-up.

This is a well known fact that can be found in [18] and [30]. An alternative
argument is as follows, see [26]. Let

m(t) = /Q (/4:::) (s)ilds> dx

We observe that m(t) is well defined for every ¢ € (0,7) where T is the maximal
time of existence for ¢(z,t) (T finite or not). Also m(t) is positive.
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We claim that there exists a constant & > 0 such that
m'(t) < —k < 0.
In order to prove this claim we compute m/(t),
/ ¢t
m'(t) = — / dz.
o Pt
Using that ¢(z,t) is a solution of the heat equation we get,
A
m'(t) =~ [ 5%
o oP
which can be written as

m/(t) = —/Qdiv (¢Z¢1> dm—/§l¢—p||v¢||2 dx.

The second integral is nonnegative and by Gauss Theorem we get,

1 9¢
/ — —
m(t)g—/mgbpflgda— e |09,
This proves the claim.

We finish the argument by making the following remark. As m(t) is decreasing,
and positive, ¢ must be less than or equal to m(0)/(c1 | 9 |) and therefore,

1 too g
T< 7/ / ———ds | dx.
C1 ‘ o0 ‘ Q ¢o(x) (5)p_1

This completes the proof of the existence of blow-up solutions for (5.5). Next,
we use this result in a comparison argument:

Take A large enough in order to make u(z) > wo(x). As u is a supersolution of
(5.5) we can use a comparison principle, based mainly on Hopf Lemma, to obtain
that

u(z) > w(z,t) Vte (0,T),

a contradiction. O

6. POSITIVE SOLUTIONS

In this section we prove that there exists at least two positive solutions for A
small, in the concave-convex subcritical case; namely 1 < ¢ < 2 < p < p*, and the
concave reaction term acting on the boundary of the domain, i.e., problem (1.1).

Consider the functional,

O Few =g [Vl fuPde- s [ rde=2 [ (w)rde,
2 Jo D Ja a0

q
For this functional we will find two nontrivial critical points, the first one by
minimization and the second one by a mountain pass argument. This can be done
only if A is small.
These nontrivial critical points are weak solutions of

—Au+u = (uy)P~! in €,
gu — A(uy)?7? on Of).
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The maximum principle and the Hopf Lemma say that the minimum of v must
be positive, therefore these two weak solutions are in fact weak solutions of (1.1).

Moreover, let
(6.2) A = sup{\ such that (1.1) has a nontrivial positive solution}.

In the previous section we have seen that A is bounded.

We will see that for every A < A there exists at least two positive solutions.
To prove this fact let us first see that for A < A there exists a minimal positive
solution.

As mentioned in the previous section, there exists w a nontrivial solution of

u, = Au in Q x (0,7,
(6.3) Ju — gt on 99 x (0,T),
u(x,0) = 0.

with w(z,t) > 0 for all ¢t > 0, see [11].
Let us take p < A and consider

v(x,t) = pe tu(z,t).

This function v is a subsolution of

vy = Av—v+oP7! in Q x (0,7),
(6.4) % = it on 990 x (0,7,
v(z,0) =0,

that satisfies v(x,t) > 0, for every ¢ > 0.

Let us point out that problem (6.4) has a comparison principle, which says that a
nonnegative subsolution and a nonnegative supersolution, with ordered initial data
remain ordered for any time. The proof of this fact follows by using the strong
maximum principle inside €2, and Hopf Lemma at the boundary.

Assuming the existence of a positive solution (and therefore, by maximum prin-
ciple, strictly positive) to problem (1.1) w, using the comparison principle and the
usual iterative argument starting from the subsolution v we find a solution of (6.4),
v, which satisfies u(x) > v(x,t) > v(x,t) > 0, for every t > 0.

Let U be a function in the w—limit set of v(z,¢). Taking into account that
the problem has a Lyapunov functional, we see that this function U must be a
stationary solution of (6.4). Therefore U is a solution to (1.1) and has to be positive
and minimal since u(x) > v(z,t) for any positive solution to (1.1).

We have proved the following result

Lemma 6.1. Let1 < g <2<pand A <A (A defined by (6.2)). Then there ezists
a positive minimal solution of (1.1).

Next, let us prove that minimal solutions are strictly ordered.

Lemma 6.2. Given 0 < X\ < A, consider A\, Ag such that 0 < A\ < A < Ay < A
and minimal positive solutions uy and us corresponding to A1 and Ao respectively.
It holds

up(x) < uz(x) in Q.

