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Abstract In this work we study the following class of elliptic systems:
Au = a(z)u+ b(z)v + Hy(z,uy,vy) + f1(z) in £,
—Av = b(z)u + c(z)v + Hy(z,ut,v4) + f2(x) in 02,
u=0, v=0 ondf,

where 2 C R? is a smooth bounded domain, H is a C! function in [0, +00) X [0, +-00) which is assumed
to be in the critical growth range of Trudinger—Moser type and f1, f2 € L"(£2), r > 2. Under suitable
hypotheses on the functions a, b, c € C(2) and using variational methods, we prove the existence of two
solutions depending on f; and fa.
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1. Introduction
In this work we study the following elliptic system:
—Au = a(z)u+ b(x)v + Hy(z,up,vy) + f1(x) in 2,
—Av =b(z)u+ c(x)v + Hy(z,ut,vy) + fo(z) in 2, (1.1)
u=0, v=0 on Jf2,

where (2 is a bounded and smooth domain in R?, H is a C* function in [0, +00) x [0, +00)
satisfying a Trudinger—Moser growth condition uniformly in z € 2. We define w; =
max{w, 0} and assume fi, fo € L"(§2), r > 2. By analysing the interaction between the
matrix A € C(£2, May2(R)) given by

and the spectrum of (—A, H}), we prove the existence of two solutions depending on the
forcing terms f1 and fs.
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This system is motivated by the famous paper by Ambrosetti and Prodi [2], which has
been studied, explored and extended by an enormous variety of authors during the last
30 years. We refer the reader to [9,18] for a review. Bringing the discussion closer to
our interests, we mention the work of de Figueiredo and Yang [9]; they considered the
following problem:

—Au=Xu+g(x,us)+ f(z) in Q,} 12)

u=0 on 92,

where (2 is bounded and smooth in RN, N > 7, g(z,uy) = u?:_l and 2* = 2N/(N —2)
is the critical Sobolev exponent. They proved the existence of two solutions provided
that f satisfies appropriate conditions regarding the sign of solutions to a related linear
problem. Then, in an attempt to improve the restrictive condition on the dimension,
Calanchi and Ruf [5] studied the same problem, providing an alternative approach that
showed the existence of solutions for N > 6 and then, by adding a suitable subcritical
perturbation, for the lower-dimensional cases 3 < N < 5. Some of these results were
extended to the system in [19]. Following these works, the natural problem concerning
the bi-dimensional case, in which the critical growth of Sobolev type is replaced by a
Trudinger—-Moser growth condition, was investigated by Calanchi et al. [6].

Here we extend the results obtained in [6] for the scalar case, but we slightly change
the arguments, weakening some hypotheses and strengthening others, in order to better
explain some crucial results needed in both [6] and the present paper. Calanchi et al. [6]
studied problem (1.2) in a bounded domain 2 in R?, where g is a function satisfying an
unilateral critical Trudinger—Moser-type growth. They showed that for a given class of
functions f and for A\, < A < A\py1, k = 1 ()\; being the eigenvalues of (—A, H}(£2))),
there exist two solutions for (1.2), one of which is negative. More precisely, this class of f
is exactly the class for which the unique solution of the linear problem —Au = Au+ f(x)
in 2 and u = 0 on 92 is negative.

As is well known, one of the main difficulties in leading with this kind of growth
condition in ¢ is proving that the minimax level of the functional associated to this
problem avoids levels of non-compactness. This is done in [6] by assuming an additional
hypothesis, imposed to guarantee that this level lies below some critical constant. In
order to reach the appropriate level, the techniques used therein require that the Moser
functions z], (defined below) must have support in a ball B, such that r > 0 is chosen to
be sufficiently small in many steps of the arguments.

