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EXISTENCE OF POSITIVE SOLUTIONS FOR SOME PROBLEMS
WITH NONLINEAR DIFFUSION

A. CANADA, P. DRABEK, AND J. L. GAMEZ

ABSTRACT. In this paper we study the existence of positive solutions for prob-
lems of the type

—Apu(z) = u(z)9 th(z,u(x)), z€Q,
u(z) =0, x € 09,
where Ay is the p-Laplace operator and p,q > 1. If p = 2, such problems arise
in population dynamics. Making use of different methods (sub- and super-
solutions and a variational approach), we treat the cases p = ¢q, p < ¢ and
p > q, respectively. Also, some systems of equations are considered.

1. INTRODUCTION
In this paper we consider problems of the type

—Apu(z) = u(z)?h(z,u(z)), =€,
(1.1) u(z) =0, z € 09,

where (2 is a bounded and regular domain in RY, p, ¢ are real constants, p,q > 1, A,
is the p-Laplace operator A,u = div(|Vu[P72Vu), and h is a real function defined
on Q x R, satisfying certain weak regularity conditions (see (H1-H2) in the next
section).

Problem (1.1) generalizes those arising in population dynamics, where usually
p = 2, the function u represents the density (at different points of Q) of a biological
species, and, depending on the value of ¢, the problem has “linear diffusion” (if
q = 2), “slow diffusion” (if ¢ < 2), or “fast diffusion” (if ¢ > 2). Results for the
case ¢ < p = 2 (linear or slow diffusion) can be found in [4], [7], [11].

The case of “fast diffusion” (¢ > p = 2) is not widely treated in the literature,
even though it is interesting. One reason for this is that the methods used for the
other cases do not generally work well for it.
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4232 A. CANADA, P. DRABEK, AND J. L. GAMEZ

Here we shall consider arbitrary p > 1. We will denote by p’ the exponent

1
conjugate to p, i.e. — + — = 1, and by p* the critical Sobolev exponent, i.e.
p

p
N
p*:N P ifp< N, p"=4c0ifp>N.

The existence results for (1.1) are obtained in Section 3 for the cases 1 < ¢ < p,
g =pandp < g < p* (see Theorem 3.1). The main tool is a general method of
sub- and super-solutions described in Section 2. Trying to cover also the case with
general g > p, we develop a variational-type method which allows us to obtain an
existence result for (1.1) even for g > p* (see Theorem 3.2) under slightly different
assumptions on h = h(z, s).
Finally, in Section 4, we consider general systems of the form
—Apu(z) = u(z)? th(z,u(z),v(x)), z€Q,
(1.2) —Apu(z) = v(z) k(2 u(z),v(z), =€Q,
u(z) =v(z) =0, x € 09,
and we develop a method of sub- and super-solutions for such systems, similar to
those given in [5], [7], [8]. As an application of that method, we give different

conditions to obtain a coexistence result for a particular system in the case p < ¢ <
p*, and in the general case p < gq.

2. THE METHOD OF SUB- AND SUPER-SOLUTIONS. THE PRINCIPAL EIGENVALUE
OF THE p—LAPLACIAN WITH A WEIGHT FUNCTION

Consider the problem

—Apu(z) = ﬁ(gmu(gc))7 x €,

(2.1) u(z) =0, x € 08,

where € is a bounded and regular domain in RY and h:Q xR — R satisfies the
following hypotheses:

h(x,s) is a Carathéodory function (i.e. h(x,.) is continuous for
(H1) a.e. x € Q and h(-,s) is measurable for all s € R) and h(-,s) is
bounded if s belongs to bounded sets.

(H2) Jg : R — R, continuous and increasing, such that g(0) = 0, and
the map s +— h(z,s) + g(s) is nondecreasing, for a.e. x € Q.

Definition 2.1. A function u € WHP(2) N L*°() is said to be a sub-solution of
(2.1) if

/ Va2V - Vo < / he,u)d, Vo€ WEP(Q), 6> 0,
Q Q

u<0 on 0.

(A function v € W1P(Q) is said to be less than or equal to w € W1P(Q2) on 99
when max{0,v —w} € W, *(Q).)
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In the same way, a function @ € WHP(Q) N L°°(Q) is said to be a super-solution
of (2.1) if

/ vaprva. ve > / e, @)p, Vo € WIP(Q), 6> 0,
Q Q

>0 on 0f).

Lemma 2.2 (Maximum Principle). Consider g from (H2) and functions uy,us €
Whe(Q) N L>®(Q) such that, Yo € WyP(), ¢ > 0:

/ | Vs P2V, - V¢+/ g(u2)o S/ |Vuy P2V - V¢+/ g(u1)p
Q Q Q Q
and us < uy on 02.

Then us < uy a.e. in €.

Proof. Let us choose ¢ = (ug — u1)t € WyP(Q). Then it follows from (H2) that

0

Y

/ [|V’LL2|p_QV’LL2 — |Vu1|”‘2Vu1] . V(UQ — u1)+
Q

ug) — ul U — U1 +
+/Q[g< ) — ()] (2 — )
/ [Vuo|P~2 + [Vuy [P~2
Q

|V (ug —ug) T

2

Vus|P~2 — |Vuq|P~2
+/{ > }l ! 2| ! [[Vus|? = [Vua|?]
U2 ZU1

+ /Q[g(uQ) — g(u1)](uz2 —u1)*.