Proof. Since us is a supersolution of (1.1) with Aq, it is immediate that u; < ug
and u; #Z ug. We can conclude the strict inequality using the maximum principle
together with the Hopf Lemma. O
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Let

) Wi z) s <),

flz,s) =4 sP1 u(x) < s < ug(x),
b~ () s > ug(),

and

uf ™ (x) s < wu (),

g(z,8) =< s171 ur(z) < s < ug(x),
uj (@) s = up(z),

and F, G two primitives (with respect to s) of f and § respectively. We consider
the following auxiliary functional,

- 1 - -
Flu) = f/ |Vu|? + |u)? dx—/ F(z,u)dz — X | G(z,u)do.
2 Jo Q o0
In particular, notice that if « is a critical point of F such that uy < u < Us, then u
is also a critical point of F' . We have,

Lemma 6.3. For every A < A the functional F has a solution, @, that is a local
minimum in the C° topology.

Proof. Let Ay < A < A2 < A and w3, us two minimal solutions corresponding to
A1 and Ay respectively. From Lemma 6.2 we have that u; < us in Q. We set F as
before.

One can check that this functional F has a global minimum at some wug that
belongs to C () (by our regularity results, see section 4). Using again the maximum
principle and Hopf’s Lemma we get that u; < ug < ug in Q. Hence ug is a minimum
for F in C° topology. ([

Remark 6.1. We observe that ug has negative energy F(ug) < 0.
Next, we fix A € (0, A). Let us look for a second positive solution of the form
U = Ug + v,

with v > 0. We will follow closely the ideas in [2].
The function v satisfies

(6.5) —Av+v = (up +v)P7! - 1{871 in Q,
90 = Mug +v)77 ! — A~ on 9.
Let
- o (ug+ st —ub ! 5> 0,
f(x7s)_{0 S<0,
and
_ o (uo+ )t —ult s> 0,
)= { | =

With these functions f and § we define

— 1 — —
Fu) = 7/ |Vu|? + |ul? dm—/ F(z,u)dz — X | G(z,u)do,
2 Ja Q a0
where I and G are primitives of f and g respectively.

Lemma 6.4. Given \ € (0,A), the functional F has a local minimum at v =0 in
the H*(2) topology.
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Proof. First, notice that v = 0 is a local minimum in C° topology. Then, we will
follow the ideas by Brezis-Nirenberg in [5], proving that v = 0 has to be also a local
minimum in H!(Q).

Suppose, by contradiction, that there exists a sequence {v.} C H'(2) —{0} such
that ||v||z: < e and F(v.) < F(0). We can assume that

F(ve) = min F(v)

where B, is the ball of radius € in H'(Q).
In particular, there exists a Lagrange multiplier p,. such that v, satisfies

(6.6) <F (0,00 >= pie < v, ) >

(notice that the left hand side means duality pairing between (H*(£2))" and H'(Q),
while the right hand side means scalar product in H(Q)).
Moreover, since we are assuming that v, is a minimum in B, then

< F(v),0 >

He = <0.
‘ [[vel 71

Equation (6.6) is the weak form of problem

—Ave +ve = ;f(x,ve)
1 — He
O, A
= glew).
Then, since pe < 0, ||ve]|g1 () <€, and
[f(@,s)] < C(1+ s~
g(z,5)| < C(1+]s]771)

using the regularity results and methods in Section 4, we can conclude uniform
C® estimates for the sequence {v.}. Hence, by Ascoli-Arzela, for a subsequence
we get uniform convergence, and since v, — 0 in H!(Q), this implies that v, — 0
uniformly. And this is a contradiction, because 0 has to be a local minimum in
C". O

Lemma 6.5. The functional F verifies the Palais-Smale condition.

Proof. Tt follows as in Lemma 2.3. O

Now let us prove that there exists a second solution using the mountain pass
lemma.

Lemma 6.6. Given \ € (0,A), there exists a critical point v # 0 of the functional
F.

Proof. Since p > 2 we get that are a large ¢ and some v such that
F(tv) < 0.