The problem is that the minimax level and its estimates depend on r (since they
depend on the Moser functions) and, as far as we are concerned, these estimates must
occur uniformly in 7 (in order to prove that the weak limit of the Palais—Smale sequence
of this level is non-trivial), but it is not clear whether such a uniform estimate can be
proved in that case. Thus, in this paper we have considered different arguments in order
to overcome this difficulty. Moreover, since Calanchi et al. assumed that A > A;, the
forcing term f was not a problem in the control of their minimax level: in such a case,
f must be positive in some set of positive measure in {2 and so, by choosing a path in
the linking geometry where the involved functions are supported in this set, they avoid
possible loss of control. Being aware that f may be negative in all of {2 if A is assumed
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to be below A1, they give a brief comment on how to proceed, but, as far as we know,
that approach may not seem to work. We provide an alternative answer to that issue as
well.

For the linear part of the problem, given by the continuous functions a, b and ¢, we
analyse some generalizations of the scalar case, mainly inspired by [7] for non-constant
a, b and ¢ and by [10] for constant a, b and ¢. We also improve the hypothesis imposed
in [10,11,19].

2. Hypothesis and main results

Let us rewrite (1.1) in its vector form:

—AU = A(x)U + VH(z,Uy) + F(x) in £2, 2.1)
U=0 ondf, '
where
_ (v _(u _ (=) b(z)
U= <v> , Up = (U-s+—> , Alz) = (b(z) c(x)) € Moyo(R) forall z € £2
and

_ fl (JI) r r
F(z) = <f2(x)) e L"(2) x L"(02).
We also define

VH(z,Uy) = (H“(“T’ U+)> .

H»U (il?, U+)

Denoting by p1(x) and pe(z) the eigenvalues of A(x) for each x € {2, we suppose that
the following hold.

(i) Either A is constant and

(A1) pp < pg < Apor
(As) there exists k > 1 such that A\ < p1 < o < Agrq-

(ii) Or b(z) > 0 for all z € 2 and maxgep max{a(x),c(z)} > 0 and

(Az) 1< M or
(A4) there exists k > 1 such that \f <1< A,

By )\;4 we denote the eigenvalues associated to the linear problem

—AU = XA(2)U in £,
U=0 on 0f2.
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Condition (ii) allows us to apply the theory of compact and self-adjoint operators
(see [8] as well as some results obtained in [7]) to ensure the existence of an unbounded
sequence of eigenvalues

0< M <A <M <

(and its corresponding eigenfunctions @', @4, ...) such that the first one is simple and
is the only one admitting a strictly positive eigenfunction. Defining

Eo = {0},
0 =10} A A (2.3)
Ey = span{®7,...,d1 },

the following useful inequalities are consequences of this theory and will be used exten-
sively in this work:

VIP <X [A@V Ve foral Ve B,
? (2.4)
VI > AﬁH/ (A(@)V,V)gz forall V € B
(9}

Here we denote by (,-)gz the Euclidian inner product in R? and by | - | its associated
norm.
For the nonlinearity H we suppose that the following hold.

(HO) H e Cl((_Z X R+ X R+,R+), Hu7Hv > 0.
(Hy) VH is subcritical if

|VH (z,U)|

=0 f Noa>0
\U|1£I>100 exp(a|U|?) orata

uniformly in z € 2.

On the other hand, VH has a critical growth if there exists ag > 0 such that

\VH(z,U)| {0 for all @ > o,

im
U] oo exp(a|U|2) +oo for all a < ay,

uniformly in z € 2.

In order to establish a variational structure for (1.1) we should also consider the fol-
lowing assumptions.

(Hz) H(x,0,0) = Hy(x,0,v) = Hy(x,u,0) =0 for all u,v >0, z € £2.

) H(z,U)+ |VH(z,U)|
(Hy)  fim (VH(z,0), U)gs

= 0 uniformly in x € 2.

(Hy) |VH(2,U)| = o(|U]|) when |U| — 0 uniformly in = € (2.
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Remark 2.1. By (Hs), H can be extended to the whole plane: letting H(z,u,v) =
H(z,uy,vy), we still have H € C'(£2 x R?) satisfying (Ho)—(H4). Therefore, H will
always denote this extension.

