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EXISTENCE OF WEAK SOLUTIONS FOR A SEMILINEAR
PROBLEM WITH A NONLINEAR BOUNDARY CONDITION

(COMMUNICATED BY VICENTIU RADULESCU)
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ABSTRACT. This paper shows conditions for the existence of weak solutions of
the problem
—Au = u+ f(z,u) —h(z) inQ,
{ g—z =g(z,u) on 09,

where Q is a bounded domain in RN (N > 1) with smooth boundary, g—z
denotes the derivative of u with respect to the outer normal n, f: 2 xR — R
and g : 00 x R — R are bounded Carathéodory functions, h € L?(Q) and
A1 > 0 is the principal eigenvalue of —A on 2 with zero Dirichlet boundary
conditions. Our method is based on the minimum principle.

1. PRELIMINARIES

The aim of this paper is to investigate the following semilinear problem

{ —Au = MNu+ f(z,u) — h(x) inQ,

G = g(w,u) on 90f),
where Q is a bounded domain in RN (N > 1) with smooth boundary, % denotes the
derivative of u with respect to the outer normaln, f : QxR — Rand g : 9QxR — R
are bounded Carathéodory functions and h € L?().

Boundary value problems for partial differential equations play a fundamental
role both in theory and applications. To establish the existence of solutions to
nonlinear differential problems is very important as well as the application of such
results in the physical reality. In fact, it is well known that the mathematical
modelling of important questions in different fields of research, such as mechanical
engineering, control systems, economics, computer science and many others, leads
naturally to the consideration of nonlinear differential equations.

Elliptic problems involving the Laplacian have been studied by several authors; see,
e.g., [2, 5, 6, 7, 9] and their references. We follow the proof of main results from
Arcoya and Orsina [4].
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It is well known that the eigenvalue problem
—Au=Au in §,
u=20 on Of)

has a principal eigenvalue (i.e., the least one) A; > 0 which is simple and charac-
terized variationally by
N ) fQ |Vu(z)|? do

T uewri o)\ {0} Jo lu(z)2dx

Let us denote by 7 the positive (in §2) eigenfunction associated with A;.
We will suppose that f and g satisfy the following conditions:

(F) limg 400 f(2,8) = froo(x), for aa. x €,
(G) lim; 400 9(2,7) = groo(z), for a.a. z € IN.
By a (weak) solution of (1.1), we mean any u € W12(Q2) such that

[ vu@ve@a - x [ w@i - [ e
+/Qh(£c)v(x)dx - /é)Q g(z,u(x))v(x)dS =0 (1.2)

for all test function v € W12(Q), where dS is the measure on the boundary.

2. EXISTENCE RESULTS
Our main result is the following.

Theorem 2.1. Let f(x,-) and g(x,-) be strictly decreasing and let the conditions
(F) and (G) be satisfied. Then the problem (1.1) has at least one weak solution if
and only if

/Q Froo(@)pr (2)d + /6 Qg+oo<x>sol<x>d5< / W) (x)da
/ [ ool@)pr () + / g-oo(@)pr(2)dS. (2.1)
o0

The associated energy functional to the problem (1.1), E : Wh2(Q) — R is
defined by

E(u) := %/Q|Vu(x)|2dsc—%A|u(m)|2dx—/§lF(x,u(x))dx

N /Q h(z)u(e)de — | Gz, u(x))ds, (2.2)

o0

where

F(z,s) ::/ flz,t)dt foraa. ze€Q and seR
0

and

G(z, 1) ::/ g(z,t)dt fora.a. x€9dQ and 7Te€R.
0

By the hypotheses on f and g, F is well defined and E € CY(WH2(Q2),R). Also,
the weak solutions of (1.1) are exactly the critical points of the functional E.
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Definition 2.2. We say that a functional E : W12(Q) — R satisfies the (PS)
condition, if every sequence {u, }2°; C W12(Q) satisfying

d = sup E(u,) < oo, VE(u,) — 0,
n
contains a convergent subsequence.

Lemma 2.3. Let E be the energy functional associated with (1.1) and the Landesman-
Lazer type condition (2.1) be satisfied. Then each (PS)-sequence for E is bounded.

Proof. Let {u,}5°; C W12(Q) be such that there exists ¢ > 0 such that

|E(up)| <e¢ VneN, (2.3)

and there exists a strictly decreasing sequence {€,}22 ;, lim,_, €, = 0, such that
HE (un),v)| < enllv] YneN, YoeWh?(Q). (2.4)

Suppose by contradiction that ||u,| — oo, and define v, = m Thus {v,}22,

is bounded in W12(Q) and hence, at least its subsequence, converges to a function
vo weakly in W12(2) and strongly in L?(Q) and L?(92) (see [8, Theorem A.8]).
Dividing (2.2) with u = u,, by |Ju,||?, we get due to (2.3),

lim sup {—/ v (2)|?dz — ———~dx
n—oo [2 2 sz' @) o llual?
Un () G(z,up(x)) ]
—‘r/hm da?—/ — 1 - 245| <0.
o P Jog ™~ Tl?
Since

lim [/dez:+/gh(a:)u"(x)dz/m G(‘”’“"(“T))ds] =0,

n~rca [[un]? lun]? [[un]?