Hence, since F verifies the Palais-Smale condition, and satisfies the right geometric
conditions, the existence of a critical point v # 0 follows from the mountain pass
lemma (in the improved version by Ghoussoub-Preiss (see [16])). O
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Let us prove that for A = A there exists at least one nontrivial positive solution.
The idea is to take the limit as A A of ug, x, the sequence of minimums of the
energy functional F provided by Lemma 6.3. By remark 6.1 we have that the
energy is negative, F(ug,x) < 0, hence

1
0 > F(uo,n) = F(uon) — 1;<]:/(uo,x),uo,,\>

11 , 11
—(--= (2= a
(2 p) oAl (o) (q p) /BQ(UO,A)

Therefore, there exits a constant C' such that, for A/2 < A < A,
[uo I @) < ClluoalTagan)-
Using the Sobolev trace theorem we get
lluoall 1) < C,

and hence we have a converging subsequence with a weak limit us in H!(Q). We
can pass to the limit in the weak form of the equation and obtain that u, is a
solution of (1.1) with A = A. To see that up is nontrivial, we only have to observe
that ug x» > ux > 0, the sequence of minimal solutions that increases with A.

7. THE CRITICAL CASE I. p=p* =2N/(N —2),2<q<2(N —-1)/(N —2).

In this section we study problem (1.1) with p critical, p* = 2N/(N — 2) and ¢
subcritical and superlinear, 2 < ¢ < 2(N —1)/(N — 2).

Let us recall that we are looking for critical points of the functional

1 1 * A
) Faw) =g [ FuP P de o [ fuep de -2 [ e
Q P Ja q Jon

To prove our existence result, since we have lost the compactness in the inclusion
HY(Q) — L2N/(N=2)(Q), we can no longer expect the Palais-Smale condition to
hold. Anyway we can prove a local Palais-Smale condition that will hold for F(u)
below a certain value of energy.

The technical result used here, the concentration compactness method, is mainly
due to [21], [22]. Let

[ v+
(7.2) S= inf 2

u€H(Q) N\ 27
(e
Q

Now we can prove a local Palais-Smale condition below some energy level, related
to the value of S.

Lemma 7.1. Let u; € H'(Q) be a Palais-Smale sequence for the functional F
given in (7.1) with energy level ¢ < %S%, that is
Fi(uy) — ¢, Fl(uj) — 0,

then there exists a convergent subsequence uj, — wu in H'(Q). Here S is given by
formula (7.2).
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Proof. As before we can prove that u; is bounded in H 1(Q). Hence, using the
results of [21], [22], there exists a subsequence, that we still call u;, and some
points x1, ..., z; € Q, such that

uj — u, weakly in H(Q),

u; — U, strongly in L7(09),

[Vus? = dpp > |Vul® + Xy b

()47 = i = Ju [P+ Sy i
Let ¢ € C*°(R") such that

2
¢ =1in B(xg,e), ¢=0in B(zg,2¢)¢, |Vg|< o

where xj belongs to the support of the singular part of dn. Notice that xj may lie
at the boundary.
Consider {u;¢}. Obviously this sequence is bounded in H*(Q). As F/ (u;) — 0
in H'(Q2)’, we obtain that
lim (77 (u;); duj) =0
j—o0
Then we have

0= lim [ Vu;V(gu;)de + / ou? / ()< 7" 6 — A /6 ()17

j—oo Jo
Hence
lim [ Vu;V(gu;)d /(;Su +/¢dn+)\/ |uy |9
J— Jo
Therefore
lim ujvujw)dx:f/ ¢u2+/¢d7}+/\/ \u+\q¢—/ pdj.
j—oo Jo Q Q o0 Q

Now, by Holder inequality and weak convergence, we obtain
0 < lim

_ / u;Vu;Vodr
J—00 O

1/2 1/2
< lim </ |V, d$> (/ Vo|? |u]|2dx)
i—o \Jo
1/2
c ( / V¢|2u|2dx>
B(mk,Qt’:‘)ﬂQ

1N
C / Voo / 2N/ (N =2) g
B(zk,2e)N B(z,2e)NQ

(N—2)/2N
C’/ ‘U|2N/(N72)d12 —0 ase—0.
B(zk,2e)N
{ [t [oanex [ - /mm} — = g = 0.

IN

(N-2)/2N

IA

IN

Then
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We conclude that
Mk = Hk-
On the other hand, by (7.2) it holds that

oll a2 () 5% < vl (s
for all v € H'(Q). Then

(N—2)/2N
( / |uj¢|2N/<N—2>) §1/2 < ( [ wwor+ |uj¢|2)
Hence

(N—-2)/2N 1/2
( /Q 6PN/ (V=2) dn) 12 < ( /Q ¢2du+|V¢l2u2+U¢>2> .