Observe that every summand in this last expression is nonnegative, and hence we
obtain that (uz —u1)™ =0 a.e. in Q or, equivalently, us < uj a.e. in Q. O

Lemma 2.3 ([6]). For every function f € L? (Q), the problem

—Apu(z) + g(u(z)) = f(z), z€Q,
u(z) =0, x € 01,

admits a unique weak solution u € Wol’p(Q). Moreover, the associated operator
T: LP () — WyP(Q), f v+ u is continuous and nondecreasing.

The proof of this result can be found in [6]. The fact that T is nondecreasing
follows from Lemma 2.2.

Theorem 2.4. Consider problem (2.1), under hypotheses (H1-H2). Let u,u €
WLP(Q) N L>(Q) be, respectively, a sub-solution and a super-solution of problem
(2.1), with u(z) < u(z) a.e. in Q. Then there exists a minimal (and, respectively,
a mazimal) weak solution u, (resp. u*) for problem (2.1) in the “interval”

[w, @] = {u e L) : u(z) <u(x) <u(z) ae. in Q}.

In particular, every weak solution u € [u,T] of (2.1) satisfies also u.(z) < u(x) <
u*(x) for a.e. x € Q.
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4234 A. CANADA, P. DRABEK, AND J. L. GAMEZ

Proof. Consider the set [u,u] with the topology of convergence a.e., and define the
operator S : [u,u] — L¥ (Q) by

Sv=h(-,v(-)) 4+ g(v(-)) € L®(Q) C L” (Q), Y v € [u, 7).
By using hypotheses (H1-H2), we get that S is nondecreasing and bounded. More-
over, if v,,v € [u, U], then

S0, — Sol?,, = /Q (2, vm) + g(on) — Tz, 0) — g(0)]?'.

Let v, — v a.e. in . Applying the Lebesgue dominated convergence theorem, we
obtain that ||Sv, — Sv||;»» — 0, and then S is continuous.

Consider the continuous nondecreasing operator F' : [u,u] — WO1 P(Q) defined
by F=ToS,i.e., for a function v € [u, @], F(v) is the unique weak solution of the
boundary value problem

—Apu(z) + g(u()) = h(z,v(z)) + g(v(z)), =€Q,
u(z) =0, x € 0N

Writing u; = F(u), u* = F(u), we obtain that V¢ € Wol’p(Q)7 ¢ >0,

[wur v -vos [gwe = [ Bawo+ [ gwo

/IWIP‘ZVQ-WH/Q(MS,
Q Q

[var2vut Vo [ oo = [ h@mor [ o@o
/Q|Vﬂ|”—2va-v¢+/ﬂg(ﬂ)¢.

Applying Lemma 2.2 and taking into account that F' is nondecreasing, we obtain
u< F(u) < F(u) < F(u) <, a.e. inQ, Vu € [u,u]. Repeating the same reasoning,
we can prove the existence of sequences {u"} and {u,} satisfying

untt = F(u"),

Un+1 = F(Un),

v

and

IN

ul =

u,
up = U

and, for every weak solution u € [u,u] of problem (2.1), we have

wo<up <...<up<u<u"<...<u' <uae. in Q.

Then, u, — U, v — u*, a.e. in Q, with u,, u* € [u, 7], ux < u* a.e. in Q. Since
Unt1 = Flu,) — F(u*), and "t = F(u") — F(u ) in Wl’p( ) by continuity
of F, then u,,u* € Wol’p(Q) with u, = F(us), v* = F(u*). This completes the
proof. O

Remark. Note that it is sufficient for function h to be defined in the set Q x
ess inf u(x),esssup@(x)|, and the function s — g(s) + h(z,s) must be nonde-
el 2€Q
creasing only while s € [u(x),u(z)].
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Definition 2.5. Consider a function p(z) € L*°(Q2), and the following eigenvalue
problem:
—Apu(z) + p(@)|u(@) P2 u(@) = Nu(@)P"?u(z), =€,
u(z) =0, x € 0f.
We denote by A1(€, 1) the principal eigenvalue of this eigenvalue problem. It is
known (see [1], [10]) that it is simple, isolated, and can be expressed as

/ Vul? + / lul?
A(Q,p) = inf 4 4 .

u€Wg P (\{0} Jul?
Q

The associated eigenfunction ¢1(€2, 1) (a regular function where the infimum of
the Rayleigh-type quotient is attained) can be chosen strictly positive in €, with

@1 (€% )l Lo 0y = 1.
Proposition 2.6. The eigenvalue A\ (2, u) has the following properties:

i) A1(€Q, p) is decreasing with respect to the domain 0 (we consider the ordering
given by the inclussion of domains).
it) A1(Q2, 1) is increasing with respect to the weight function p.
w) vt € (0,1), and p1, pe € L=(Q),

At + (1 = t)p) > A (2 1) + (1 = A1 (2, p2).
v) A (82, p) is continuous with respect to p € L*°().