by the hypotheses on f, h, g and {u,}$2; while

lim / |vn(:c)|2d$:/ vo ()| da,
n—oo o Q

/\1/ o (2)[2dz > 1.
Q

Using the weak lower semicontinuity of the norm and the variational characteriza-
tion of A1, we get

1< )\1/ lvo(x)|?dx < / | Vo () [2da < liminf/ |V, (2)|?dz = 1.

we have

Thus
ol =1 and /\Vvo(as)\Zdz:/\l/ oo () 2.
Q Q

This implies, by the definition of @1, that vy = £¢1. Choosing v = v,, — ¢ in (2.4),
we obtain

‘ / YV (2)V (vn () — ¢1(z))dz — Ay / Uy (2) (vn (@) — 1 (z))dz
Q Q
= [ £ @) (vul) = 1 @) o + [ 1) (o) = (@)

~ [ gt (o) - mz))ds\ < eullvn — @1l
oN
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Since v, — ¢ in L2(Q2) and in L?(0€), by the hypotheses on f, g and h,

lim | v, (2)(vn(x) — @1(z))dz =0,

n—roo Q

lim f(xavn(x))(vn(x) - cpl(x))d:t =0,

n— oo Q

lim g(z,v,(x)) (vn(a:) - <p1(x))d5 =0,

lim [ h(z)(va(z) — ¢1(z))dz =0,

nee Jo
we have
nh_)ngo A Vo, (2)V (vn () — ¢1(2))dz = 0.
Subtracting

lim [ Vi(z)(Vun(z) — Vi (z))dz,

n— oo
we conclude that

0= tim [ (Voa(a) = Ver(@) (Vou(e) — Vs (2))dz > Tim ([l ~ florl)* > 0

n—oo Q

which implies ||v,| — |l¢1]l. The uniform convexity of W12(Q) yields that v,
converges strongly to ¢; in WH2(Q).
Now we write (2.3) and (2.4) with v = u,, in the equivalent forms

—2c < /|Vun de—)\l/ |t () Pda — 2 /Fx Un (@

+2/Qh(ac)un(x)dx—2 BQG(;v,un(x))dS < 2

and

IN

— [ Vun@Pas a0 [ P+ [ o (@)un(a)ds
—/Qh(x)un(x)dx-i-/899(157Un(30))un(37)d5 < enflunl-

—é€nllun|

Summing up and dividing by ||u,||, we have

[ s ma@mteris 2 [ vy [ e

Q

[ gun@on(@as 2 [ oot )dS\ < e
where
B @ if s # 0,
Ve s) = {f(as,O) if s=0
and

Gles)l it s 20
as)=] = HsFO
g(z,0) if s=0.
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Letting n to infinity and supposing for example v,, — @1, we obtain

lim {/Qf(:c,un(x))vn(x)d:c—Q/sz(x,un(x))vn(x)da:+/6\Qg(x,un(z))vn(z)d5

n—oo

9 ¢(x,un(x))vn(x)d5} - /Q h(@)or (z)da.

o0
Since v, converges to 1, we have lim,_, o u,(z) = oo for a.a. x € Q and so
f@un(z)) = froo(z) foraa. xe€Q,
Y@, un(x)) = froo(x) foraa. xz e,
g(z,un(x)) = groo(x) for a.a. z € 09,
Oz, un(z)) = groo(x) for aa. a € 0.

The properties of f, F, g and G and the Lebesgue Dominated Convergence Theorem
then imply

lim {/Qf(x,un(x))vn(a:)dx—2/91/J(x,un(x))vn(x)dm+/ 9(, tn (2))vm (2)dS

2 [ oteuon@as| = - [ fala@is- [ g@p@as
09 Q 09
and so
[ frm@or@do+ [ genlaror(oids = [ haor (@
Q o9 Q
which contradicts (2.1) and the Lemma is proved. O

Lemma 2.4. The functional E given by (2.2) is weakly coercive in W12(Q).

Proof. We proceed by contradiction. It is possible to choose a sequence {uy,}52 4
such that

lunll = o0, E(up) <c¢ and v, = 41 in WhH2(Q).
We get

h(z)p1(z)dr  — Froo(@)p1(x)dz + [ gioo(®)er(z)dS
Il i S
~  lim [/Qh(x)vn(x)—/gwdx—i-/m Gla,un@) g

n—oo ||u'n,H ||Un||

< limsup < — =0,
n—oo  |[un]l T n—oe fJun|
which contradicts (2.1). This proves the Lemma. O

3. PROOF OF THEOREM 2.1

By lemma 2.4 and weak lower semicontinuity of F, applying the Minimum prin-
ciple (see [8, p. 4, Theorem 1.2]), the functional F has a global minimum and the
problem (1.1) admits a weak solution.

Next, we show that (2.1) is a necessary condition. Let u € W12(Q) be a weak
solution of (1.1). Then taking v = ¢1 as a test function in (1.2), we obtain

/Q Fa u(@))or () + /8 gl u()pr(a)ds = / Moy (@)de  (3)
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due to
/Vu(x)chl(x)dx:)\1/Qu(x)cpl(x)dx.

Since f(z,-) and g(x,-) are strictly decreasing functions, we obtain

/f+oo )1 (@ dx</f:z:u Yor (z d:c</f_ o1(z)dx

for a.a. z € Q, and

| gin@ar@as < [ gau@)e@as < [ g-@on@ds
o0 o0 o0
for a.a. x € 9. Summing up and using (3.1), then the proof is complete.
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