Remark 2.2. We give some examples of functions H satisfying (Ho)—(Ha):
(i) H(z,u,v) =~y(u)+~(v), where

v(s) = / tyexp(t? +t)dt;
0

(i) H(z,u,v) =~(u) +7(v) +7(w)y(v).

Remark 2.3. Assumption (H3) is equivalent to the Ambrosetti-Rabinowitz condition
for H and |VH]| for all # > 0. This means that for each § > 0 there exists s > 0 such
that
1
0

We also remark that in the scalar case there is no need to impose such a condition in
h = (H)', since it is obviously satisfied.

H(z,S)+|VH(z,S)| < =(VH(z,S),S)gz for all z € 2 and |S| > sp.

We seek solutions in E = H{(£2) x H}(£2), which is considered with its usual norm
s 0)12 = aliZy + ol

More precisely, U = (u,v) € F is a (weak) solution of (2.1) if

/QVuV@—i—/QVva—/Q(A(Uav)a(%@)w
- / (VH(z,up,04), (0,9))ge — / (F(2), (p.))zz =0 for all (p,0) € E,
(P] 2

where we define VuVv = (Vu, Vu)g2 following the usual conventions.

We shall prove the existence of solutions for (2.1) in cases of both subcritical and
critical growth. The results also differ according to the conditions on the matrix A, and
we begin by showing that independently of H satisfying (Ho) there is always a region on
L7(£2) x L"(£2) such that if F' = (f1, f2) belongs to it, then (2.1) has a negative solution,
which will be denoted by @ = (¢,%). This region is precisely determined by the subset
of L™(§2) x L"(2), where the unique solution of the linear problem

(2.5)

—AU = A(x)U + F(z) in {2,
U=0 on 012,

is negative (and therefore it is also a solution of (2.1)). As usual in Ambrosetti-Prodi
problems, we can construct this region by a suitable parametrization related to the first
eigenfunction: if (Aq) or (As) is satisfied, let

F(z) = Fr(xz) = P(z) + Te1(x), (2.6)
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Figure 1. The regions determined in Theorem 2.4 under (A;).

where T = (s,t) € R?, e; is the first positive eigenfunction of (—A, Hj(£2)) and P =
(p1,p2) is such that

/Qpl(fﬂ)el(ff) = /sz(m)el(m) =0.

If we are assuming (Az) or (A4), then the parametrization will occur in one dimension
only, setting
F(x) = Fy(z) = P(z) + tA(z)®7 (), (2.7)

where ¢ € R and @' denotes the first positive eigenfunction of (2.2).
The first theorem gathers our results on the linear problem.

Theorem 2.4. The following claims hold.

(i) If (A;) is satisfied, then there exists an unbounded region R C R? (described
below) such that (2.5) admits a negative solution @7 provided that F = Fr with
T =(s,t) € R.

(ii) If (Ag) is satisfied, then there exists an unbounded region & C R? (described
below) such that (2.5) admits a negative solution @7 provided that F' = Fr with
T =(s,t) €S.

(i) If (As) is satisfied, then there exists Cy > 0 such that (2.5) admits a negative
solution @, provided that F' = F; with t < —C.

(iv) If (A4) is satisfied, then there exists Co > 0 such that (2.5) admits a negative
solution @, provided that F' = F; with t > Cs.

The regions determined in Theorem 2.4 are delimited by a curve obtained by the
intersection of two appropriate lines and depend on the sign of b. For (A1), we have the
following.

(i) If b > 0 (Figure 1 (a)),
R={0,7) eR% 7 <1(d), T < ()},
where a1 and ag are two intersecting lines with negative slopes.
(ii) If b= 0 (Figure 1 (b)),
R={0,7)€eR?* 0 < —-Cy, 7<—C1},
where Cq,Cy > 0.
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Figure 2. The regions determined in Theorem 2.4 under (As).
(iii) If b < 0 (Figure 1 (c)),
R={0,7) €eR% 7 <ai(), 7> a(0)}.
Here a; and as are two intersecting lines with positive slopes.
For (A3) we have the following.
(i) If b > 0 (Figure 2 (a)),
S={0,7) €R? 1> p1(0), T < [2(0)},
where (3; and 32 are two intersecting lines with positive slopes.
(ii) If b =0 (Figure 2 (b)),
S={(0,7) €R? 0> Cy, 7> C1},
where C1,Cs > 0 (Figure 2 (c)).