Then
(7.3) NN < e

Therefore we must have

1/2

we =n, =0 or ne > SN2

If we have the last possibility, that is 1, > S™/2 for some k, then

. . 1
c= lim Fi(uj) = lim Fy(uj) — 5(]:_'5_(uj);¢uj>
j—00 j—00

ey e (3-5) ]
=— [ |u +—= [ dn+A|z—- ug|?
NQ|+| A 5 g 69|+|

1
> - gN/2
_NS ’

a contradiction that proves that all the 7, vanishes. It follows that

J ) YD [ s
Q Q

and therefore (u;); — uy in L2N/(N=2)(Q). Now the proof finishes using the
continuity of the operator A = (—A + )~ 1. O

Proof of Theorem 1.3: In view of the previous result, we seek for critical values
below level c. For that purpose, we want to use the Mountain Pass Lemma. Hence
we have to check the following conditions:

1) There exist constants R, > 0 such that if ||u| g1(q) = R, then Fy(u) > 7.
2) There exists vo € H'(Q) such that [vo|| g1 () > R and F(vg) <.
Let us first check 1). By the Sobolev embedding Theorem we have,

1 (N —2) oA
Felw) = gl = g [ PO =2

1 2 (N-2) 2N/(N-2) _ AS q
§||UHH1(Q)— ON C||“||H1(Q) _?”uHHl(Q)'

Y

Let

2 2N q
It is easy to check that g(R) > r for some R,r > 0.

g(t) = Lo (V=2 panyov-s - AS g
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Condition 2) is immediate as for a fixed w € H'(Q) with w |go# 0 we have

tlim Fi(tw) = —o0.

Now the candidate for critical value according to the Mountain Pass Theorem is

c=inf sup Fi(o(t)),
L s +(o(1))

where C = {¢ : [0,1] — H*(Q) ; ¢ is continuous and ¢(0) = 0, ¢(1) = vo}. The
problem is to show that ¢ < %S % in order to apply the local Palais-Smale condition.
First, let us prove the easiest case: an existence result for \ large.
We fix w € H'(Q) with |lw||pen/av-2(q) = 1, and define h(t) = F (tw). We

want to study the maximum of h. As lim; . h(t) = —oc it follows that there exists
a ty > 0 such that sup,., Fy (tw) = h(ty). Differentiating we obtain,

N+2 N—-2 —
0= 1'(tx) = tallwllFr oy — 15272 = M w2 90y

from where it follows that

/(N=2) | a2

4
[wllFr ) =ty [wlZa(a0)-

Hence
(N-2)/2

tx < llwllj g

4 __ 4492
As ty? " /\||quLq(BQ) — +00 when A — +00, we obtain that

(7.4) lim £ = 0.

A—00

On the other hand, it is easy to check that if A > X it must be F (t;w) > Fi (Law),
so by (7.4) we get

A—00
But this identity means that there exists a constant A; > 0 such that if A > Ay,
then

sup F (tw) < —S 2
t>0

and the proof is finished if we choose vy = tow with ¢y large in order to have
Fi (to’w) < 0.

Now we deal with the more delicate problem: we prove that there exists a solution
for every A > 0. We recall that we have

[ ol + 1ok
(7.5) S = inf

)

and as before we want to find a path with energy ¢ < NS % in order to apply the
local Palais-Smale condition.
Let

[ 1vu
(7.6) Ssop = inf

ueHE(Q) ( )2/1’“
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that is the well known Sobolev constant for the embedding HE () < LP™(Q).
First we state the following result, the proof can be found in [1].

Lemma 7.2. Let S the constant given by (7.5) and Ssop the best constant of the
embedding H§ (Q) < LP"(Q), then there exists 1 > 0 depending on 0 such that

Ssob

S < S

Proof : This follows concentrating a family of Sobolev minimizers at a point
xo € 0. See [1] for the details. O

This lemma, jointly with a careful reading of the concentration compactness
results by P.L.Lions (see [21], [22], and [20]), allows us to improve estimate (7.3):

Lemma 7.3. Let u; be a sequence in H'(Q) such that

u; — U, weakly in H (),
u; — u, strongly in L1(0N),
1
Vgl = dp 2 [Vul? + Shey e

* * l
Ju|P —dn = |ul? + >, 1 M0y,

Then
L 2> Ssob 77]3/10 , T € int Q
Ssob  2/p*
P > 228/3\, Uk/p ) xp € 0.