Proof. i) Consider Q1 C s, two bounded and regular domains in RY, and let
u e Wol’p(QQ) be defined as the zero extension of ¢1 = ¢1(1, 1) outside of
1. It is clear that

/ (V&P + ulaP) / (V[P + ulgn?)
A1(Qo, ) < =22 ==k = A1 (1, ).

/| i / o

Moreover, if Q1 # o, then @ is not strictly positive in Qs, and so w is
not an eigenfunction associated with A1 (Qg, ). Consequently, the previous
inequality must be strict.

ii) is a consequence of the variational characterization of A (€, u).

i11) We have

/ (IVul? + (4 + M) [uf?)
(9]

M(Qu+ M) = min
wEW " (2)\{0} / uf?
Q
[ 4vul + plup)
= min Q + M
wEW " (2)\{0} / fuf?
Q
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4236 A. CANADA, P. DRABEK, AND J. L. GAMEZ

i) We have
(S, tpn + (1 —t)pe2)
/ (Val? + (bn + (1 — E)paz) )

= min Q2
ueWSP(Q)\{0} |u|”

IVUI” + u1IUI”) (1- t)/ (IVul” + pzful”)
= mm + &
uGWO PQ)\{0} |u|p / |u|p

Q

> t)\l Q /1,1 1 )\1 Q /JZ

. <Z51( 0 $1(€2, pin) :

v) Setting ¢ = ————— and ¢, = ——————— Vn € N, we obtain
ll1(€2, )l v [[¢1(S2, i) || L

A (1) = /Q IVl 4+ ilol?) s Ar(9 pm) = /Q (Vnl? + nlionl?) .
Observe that

(@) + / i — pllel? = / (el + inliol?)
> /\1(95 :un)

- /Q (Veonl? + mlonl? + [in — fllonl?) > 21 (2 1) + /Q [ — ol

Taking into account that ||f,, — pl|z — 0 and ||¢||zr) = 1, [|@nllzr@) = 1,
vn € N, we can deduce that the first and the last terms in the previous
inequality converge to A1 (2, i), concluding the proof of Lemma 2.6. O

3. THE SCALAR MODEL

We try to find positive weak solutions of the following boundary value problem:

—Apu(z) = u(z)? h(z,u(z)), =€,

(3.1) u(z) =0, z € 09,

where € is a bounded and regular domain in RY, p,q > 1.

Theorem 3.1. Consider problem (3.1), where h satisfies (H1-H2) and, moreover,
Ja > 0 such that h(z,a) < 0, for a.e. x € Q. Then, a sufficient condition for
(3.1) to admit a nonnegative (p > q) or positive (p < q < p*) weak solution is:
Case p > ¢:
dxg €Q, 1,6 >0: h(x,8) > ¢ for a.e. x € B(xg;r) CQ, Vs € (0,6

(Observe that, if h is continuous, this condition can be expressed as Iz €
Q: h(l‘o,O) > 0)

If h(z,s) > 0 for a.e. © € Q and for all s € [0,q], then this solution is
positive in §2.

Moreover, if h is continuous and nonincreasing with respect to s, this suf-
ficient condition is also necessary.

Case p=q:
A1 (Q, —h(-, O)) < 0.

Moreover, if h is nonincreasing with respect to s, this sufficient condition is
also necessary.
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Case p < ¢ < p*: h is nonincreasing with respect to s, and
Iy >0: P71 < h(z,v0), for a.e. x €Q,
where B = [|0||~(q), and 0 is any positive solution (it exists, as proved in
[9]) of

—Apf(z) =0(x)7, zeqQ,

(3.2) 6(z) =0, € 0.

Moreover, every such positive weak solution u satisfies u € C'llOCV(Q) with some
v>0.

Proof. Tt is clear that the right hand side of (3.1) satisfies hypotheses (H1-H2) (set
h(z,s) = s771h(x,s), g(s) = s 1g(s)). Trivially, w = o > 0 is a super-solution
of (3.1). In order to find an appropriate sub-solution, we consider three separate
cases.

Case p > ¢: Let B = B(zo;r). Consider u € Wy?(Q2), defined as

¢1(B,0)(x), x€ B,
u(d?):{g’ x € Q\ B,

where 7 €]0, 6] is such that 4?79 < m. Observe that, Vs € [0,7], for a.e.
T € B,

M (B,0)sP7 ! < es?™t < 57 ().

Then, V¢ € Wol’p(Q)7 ¢ > 0, applying the Green formula, we get

/ VulP?Vu Ve = / VulP~*Vu - Vo
Q B

= [ vt a0 [ et
0B e

B
qg—1
< /Qu h(z, u)¢.

So, u is a (nonnegative and nontrivial) sub-solution of the problem (3.1).
Moreover, u(z) < § < a =u(x), a.e. in Q.