(iii) If b <0,
S={(0,7) €R* 7> B1(0), 7> B2(0)},

where 31 and (2 are two intersecting lines with negative slopes.

The precise definition of all these lines is given in the proof of Theorem 2.4 in the next
section.

The main results of this work show that there exists a second solution to (2.1), provided
that a negative one is already given. Theorems 2.4-2.6 give the multiplicity results of
Ambrosetti-Prodi type for (2.1).

Theorem 2.5. Let F € L"(§2) x L"(£2) with r > 2 such that the solution & = (¢,v)
of (2.5) is negative. Suppose that (Ho), (Hy) (subcritical growth), (Hz)—(H4) and one of
hypotheses (A1)—(A4) hold. Then there exists a second solution for (2.1).

We shall make use of variational methods and critical-point theorems such as the
mountain pass or linking theorems. Since we are leading with subcritical growth, we
can prove a Palais—Smale condition on the functional associated to the problem. So the
arguments in the proof follow traditional methods and we shall give them briefly. The
next theorem assumes critical growth of Trudinger—-Moser type in H and more complex
methods and proofs are used.
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Theorem 2.6. Let F € L"(§2) x L"(2) with r > 2 such that the solution & = (¢, )
of (2.5) is negative. Suppose that (Hg), (Hy) (critical growth), (Ha)—(Hy) and one of the
hypotheses (A1)—(A4) hold. Moreover, consider the following assumption.

(Hs) For all v > 0 there exists ¢, > 0 such that
(VH(x,S),S)r> = vh(x,u) exp(aou?)

foraHS:(s,t)ER%uERandeQ;s,t}u}cﬂ,, where h: 2 xR - Rt is a
Carathéodory function satisfying

liminf 7log(h($, u))

uU—+00 u

>0,

uniformly in z € (2.

Then there exists a second solution for (2.1).

In both Theorems 2.5 and 2.6, we suppose that F' is such that (2.1) admits a negative
solution @. A second solution is given by V + @, where V is a non-trivial solution of the
following problem:

—AV = A(z)V+VH(z,(V+®)y) in Qv} (2.8)

V=0 ondf.

Therefore, our work consists of proving the existence of a non-trivial solution of (2.8)
assuming the hypotheses in either Theorem 2.5 or Theorem 2.6.

3. The linear problem

This section is devoted to the proof of Theorem 2.4.
Let @9 = (¢, o) be the solution to the linear problem

—AU = A(2)U 4+ P(z) in Q’} (3.1)

U=0 on 02,

where we assume one of the conditions (A;)—(Ay4) holds, with corresponding P given in
either (2.6) or (2.7).

Proof of Theorem 2.4. For the moment, let us suppose (A;) or (As) holds.

Notice that in either case, one must have det(A ;I — A) > 0. Indeed, assuming (A;), this
inequality is proven by using that det(uel — A) = 0 and a,c¢ < pa < Ay. For condition
(As), one must use that det(u I — A) =0 and a,¢ = 1 > Aq.

Consider a 2 x 1 matrix p(7") such that u(7T)e; solves

—AU = AU 4+ Tey(z) in £2,
U=0 ondf.
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A direct calculation shows that

B 1 (M —c)s+ bt
w(T) = det(A\ I — A) (bs + (M — a)t) ’

Defining
(M —c)s+bt
OT = qetOal — A) L T 90
and
~bs+ (M —a)t
Yr = detOnT — A) e1 + Yo,

it is obvious that @1 = (¢, ¥r) satisfies

“AGp = ADp + F in £,
P dore e na) 0

U=0 ondfR,

where Fr is defined in (2.6).

We need to find parameters T such that @1 is negative and therefore a solution of (2.1),
with F = Fy.