Proof : First, (7.3) implies that there are a finite number of points xy.

Notice that if ), € intQ) the conclusion follows by the results of [21], [22]. Hence
let us assume that z; € 09Q.

Let ¢ € C°°(RY) such that

2
¢ =1in B(xg,e), ¢=0in B(xg,2¢)¢, |Vg| < o

where xj belongs to the support of dn, and € is small, in such a way that xj is the
unique singular point contained in the support of ¢. And let

Uj — U = Uy, Uj:¢ﬂj.
We have that
[ vk = [ vk = [ vl + [ 9eP@)?+ [ onav0.
Q Q Q Q Q

The first term converges as j — oo to g,

/¢2|Vﬂj|2ﬂ/¢2du:uk-
Q Q

The second term goes to zero as j — o0,

[ Ivera)® o
Q
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The last term also goes to zero as j — oo

1/2
/Qasajvang< [ s 2) ( |V¢|2|Vﬂjl2>
<([o) E-o
€
On the other hand

* * 2/17* 2 *
( oF (a;)P ) S A B
Q

Now we recall a crucial estimate from [31]. Taking into account that the boundary
of the domain is smooth, we have that there exists a function f(e¢) with f(e) —
as € — 0 such that

V|2
Ssob _ f / | J‘ N 12753
22/N 2/p* 2/p*”
NS
o )
We end the proof just taking e — 0. ]

With this Lemma we can prove that the constant S is attained.

Lemma 7.4. There exists a positive function vg € H'(Q) such that

/ Vos[? + Jus|?

(L)

Proof. Let u; be a minimizing sequence for (7.7). We normalize the sequence
imposing that

(7.7)

[l o= () = 1.
As uj is bounded in H*(£2) we have that (up to a subsequence)

u; — vg, weakly in H'(Q),
1
[V |? = dp > |Vos]? + 355y k0,

* « 1
|uj|p —dn= |Us‘p + Zk:1 nkémk'

As ||ujllpr* () = 1 we have that

!
/ [os[” 4 e =1.
£ k=1
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and since 2/p* < 1, we get

Zn2/p > (Zl: 77k>2/p* .

Hence the previous Lemma implies that

l
S = 1im/|Vu~\2+|u»|22/ [Vusl® + Jus|* + ) u
n—oo [ 7 J Q ; !

> 5

o 2/p* Seob ! 2/p* o 2/p* ! 2/p*
) s =S (lsl”) T Y| =,
k=1 k=1

If there exists any concentration phenomena then, using Lemma 7.2 the inequality
is strict, a contradiction. We conclude that n; = p; = 0 and hence

:/ Vs + [vs 2,
Q

/ lvs?” = 1.
Q

This proves that S is attained at vg. Taking absolute value if necessary we may
assume that vg > 0. O

with

Now let vg € H'(Q) be a function where S is attained. We normalize vg imposing
that

lvsll Lo+ () = 1.
Let us prove that

(7.8) llvslLaaq) > ¢ > 0.

To see this fact we argue by contradiction. Assume that vg = 0 on 0f, hence
vs € H}(2). The definition of the Sobolev constant, (7.6), gives

N\ 2/
Ssob = Ssob </ ‘US|p ) < / |VUS|2~
Q Q

ssabs/wvsﬁg/ Vos|? + Jos]® =
Q Q

a contradiction with Lemma 7.2 that proves (7.8).

Therefore

Now we choose h(t) = Fy(tvs). We want to study the maximum of h. As
lim;_, o h(t) = —oc it follows that there exists ¢y > 0 such that sup,- h(t) = h(ty).
Differentiating we obtain,

N+2)/(N—-2 —
0=1(t2) = tallvsllFrey =10 V7 = M vs L0 o0

from where it follows that

4/(N-2)

2
= HUSHHl Q) — (3 + /\tq ”US”Lq o9)°

Hence
tr < losllipig) = SN2/
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Then

t?\ 2 2 ti* p* M?\ q
h(ty) = Fy(tavs) = = | |Vus|® + Jvs|*de — == | v do — —= vl do
2 Ja P Ja q Joa

t2 1 Atd
=25 7@35—»&‘;/ lvg|?do) — —A/ lvg|? do
2 P o0 q Joa

1 1
< 42 -2y ) < N/2 _
5 ( S — Ot )\> S C

But this means that

1
sup F4 (tvg) < —57,
£>0 N
and the proof is finished if we choose vy = tgvg with tg large in order to have
Fi(tovs) < 0. ([

8. THE CRITICAL CASE II. p=p* =2N/(N —-2), 1 < ¢ < 2.

In this section we prove that, in the critical case p = p* with a concave boundary
term, i.e., 1 < g < 2, there exists A such that there are at least two positive solutions
for A < A, at least one positive solution for A = A and no positive solution for A > A.