Reciprocally, suppose that h = h(z, s) is nonincreasing with respect to s
and continuous with respect to z and s, and that the problem (3.1) admits
a nonnegative and nontrivial weak solution u. Let us argue by contradiction,
and suppose that h(z,0) <0, Vo € Q. Then

—Apu(z) = u(z)i ' hz,u(z)) < u(z)? h(z,0) <0, z€,
u(z) =0, x € 0N

Applying Lemma 2.2, we can conclude that v < 0 in ©, which is a contradic-
tion.

Case p = ¢: Consider v > 0 such that g(v) + A1 (2, —h(-,0)) < 0. Then Vs €
[0,7], for a.e. x € Q,

h(z,0) + A1 (Q, —h(,0)) < h(z,s)+g(s) + A (Q, —h(-,0))
< h(z,s)+g(y) + M (Q,—h(-,0
< h(z,s)
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4238 A. CANADA, P. DRABEK, AND J. L. GAMEZ

Consider u = v¢1(Q, —h(-,0)) € Wy P(Q). Then, Yo € W P(Q), ¢ > 0, we
have

/WVHW”VQ-V¢ = /fMa0»+M@1—Mumﬂ¢“%
Q Q
P=lh(z. u
< Ag h(z, u)9,

i.e., u is a (positive) sub-solution of (3.1). Moreover,

97 < =M(Q,=h(;,0)) < =M (Q, —h(; ) — g(a))
= A2, =h(a) +g(a) < =M (R,0) + g(a) < g(a),

so u(zr) <v < a=1u(zx), a.e. in Q.
Reciprocally, if h is nonincreasing with respect to u, and the problem (3.1)
admits a nonnegative and nontrivial weak solution u, then

/Q|Vu|p—/ﬂh(x,0)|u|p
[ e

. /Q|Vu|p—/ﬂh(x,u)up
/Q w

Case p < ¢ < p*: Recall that, for p < g < p*, there exists a positive solution 6
of the problem (3.2). Put 8 = ||0|| .~ (), and let v be given in the hypothesis.
If we consider u =0 € Wy P(Q), ¢ € WyP(), ¢ > 0, then

p—2 . — p—1 g1, _ p—q q—1
/Q|Vﬂ| Vu- V¢ 7/Q€¢7/Qu¢
/u“%@ﬁm¢§/u“%@&w,
Q

Q

A1 (Q,—h(-,0)) <

=0.

IN

ie., u is a (nonnegative and nontrivial) sub-solution of (3.1), with u(z) <
78 < a =u(zx), a.e. in Q.

Now, in the second and the third case, the existence of a positive weak solution
follows from Theorem 2.4. In the first case Theorem 2.4 implies the existence of
nonnegative and nontrivial weak solution. However, if h(z,s) > 0 for a.e. z € Q
and for all s € [0,a], we can apply Harnack type inequality due to Trudinger [13,
Th. 1.2], and the solution is positive in .

Since every weak solution u, the existence of which was proved in all three cases,
satisfies u € L>(€2), we have in fact u € CL¥(Q), on the basis of the result of

loc

Tolksdorf [12]. O

Examples. For ¢ < p = 2, some examples can be found in [4]. For the case
p < q < p*, consider the problem
—Apu(z) = u(z) Ha —u(z)], =€,
u(z) =0, x € 0N
Then our sufficient condition has the following form:

Fy>0:a—y3—79""91>0,

(3.3)
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which is equivalent (maximizing that expression with respect to ) to

o (15) (55 o

If we take ¢ = p + 1 (note that p* — p > 1 is necessary in this case; it holds if
p(p+1) > N), our condition becomes

a—2+/F>0.

Now we can continue in several ways:

~ Fix Q ¢ RY (and then 3). We can affirm that for « large enough, the problem
(3.3) admits a positive weak solution.

— Fix @ > 0 (and then the biological species), and look for existence domains
(this is a very reasonable question in biology). Let us denote RQ = {Rx : x €
Q} for R > 0. It is easy to check that if O, is a solution of problem (3.2), with

Ba = ||6allL=, then Ora(z) = R7100(%), Vo € RQ, and fro = R7-1 . In
particular, Sro = R™PfBq for ¢ = p+ 1. So, our sufficient condition for R,

a—2v/Bra >0,
can be expressed as follows:
a—2R7P2\/Bq > 0.

Then, for R large enough, it is possible to obtain the existence result. This
is interesting, in particular, for Q = B(0;1) (unit ball in RY).

In the following theorem we treat the case p < ¢ with possibly ¢ > p*.

Theorem 3.2. Consider the problem (3.1), where h satisfies (H1) and, moreover,
Ja > 0 such that h(z,a) =0, h(z,s) > 0 for 0 < s < « and for a.e. x € Q. Let
H:Q xR — R be defined by

0, ift<0, xe,
¢
H(z,t) = / s h(z,s)ds  if0<t<a, r€Q,
0
H(z,a), ift>a, e

Then the following implication holds:

H
o (z,u) 1 (3.1) admits a positive
sup  Sep—— 2 - = k solution u € CLY (9
wewirongoy Wl =~ weak solution w € CL(9).