We recall that P € L"(£2) x L"(£2) with » > 2. Thus, elliptic regularity guarantees
that &g € C1¥ x C1¥ for some 0 < v < 1. Then

detl = 4) || detOu] = 4)

(M —c)s+ bt T 101_ (M —c)s+ bt 001
and

detOul = 4) [ el —4)

bs+ (M —a)t’ ~ ! or ||bs+ (M —a)t 0 ot

Let € > 0 be such that if ||¢ — e1]|c1 < &, then ¢ > 0; since we want ¢7, 7 < 0, we must
have

(¢~ M)s — bt > e det(A] — A)H%Hm} (3.3)

—bs + (Cl — )\1)t > 8_1 det()\ll — A)Hwoncl

Assuming, for instance, (A1), one has 1 < pe < A1 and so a,c¢ < A;. Therefore, (3.3) is
satisfied in the following cases.

(a) If b >0,

t< (C—b/\1>5_(Eb)—ldet(/\ll—A)|¢0Cl, (3.4)
t < <a _b)\1>s —[e(M — a)]fl det(MI — A)||vollcr. (3.5)
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(b) If b =0,
s < —[e(A\1 —¢)] " tdet(A T — A)|¢ol|c1, (3.6)
t < —le(\ —a)]"tdet(A I — A)|wollcn. (3.7)

(¢) Ifb <0,
t> (C _b>\1)5-|-(—5b)_1 det()\1I—A)||q50||cl7 (3.8)
b< (xlb_a)s — e = @)  det(M] — Aol (3.9)

Therefore, (3.4)—(3.9) determine exactly the region R in Theorem 2.4 (i), thus proving
this claim.

The proof of Part (ii) of Theorem 2.4 is analogous. The only difference is that, assuming
(Az), we have po > 1 > Ay and then a,c > A\;. Consequently, (3.4)—(3.9) are inverted
and define the region S.

If we are analysing conditions (A3z) or (A4), we proceed in the following way: let again
&y be the solution of (3.1) and consider the problem

—AU = A(z)U + tA(z)d3(x) in £,
U=0 on 0.

Notice that ¢
7¢114
M1

is the solution of the above problem. We readily see that

t

b, =9
t 0+>\i4_1

o

solves (2.1) (with F' = F}), provided it is negative. Let us show that this is possible for

some values of ¢: notice that
H M1 M1

P, — o7 _‘
ClxCt t

]||¢o||01xc1.

But &1 = (¢!, 91}) is such that dgft/dv, it JOv < 0, where we denote by 0h/0v the
outward normal derivative of h on 9f2. Indeed, since ¢!, 1{* > 0 and a € L>(2), by
letting a(z) = max{a(z),0} + min{a(x),0} = ay(x) + a—_(z) we have

—A¢t = A (ap () + a—(2))d7 + Mb(@)vf = (A + K)¢7 >0,

where we have taken 0 < —a_(z) < K for all z € 2. Therefore, since ¢1* > 0 in 2 and
#1 = 0 on 912, Hopf’s Lemma guarantees that d¢f'/0v < 0 for all € 952. The same
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procedure is carried out in order to prove that 9vyi{'/0v < 0. Consequently, let ¢ > 0 be
such that ||® — &4||c1xc1 < € implies & > 0. Then, we need to prove that
A
t

1- A4
>0 and L

[Pollcrxer <e.

So, in the case (A3), since 1 < M, we get t < —e 1| Ppl|c1xcr (A — 1) = C4, and if we
assume (Ay), since 1 > A, we must have t > 71| ®g]|c1 501 (1 — M) = Oy, as required.
This completes the proof of Theorem 2.4. O

4. The subcritical case

This section is dedicated to the proof of Theorem 2.5.