As in section 5 we consider the functional,

1 1 * A
(8.1) Fi(u) = f/ |Vul|? + |u)? de — —*/ uf dr — f/ ul do,
2 Ja P Ja q Joq
As before, nontrivial critical points are weak solutions of
—Au+u= uf’:_l in €,
% = )\ui_l on ON.

The minimum principle and the Hopf Lemma say that if u is nontrivial the minimum
of u must be positive, therefore nontrivial critical points of (8.1) are in fact positive
weak solutions of (1.1). Moreover, let

A = sup{\ such that (1.1) has a nontrivial positive solution}.

We recall that in section 4 we have proved that for A\ large there is no positive
solution, therefore A is finite.

Also, we recall from section 6, that Lemma 6.1 and Lemma 6.2 are valid if p = p*
hence we have that

Lemma 8.1. Let 1 < g <2 < p=p* and A < A such that there exists a positive
solution of (1.1). Then there exists a positive minimal solution of (1.1). Moreover
if up and ug are two minimal solutions corresponding to Ay < Ao respectively, then

ur < Uz
in Q.
Moreover, also Lemma 6.3 holds true and therefore we have that,

Lemma 8.2. For every A < A the functional Fy has a solution, ug, that is a local
minimum in the C° topology.
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As before, let us look for a second positive solution of the form
U= ug+ v,

with v > 0. The problem that v satisfies is the following

(8.2) —Av+v=(ug+ )P "L —uf 7! in Q,
99 = Mug + )77 — Aud ™! on 9.
Let
flz,s) = (uo + sy~ —uf 7! 520,
’ 0 5 <0,
and ) )
_ C Muo+8)TE = Mg s> 0,
g(x’s)_{o s <0.

With these functions f and § we define

— 1 — _

F(u) = 7/ Vul? + [uf? do — / Fwyde— [ Gu)do,

2 Ja Q o0

where I and G are primitives of f and g respectively.
Lemma 8.3. The functional F has a local minimum at v =0 in the H'(Q) topol-
09y.
Proof. 1t follows as Lemma 6.4. ]

Lemma 8.4. If u = 0 is the only critical point of F then the functional F verifies
the Palais-Smale condition below the level

(Ssob>N/2
2N

Proof. Tt follows as in Lemma 7.1. Consider a Palais-Smale sequence u,, at level c,
that is a sequence such that

*_

F(un) — ¢, ?/(un) — 0.

One can prove that u,, is bounded and hence there exists a subsequence such that
u, — u weakly in H*(£2). Using this weak convergence we obtain that u is a critical
point of F and therefore u = 0. By the same arguments of Lemma 7.1 we have
that u,, concentrates with 7, = ux. Hence, using Lemma 7.3, we have that if

e < (Ssob)N/2
2N
then u,, converges strongly, and no concentration phenomena takes place. O

Now let us prove that there exists a second solution.
Lemma 8.5. There exists a critical point v # 0 of the functional F.

Proof. By contradiction: assume that there is no solution v # 0. In this case, as
in section 6, we want to find a path with energy under the critical level ¢*. To this
end we choose vg, a normalized minimizer of (7.5) in such a way that

lvsll Lo () = 1.

‘We consider

h(t) = f(tvs).
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We want to study the maximum of h. As lim; o h(t) = —oo it follows that
there exists a t) > 0 such that

sup F(tvg) = h(ty).
>0

Differentiating we obtain,

0="n(t\) = fAH”sH%ﬂ(Q)‘fl/n((“O‘FtA”S)pkflvs —uf ~lug) da
Q

—/ ((uo + tywg) tug — uq_lvs) do.
(o9}

Using the elementary inequality
A+z)P P —1>a" 1,
valid for any x > 0, it follows that
(up + tAvs)p*fle — ug*_lvs > t’;\*_%g*,
and therefore,

4/(N—-2
o1 (qy =t/ V2.