Reciprocally, if h = h(x,s) is a nonincreasing function with respect to s, then

| | [ A
(3.1) admits a nonnegative N Q .

o , su
and nontrivial weak solution ueW&,p(%)\{O} ”unsvol*’

1
"
Proof. Observe that H = H(x,t) is nondecreasing with respect to ¢t. Denote by
M > 0 the constant for which |h(z,s)| < M for any s € [0, ] and for a.e. = € Q.
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Then for t1,t2 € R, t; < t3, and for a.e. x € €, we have

min{a,to}
|H(z,t2) — H(x,t1)| < / 577 n(z, s)|ds
max{0,t1}

IN

% [(min{e, t2})? — (max{0,21})]
< Llta — 4],

where L > 0 depends only on M, q and «. Hence, H(x,-) is a Lipschitzian function
and the constant L is uniform for a.e. z € Q.
Let ® : W, P(Q) — R be defined as follows:

B(u) = T ifu#0,
0, ifu=0,
where ||u]| = ||u||W01,p. As H is bounded, it is clear that | Hlim ®(u) = 0. In order
ul|——+oo
to calculate | li”mO(I)(u), take r € (p, min{p*, ¢}). Then, if t € [0,a], z € Q,
M M M
H(m,t) < —19 = 9777 < 07747,
q q q

Ift>a xe€q,
M M
H(z,t) = H(z,a) < —a?"a" < —a?7"¢".
q q
So, H(x,t) < —aq "It|", Vt € R and for a.e. z € Q. Taking into account that
Wy (Q) C LT(Q) we obtain

/ Hew o [ ol
0<®(u < = C||u|""P.

[Jull” [l H 17

Then lim ®(u) =0, and so @ is bounded on W, P(Q). Let Sy = sup  ®(u),
flwl|—0 ueWy*(Q)

and consider {u,} C Wy ?(Q) such that ®(u,) — Sy on W, P(Q). It is clear that
{un} is bounded in WyP(2). Moreover, we can suppose that [un| — p > 0.
Then, there exists a subsequence u,, — uo weakly in Wol’p(Q)7 with [Jug|l < p.
Moreover, as W, P(Q) is compactly embedded into L'(Q), we have u,, — ug in
LY(Q). Moreover since H = H(z,-) is Lipschitzian with constant L > 0, we have

/Ha:unk /H33U0 <L/|unk— ,

and so/H(x,unk)H/H(;v,uo). Hence,
Q Q

/Ha:uo

D(up).

Sp = lim ®(up,)=
n—-+o0o
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Then, ®(uo) = Sy and |lug| = p. As ® is differentiable at W, ?(22)\ {0}, we obtain
that ®'(ug) = 0, i.e., Yo € WyP(Q),

o / H! (2, u0)0 — / H(x,uo) / P VuolP~2Vug - Vo
&' (ug)(v) = Q Q Q .

0=
o7

This means that ug is a weak solution of the problem

(z,u(z)), x€Q,
u(z) =0, x € 0N

Moreover, observe that, due to the definition of H, we have

1
[lug 117 :/ [VuolP~*Vug - Vug = _/ H (2, uo)ug =0
Q pSH Ja
and

[(uo —a)|IP = /Q [Vuo|P~*Vug - V(ug — a)*

= Iﬁ /Q H! (z,u0)(ug — o)t =0,

ie. 0 <wg(x) < afor ae. x € Q. Hence, ug is a nonnegative weak solution of the
problem

—Apu(z) = Lu(a:)q_lh(as,u(as)), x €,
pSH
u(z) =0, x € 0N

1
Our hypothesis is just that —— < 1. Then uy becomes a (nonnegative and non-

SH

trivial) sub-solution of problgm (3.1). On the other hand we have also the super-
solution & = a > ug a.e. in Q. Applying Theorem 2.4, we deduce the existence of
the desired weak solution. The local C'*¥-regularity of the weak solution follows by
the same reasoning as in the proof of Theorem 3.1. The positivity of the solution
follows now from the result of Trudinger [13, Th. 1.1].

Reciprocally, if h = h(z, s) is a nonincreasing function with respect to s, observe
that Vt > 0, for a.e. x € §,

t t va
H(z,t) > / s h(x, s)ds > h(x,t)/ 577 ds = —h(x,t).
0 0 q

Then, if (3.1) admits a nonnegative and nontrivial weak solution w, this solution

verifies [ |VulP = [ wih(z,u), and
Q Q
q
Haw) [ “htew)
®(u) Q > J0 q -,
[VulP / ulh(z,u) q
Q Q
and the proof is completed. O
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Example. Fix a > 0, 1 < p < ¢, and apply the result to the problem

—Apu(z) = u(z) Na —u(z)], =€,
(PA) { u(z) =0, x € 0N

In order to emphasize the dependence on A > 0, we write ®, instead of ® for the
functional associated with (Py) (see the proof of Theorem 3.2). Then &) = A\®;
and we can affirm that for A > 0 large enough, (Py) admits a positive weak solution,
while for A > 0 small enough, (Py) does not admit any nonnegative and nontrivial
weak solution.