4.1. Preliminaries

Since we shall use variational techniques, we require the well-known Trudinger—Moser
inequality (see [16,20]):

sup/ exp(Bu?) < +o00, [ <4m, and sup/ exp(fu?) = 400, [ >4n, (4.1)
u€EB J 2 uEB J

where B denotes the unitary ball in H{ (£2).
We shall make use of the classic mountain pass theorem of Ambrosetti-Rabinowitz [3]
in case for (A1) or (As), and the linking theorem of Rabinowitz [17] in the other cases.
For the sake of a better exposition let us define, for each U = (u,v) € E,

U:=(U+d),, }
= (u+e)y, U= (v+1)4.

We seek non-trivial critical points for J: E — R associated to (2.8) and given by

(4.2)

J(U) =4IU|* - %/Q(A(m)U, U)ge — /QH(;U,IJ). (4.3)

First of all, we see that J € C1(E,R). For further details, we refer the reader to the
results in [12].

The following lemma gives an estimate in H that will become useful in several steps
of our arguments.

Lemma 4.1. Suppose that (Hg)—(Ha4) hold. Then, for all € > 0 and o > 0 (if H has
critical growth, o > ) there exists K. > 0 such that

H(x,u,v) < e(u? +v?) + Ko (u® +v%) exp(a(u? +v?))  for all x € 2 and (u,v) > (0,0).

Proof. By (H4) we see that

H(x,u,v)—H(x,O,v):/ Hu(aj,s,v)dsée/ (s,v)|ds < eC(3u® + uv)
0 0
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and "
H(x,0,v) — H(z,0,0) = / H,(z,0,t)dt < %501}2.
0

Therefore, since H(x,0,0) = 0 we see that
H(z,u,v) < eC(3u® +uv + 1v?) <eC(u® +v?) = eC|(u,v) > if |(u, )| < c-.
By (Ho) and (H;) there exists Cy > 1 such that, if |(u,v)| > Cy, then

(VH(z,u,v), (u,v))rz < (Hy(z,u,v) + Hy(z,u,v))(u+ v)
exp(a|(u, v)|*) (u +v)

<
< eC exp(al (u, v)[2) (u? + 0*).

€
€
Thus, let C2 > 0 be such that H(z,u,v) < (VH(x,u,v), (u,v))g2 for all |(u,v)] = Cy
(here we use (Hs)). Then, if |(u,v)| > max{Cy, Cs}, we get

H(z,u,v) < eC exp(al(u, v)[*)(u® +v7),
which completes the proof. O

4.2. The Palais—Smale condition

The following result is easily proven for conditions (A1) or (As) using arguments similar
to the other cases, which are more delicate. We give the details below.

Lemma 4.2. Under the hypotheses of Theorem 2.5, the functional (4.3) satisfies the
Palais—-Smale condition.

Proof. Let {U,} = {(un,vn)} C E be a Palais—Smale sequence. That means

I%%W—AM@MJMW—AHw&M<C (4.4)

d
’/QVURVJ/—/Q(A(QU)UH,LP)RQ_/[)(VH(QC’ 0.). )

< ,||¥| forall ¥ € E. (4.5)

By (Hs), let us take ¢ > 0 such that
H(z,5) < 3(VH(z,S),S)g: forallz € 2 and [S| > c.

Thus, using (4.4), (4.5), we have
/ (VH(@, T0,), Un)pz < C + en|Unl. (4.6)
2

However, for (Ay) or (A4) we need to estimate the L' norm of VH(-,U,): by (Hs),
there exist Cy,Cs > 0 such that

|VH(z,5)| < Cy + Co(VH(x,S),S)g: for all S €R?.
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Then, we get
/ VH (x,0,)] < c+c/ (VH (z, Ty, U)o,
I?7) 7}
and so

/ VH(2,0,)| < C+ enl|Ual. (4.7)
(9]

The situation is simpler if the interaction between the matrix A(x) and the spectrum
of (—A, H}(£2)) occurs only at the first eigenvalue. This is the case when (A;) or (Aj3)
holds. In either case (using (2.4) when (Aj3) holds), one can see that

enllUnll = J' (Un)Uy
2 CHUnH2 - (/ Hu(xa Un)un +/ Hv(l'v Un)vn)
2 2

> O |12 - / (VH(z,0,), U)o
(9]
> CJUP — (C + enllUnl).

which implies that (U,,) is bounded.