In particular,

— N-—-2
i < ||US||E£(£))/2 =5

Hence, using
(14 2)P —p 'z >a?,
we conclude
(uo + trvg)?
p*

(trvs)?”

*—1
—ug t\vg > "

which leads to

3 1 . .
Fltrvg) = 5/\ / |Vus|? + |vs|? da — / (E(uo +tyus)? —uh 'taws) do
Q Q

1
*)\/ (*(Uo + tyvg)? — ug_ltkvs) do
o

Q 4
1 1 - 1 _
< *S% — f*ti - A (*(Uo + thvg)? — ug 1t)\’Us) do
2 P o0 4
1 N 1 q—l
< =857 =) (*(U0+t>\vs)q—uo t)\’l)s) do
N o0 4

Finally, taking into account that %(uo +tavg)? — ugfltkvs > 0, and using Lemma
7.2, we get
Ssob

— 1
sup}'(tvs) < NS% < W,

t>0

and the proof is finished if we choose vy = tgvg with tg large in order to have
F(tovs) < 0. O
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Remark 8.1. Notice that lemma 8.4 is just a step in a proof by contradiction: we
prove that if u = 0 is the unique critical point of F, then F satisfies a Palais-Smale
condition, and therefore, since it has the right geometry, it must have a Mountain-
Pass solution. Therefore, uw = 0 is not the unique critical point, a contradiction
which implies that in fact there exists a second solution. But we cannot say in
general that this second solution is of Mountain-Pass type, nor that F satisfies in
general the Palais-Smale condition.

We finish this section observing that the arguments used in section 6 to obtain
a nontrivial solution for A = A also hold in this case.

9. PERTURBATIVE APROACH. POSITIVE SOLUTIONS FOR A SMALL

In this section we use the implicit function theorem to get the existence of a pos-
itive solution for A small, which corresponds to a branch of solutions that converges
to ug = 1 when X goes to zero. The advantage of this procedure is that there is no
restriction on p nor on ¢q. On the other hand this method only gives a solution for
A small and there is also a restriction on the domains that we can deal with.

Let K1 : C* — C* and Ky : C* — C® be given by Ki(f) = u1, Ka2(g) = us
where u; and us are weak solutions of

—Aup +uy =f in Q,

% =0 on 01,
and

—Aug +us =0 in Q,

% =g on 01},

respectively. The regularity results in section 4 imply that K; and Ky are well
defined. With K7 and K5 we can define

@ : [0, +00) x C*(Q) — C*(Q)

as follows,
DA\ u)(v) =u— K1(|u|p72u) - AK2(|u\q72u).

‘We want to solve

O(A\u) =0.
In fact if (A, u) verifies ®(\, u) = 0 we get a weak solution of (1.1). We have
®(0,1) = 0.

We want to apply the implicit function theorem near the point (0,1). To this end
we compute Ker(D,®(0,1)). Then if w € Ker(D,®(0,1)), w is a weak solution of

—Aw+w=(p— 1w in Q,
(9-1) { %‘/’ =0 on 0f.

Hence we have to assume that p—1 € o e (—A+1) to get that KerD, (®)(0,1) = 0.
Therefore we can apply the implicit function theorem that provides a curve (A, uy)
of solutions of

(I)()\,UA) = O,
with uy — 1 in C%(Q) as A — 0.
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10. A BIFURCATION RESULT. THE CASE ¢ = 2 WITH 2 < p < p*.
In this section we deal with ¢ = 2. In this case we have a bifurcation problem.

First let us see that if there exists a positive solution u then A < A;. To see this
fact just take as test function in the weak form of (1.1) ¢1, the positive eigenfunction
associated to A\;. We get

/VuV<p1+/u<p1:/up_1<p1+/\ uwi oy,
Q Q Q o0

Using that ¢ is an eigenfunction associated to A\; we obtain
(A — /\)/ ul™lp, = / uP~ o >0,
Ele) Q

We observe that we can apply the global bifurcation theorem of Rabinowitz, [25],
writing the problem as in the previous section

D\, u)(v) = u — Ky (|JulP~2u) — MKo(|u|?™%u) = 0,

and hence A < Aj.

for uw € C“. In this way we obtain a branch of positive solutions emanating from
(A\1,0) to the left, that is with A < Ay.

From the previous a priori bound obtained in section 3 we get that this branch of
positive solutions must intersect A = 0 proving that there exists a positive solution
for every 0 < A < 1.
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