We must mention that this type of example (and also Theorem 3.2), for 2 =
p < g, has been obtained, by using variational techniques, in [2], where at least
two solutions are found. In this case, the variational nature of the two solutions
is one of minimum-type and one of mountain pass-type. It is known (see, for
instance, [3]) that between any sub- and super-solutions which are not solutions,
there always exists a local minimum of the associated variational operator. Then
we can affirm that a minimum-type solution lies between our sub-solution and our
super-solution, while the mountain pass-type solution seems not to be approachable
by our method. However, we find an iterative scheme which provides a monotone
convergent sequence to solutions of (Py). Moreover, as we show in the next section,
the proof of Theorem 3.2 can be extended to systems of equations which, in general,
do not have a variational structure.

4. THE STUDY OF SYSTEMS
In this section we study the existence of solutions (u,v) of the system
—Apu(z) = u(z) h(z,u(z),v(z), =€,

(4.1) —Apv(z) = v(2)1 k(z, u(z),v(x)), = €Q,
u(z) =v(z) =0, x € 08,

where ) is a bounded and regular domain in R¥, p, q are real constants, p,q > 1,
and h, k : Q x R? — R satisfy

h(z,s,t) and k(x,s,t) are Carathéodory functions (i.e. h(x,-,-),
k(x,-,-) are continuous for a.e. x € Q and h(-,s,t), k(-,s,t) are
measurable for all (s,t) € R?), and h(-,s,t), k(-,s,t) are bounded
if s and t belong to bounded sets.

(HK1)

dg : R — R, continuous and increasing, such that g(0) = 0,
(HK2) and the maps s — h(z,s,t) + g(s) and t — k(x,s,t) + g(t) are
nondecreasing for a.e. x € Q.

Due to the origin of the problem (population dynamics), we are interested in
finding a weak solution (u,v) of (4.1) such that both components, v and v, are
nonnegative and nontrivial (such a solution (u,v) is called a “coexistence state” for
(4.1)).

In order to obtain coexistence results for systems like (4.1), we have to employ an
extension of the classical method of sub- and super-solutions, applicable to general
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systems of the form
(z,u(z),v(z)), =€,
(42) _APU ZIJ) = (CC,U(-T/),U(I‘)), T e Q7
u(z) =v(z) =0, x € 09,
where ) is a bounded and regular domain in RY, p > 1, and the nonlinearities
h,k: Q x R? — R satisfy (HK1-HK2).

Definition 4.1. Let u,u,v,v € WHP(Q) N L>(Q). These functions are said to be
a system of sub-super-solutions for system (4.2) if they satisfy

<l

u(z) <u(z), v(x) <v(x), ae. inl,

/ ValP*Vu - V¢ > / oz, @, v),
Q Q
Yo € [v,7],
|Vg|p_2Vy- V(b S / E(x,y,v)¢,
Q Q
/|W|P—2W-v¢z/7é(x,u,v)¢,
Q Q
Yu € [u, ),
/ VP2V Vo < / W, ).
Q Q

Theorem 4.2. Consider system (4.2) under the hypotheses (HK1-HK2). Let us
suppose that Ju,u,v,v € WHP(Q) N L>®(Q), a system of sub-super-solutions for
(4.2). Then there exists a weak solution of (4.2),

(u,v) € [u,u] x [v,7].

The proof of Theorem 4.2 is the standard adaptation of the associated result for
the case of scalar equations to systems. Similar proofs for p = 2 can be found in
[5], [7], [8]- O

As an application of the previous general result, we obtain sufficient conditions
for system (4.1) to admit a positive coexistence state.

Theorem 4.3. Consider system (4.1), where functions h,k : Q x R? — R satisfy
hypotheses (HK1-HK2) and, moreover, 3oy, s such that h(z,a1,t) < 0, Vi €
[0, 2], for a.e. = €, and k(z,s,a2) < 0, Vs € [0,a1], for a.e. x € Q. Then,
a sufficient condition for (4.1) to admit a coexistence state (p > q) or positive
coexistence state (p < q < p*) is:

Case p > q: dxy1,20 € Q, Ir1,1r9,81,69,01,02 > 0 such that
h(zx,s,t) > €1, for a.e. x € B(xy;r1) C 8, Vs € (0,61], Vt € [0, as],
and
k(x,s,t) > e, for a.e. x € B(xa;re) CQ, Vt € (0,062], Vs € [0, a1].

If h(z,s,t) >0, k(x,s,t) > 0 for a.e. x € Q and for all (s,t) € [0, 1] x [0, az],
the coexistence state is positive.
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Case p=gq:
hz,0,t) > A\1(2,0) +&, for a.e. z€Q, Vte€|[0,as],
Jde>0:
k(x,s,0) > A\ (Q,0)+¢e, forae ze€Q, Vse[0,aq]
Case p < ¢ < p*: The functions s — h(x,s,t) andt — k(z,s,t) are nonincreas-
ing, and
W < h(z,v158,t), for a.e. z €, Vt € (0,az],

3’}/1,")/2 >0:
VB < k(z,8,720), for a.e. x €, Vs € (0,a1],

where B is defined as in Theorem 3.1.