The same holds for (Ag) or (Ay). It is now convenient to decompose E into appropriate
subspaces. If (Ag) is valid, we consider E = Hj, @& Hj-, where Hy = span{ey,...,ex},
and for (A4) we take E = Ej @ Ej-, with Ej, defined in (2.3). For all V € E let us take
V =Vk+ VL where V¥ € Hy and V4 € H if (A2) holds or V¥ € Ej, and V* € Et
for (Ay).

Using the variational inequalities of the eigenvalues (when (A4) holds, they are given
in (2.4)), in both cases we have

—enl|Unll < J'(Un)UY
= / VU, VU — / (A(z)Up, UF) o — / (VH(z,U,), UF)pe
(% 2 2
<—CIUI? = | (VHG.T,). Uz,
Therefore,
CIVSIE < enlUF = [ (VH(2,0,), U)o (48)
and, analogously,
CIVIE < a0+ [ (VH@00). U e (49)
Then, since dim(Hy) and dim(E}) are finite, by (4.7), (4.8) we have
ClUZI? < enll U1l + IIUT’flloo/QIVH(:m Un)|

< llUK|| + ClULII(C + €nl|Unl])
< C + C|UL | + Cen||U|I*

https://doi.org/10.1017/50013091510001112 Published online by Cambridge University Press


https://doi.org/10.1017/S0013091510001112

228 B. Ribeiro

On the other hand, from (4.6), (4.7) and (4.9) we can see that
ClUL II? < enllU +/ (VH(z,Un), Un)ge + [1U |00 (C + €nl|Un )
e

< enllUn |+ C + enllUnll + (121l /Q IVH (2, Un)| + ClIULI(C + €al|Unll)
< C+ C|Up || + Cen||U|1*
By summing the latter two inequalities, we get
1Unll* < C + CllU + CenllU|1%, (4.10)

proving the boundedness of the sequence (U,,) as desired.

Remark. Up to this point in this proof there is no difference between assuming sub-
critical or critical growth. We can therefore conclude that in the case of critical growth
every Palais—Smale sequence is bounded.

To conclude, let {U,,} be an appropriate subsequence such that U, = U in E, U,, = U
in LP(2) x LP(2) for all p > 1 and U,, — U almost everywhere in {2 for some U € E.
Notice that there is nothing else to prove in the case when |U,| — 0. Thus, one may
suppose that ||U,| = k > 0 for n sufficiently large.

Claim 4.3. We claim that

/ (VH(z,T,), U)ns — / (VH(z,T), U)gs
2 0

(4.11)
/ (VH(,0), Un)zs — / (VH(x,0), )z
2 2
The proof of this claim is given later for completeness.
Taking ¥ = U and n — oo in (4.5) and using (4.11), we have
U1 = [ (A@U.0) + [ (VHE0). V)
2 7
On the other hand, if n — oo in (4.5) with ¥ = U,,
1T 12 —>/ 2)U,U)pe +/ (VH(z,0),U)g>
o)
again by (4.11). Consequently, |U,|| — ||U]|| and so U,, — U in E. O

Proof of Claim 4.3. Let K > 0 be such that ||U,|| < K and take o > 0 satisfying
K2%a < 27. Since VH is subcritical, given € > 0, let M be sufficiently large that

(.0, U] < coxp (2 () o
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if |U,| > M. Choose also § > 0 such that
/ (VH(2,0),U)ge| < ¢ forall A; |A| < 6. (4.12)
A

Since

Q
take M even larger, so that A, = {x € £2; |U,(z)| > M} is such that |A,| < §. We have

/Q (VH (2, Ty, U)gs — (VH(z, 0, U)gs|
- ( | +[ )|<VH<x,rL>,U>Rz (VH(@.0), U]
A, | Uy | <M

and we notice that the second integral on the right tends to zero as n — oo by the
Dominated Convergence Theorem since

(VH(z,U,),U)gz — (VH (2,0), U)g2| X5 | 5y (€) = 0
and

(VH (2, 0),U)ss — (VH (2, 0),U)ze|X g, ps(2) < C,

for almost every x € (2. Here X4 denotes the characteristic function of A. It remains to
estimate the first integral on the right. We have that

/A (VH (2, 0), U)ge — (VH(z, T, U)ge]

< /A VH 0.0l + / T H (e 0), Ve

=1 + 5.