Moreover, the coexistence state (u,v) satisfies u,v € C’llocy(ﬂ)

Proof. Using the same ideas as in Theorem 3.1, it is easy to prove that u,uw,v,v €
WLP(Q) N L*°(Q2) form a system of sub-super-solutions for system (4.1), if those
functions are defined as follows: w= a1 > 0, v = as > 0, and

Case p > ¢: Let By = B(x1;71), B2 = B(x2;72); then

() = { Y161(B1,0)(x), x € By,
1 0, z € Q\ By,

U

S

where 7; € ]0,6;] is such that 7777 < m, fori=1,2.
Case p = ¢: Consider v > 0 such that g(v) < ¢; then u = v = y¢1(Q,0).
Case p < ¢ < p*: Consider 6, a positive solution of problem (3.2), with § =
0] Lo<; then u = 716, v = ¥2.
The reasoning concerning the positivity and local C'¥-regularity is the same as in
the proof of Theorem 3.1. O

Examples. For ¢ < p = 2 see the examples in [5]. As an example for p < ¢ < p*,
consider the particular predator-prey system with ¢ = p + 1:

—Apu(z) = u(z)Pla — u(z) — cv(z)], =€,
(4.3) —Apv(z) = v(x)Ple — v(z) + gu(z)], = €Q,
u(z) =v(z) =0, x € 09,

where  is a bounded and regular domain in RY, p(p +1) > N, and a,c,e, g are
real positive constants with cg < 1. Consider a; = a, as = e + ga. The condition
of Theorem 4.3 has the following form:

N <a—mpB—ce—cga,
3’)/1,’}/2 >0:
vt <e—2p,
which is equivalent to

e > 2P,

a — ce — cga > 2+/B.

We can now proceed similarly as in the scalar case:
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— Fix Q (and then (), and take positive constants a,c,e,g satisfying those
conditions, or
— Fix the positive constants a, ¢, e, g, with a—ce—cga > 0, and consider domains
as euclidean balls of sufficiently large radius, in order to obtain small values
of 3.
In order to treat also the case ¢ > p* we consider the system (4.1) under slightly
different assumptions on h and k.

Theorem 4.4 (Sufficient conditions). Let p < q in (4.1) and h,k satisfy (HK1).
Moreover, let there exist real numbers oy, oy, ag, ax such that 0 < ag < ag,
0 < ax < ag and the following conditions hold: h(x,s,ax) > 0 for any s €
0,am), h(z,am,arx) =0, h(z,s,ax) < h(z,s,t) for any (s,t) € (0,am) % (0, ax),
h(z,am,t) <0 for any t € (0,ak); k(x,0,t) > 0 for any t € (0,ak), k(z,0,aK) =
0, k(z,0,t) < k(x,s,t) for any (s,t) € (0,an) x (0,ak), k(z,s,ax) <0 for any
s € (0,any) and for a.e. x € Q. Let H K : Q@ x R — R be defined as follows:

ifo<0, €,

sq Yh(z,s,ax)ds, if0<o<ag, €,

Nﬂo

H(z,0)
H(x,apy), ifo>ag, x€Q;
0, if <0, x €,
K(z,7) = / t1 (2,0, t)dt, if0<T<adg, x€Q,
0
K(z,ak), if T >ag, x€Q.
Then the inequalities
/H x,u)
1
Sy = sup -
wewrongoy 1elfps b
and
/K Z,0)
1
Sk = sup -
vEW, P (2)\{0} HUH P

are sufficient for (4.1) to admit a positive coezistence state (u,v) € Cﬁ)g( )2 such
that 0 < u < agy, 0<v < ag in .

Proof. Following the lines of the proof of Theorem 3.2, we get functions u,v €
WyP(€) \ {0} satisfying in the weak sense

~A(0) = ——u(a)" (o, (o), ax). €D,
—Apu(z) = p;Kv( VI (2, 0,0(), x€Q,

and, moreover, 0 < u(z) < ay, 0 < y(x) < ak ae. in Q. Setw=ay, = ag.
Then, it follows from our hypotheses that u, w, v, is a system of sub-super-solutions
for (4.1). Applying Theorem 4.2 we get the existence of a coexistence state of (4.1),
(u,v) € [u,u] x [v,7]. The positivity and local C*¥-regularity of v and v follow
from [12], [13] in the same way as in the proof of Theorem 3.2. O
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Theorem 4.5 (Necessary conditions). Assume the same as in Theorem 4.5 and,
moreover, let h(xz,s,0) > h(x,s,t) for any s > 0, t > 0 and a.e. = € Q, let
h(z,s,0) be a nonincreasing function with respect to s for a.e. x € 0, and similarly
let k(z,c,t) > k(z,s,t) for any ¢ >0, s € (0,¢),t >0 and a.e. x € Q. Let k(z,c,t)
be a nonincreasing function with respect to t for any ¢ > 0 and for a.e. x € Q.
Assume that ({.1) admits a coexistence state (u,v) € (WyP(Q)NL®(Q))2. Denote
cu = ||u||p~ and define H, K : QxR — R by

0, ifo <0, x €,
f[(x,o) = / s77 h(x,5,0)ds, if0<o<ay, v€Q,
0
ﬁ(m,aH), ifo>amg, x €l
Oa ZfT < 07 S Q,

T

t17 (2, e, t)dt,  if0<T<ag, €,

=)
®
o
I
c\

~

K(z,ak), if T >ag, v e
Then
/ H(z,u)
Q 1
Sz = sup o > -
wewir@noy ulye 4
and
/ K(z,v)
Q 1
Sz = sup >
vewgr@noy 1lyae —d

Proof. For any o > 0 and a.e. x € ) we have the following estimate:
~ o o q
H(z,0) > / 597 h(x,5,0)ds > h(z, o, O)/ 517 ds = %h(:c,a, 0).
0 0

Then, if (4.1) admits a coexistence state (u,v),

/|Vu|p:/uqh(x,u,v)g/uqh(x,u,O).
Q Q Q

Hence
~ ud
/ H(z,u) / ?h(x,u, 0)
Q Q
/ [Vul? / ulh(x,u,0)
Q Q
Similarly, using the properties of k£ and K , we derive the second inequality. O

Example. Let us consider the system
—Apu(z) = Mu(z) Ha — u(z) — cv(x)], =€,
(4.4) —Ayu(z) = M(z)4 e — v(z) + gu(z)], =€ Q,
u(z) =v(z) =0, x € 0Q,
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where Q is a bounded and regular domain in RV, ¢ > p, A is a real positive
parameter, and a, ¢, e, g are real positive constants satisfying a — ce — cga > 0. In
order to emphasize the dependence on the parameter A, we denote

ha(z,s,t) = AMa—s—ct), kia(z,s,t) =Ae—t+gs).

Evidently, we have hy(x, s,t) = M (x, s,t), kx(z, s,t) = Ak1(z, s,t). The functions
hy, k) satisfy the assumptions of Theorem 4.4 with ay = a, ax = e+ ga, ag =
a — ce — cga, ax = e (the reader is invited to sketch a figure of the nodal domains
of hy and k). Then, it follows from Theorem 4.4 that the system (4.4) admits a
positive coexistence state (u,v) € 0123(9)2 satisfying 0 < u < a, 0 <v < e+ ga for
A large enough (realize that Sy, = ASy, and Sk, = ASk, with Sy, > 0, Sk, > 0).

Also the assumptions of Theorem 4.5 should be verified (note that h; and k; are
linear polynomials in s and t). Hence the system (4.4) has not a coexistence state

for A small enough (realize that Sz = ASy with Sz > 0).

Remark. Note that the reasoning in the proofs of Theorems 3.2, 4.4 and 4.5 com-
bines a variational-type technique and the method of sub- and super-solutions.
This approach, in particular, enables to get existence result for systems with non-
variational structure.

Observe also that Theorems 4.4 and 4.5 should be formulated directly in terms
of the example in order to avoid somewhat complicated hypotheses on h and k. On
the other hand this general formulation emphasizes the relationship between the
system (4.1) and the scalar equation (3.1).

For clarity of the exposition, we restrict ourselves to the same p’s and ¢’s in the
different equations in system (4.1), but it is obvious that we can deal with more
general systems like

—Apu(z) = u(@)®h(z,u(z),v(z), =€,
(4.5) —Ap,0(z) = v(2)2 k(2 u(2), v(x), €,
(x) =v(x) =0, x € 092,

e

where Q is a bounded and regular domain in RY, pi,p2,q1,q2 > 1 and h,k :
Q x R? — R satisfy (HK1) and (HK2).

To do this, we must begin by giving an extension of the previous results to
systems of the form

—Apu(e) = ha,u(z), v(@), e,
(4.6) —Ap,v(z) = k(z,u(z),v(z)), =z,
u(z) =v(x) =0, x € 09,

where p1,p2 > 1, and the nonlinearities i~z, k:QxR2 SR satisfy (HK1-HK2).
The apropriate definition of a system of sub-super-solutions for system (4.6) is
now the following.

Definition 4.6. Let u,u € W1P1(Q) N L>(Q), v,7 € WHP2(Q) N L>(Q). These
functions are said to be a system of sub-super-solutions for system (4.6) if they
satisfy

a)
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b) Vo € WP (Q), ¢ > 0, Yo € WP (Q), ¢ > 0,

/|W|P1—2w-v¢>z/E(x,u,v)qs,
Q Q

Yo € [v,7],

/ Va2V Vo < / i, w, 0)o,
Q Q

/ |VU|”2_2VU -V > / E(x,u,ﬂ)tp,
Q Q
Yu € [u,dl,
/ |Vu[P2=2Vuy - Vi < / E(x,u,g)tp.
Q Q

Then, it is possible to prove a theorem analogous to Theorem 4.2.

Theorem 4.7. Consider system (4.6) under the hypotheses (HK1-HK2). Suppose
that Ju,uw € WHPL(Q) N L>®(Q), v, v € WHP2(Q) N L>®(Q), a system of sub-super-
solutions for (4.6). Then there exists a weak solution of (4.6), (u,v) € [u,u] x [v, D).

We may apply this general result to systems of type (4.5), where, for instance,

p1 > q1 and py < g9 is allowed.

(8]

(9]
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