But we can see that
U] Y
I < e/ exp <K2a( |U|
o 1Un||
U1\ /2
(fow (a(izy) ) 1o

<eC.

N

In this last estimate we used the Trudinger—Moser inequality, since we chose a > 0 to
be such that 2K2a < 4. Finally, we obtain I < ¢, by using (4.12) and the definition
of A,. The proof of the second convergence in (4.11) follows the same arguments with
obvious small modifications. a
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4.3. The geometric conditions and proof of Theorem 2.5

The case of the mountain pass geometry, which involves conditions (A;) or (As), is
easy to prove and can be concluded by making small modifications in parts of the proof
of the case of the linking geometry. Therefore, we provide only this case.

Let us take the same decomposition of E given in the proof of the Palais—Smale con-
dition (Lemma 4.2). The following proposition proves the geometric conditions needed
in the linking theorem.

Proposition 4.4. Suppose that (As) (or (Ay)), (Hy), (Hy) (subcritical) and (Ha)—(Hy)
hold. Then,

(i) there exist p,3 > 0 such that J(U) > 3 if U € 0B, N Hi- (or Ei-),
(ii) there exist W € Hit (or Eif) and R > 0 such that R|W|| > p and if
Q= BrN Hy (or E) ® {sW:0< s < R},
then J(U) <0 for all U € 0Q.

Proof. (i) The variational characterization of the eigenvalues implies that

;@UW_AJM@MUMO;HNUP

for all U € Hi- (or Ejb). Therefore, Lemma 4.1, with o < 7, ||U|| < 1, shows that

1/2
J(U) > }(C - Co)U|? - Ks( /Q exp(20 (e +v2>>) T

1/4 1/4
> C|U|* - C’(/ exp(4au2)) (/ exp(4av2)> U3
7 2

Consequently, the Trudinger—Moser inequality gives us
JU) = Clul?-clulP

for all U € Hi- (or Ejb) such that ||U|| < 1, proving item (i).

(ii) Let us choose W in the following way: fix Ry > p and take W = (wy,w2) in Hi-
or Ejt) such that
(or By

(a) we have

N 1 for (Ay),
i<
)\7 —1 for (A4),
k
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(b) there exists I' C £2, |I'] > 0, such that

1>2 K+% and  wy > 2 K+% a.e.in I,
R() RO

with K > 0 satisfying ||V ||ec < K||V|| for all V' € Hy(or Ey).

This choice is possible because H;- and Ej- possess unbounded functions.
As usual, let us split 9Q: consider 0Q = X U Xy U X3, where

Y= BRﬁHk (OI‘ Ek),
Ly ={V+sW; |V| =R},
Ly ={V+RW; V|| < R}

U e,
I©) < HUIP -3 [ (A@UU)e <0
2

independently of R > 0.
As for Xy, for (Ag) we get that

1
IV +sW) < JIVIE + 32 IWIE - 5 [ (V.Y
2
LR+ AR 4 [ VP
<IR(1-E 4 w2
e (1- 5wy

<

=)

)

independently of R > 0.
If (A4) is considered, by (2.4) we see that

I+ sW) < FIVIE+ B2 = 5 [ (A, V)ee
2
1
<iR? (1 v W||2> <0,
k

also independently of R > 0.
To conclude, let V + RW € X3. By virtue of (Hs), it is possible to determine 6 > 2,
Cp > 0 and Dy > 0 such that

H(u,v) > Cy(u® +0%) — Dy for all u,v > 0. (4.13)

We refer to [13] for the proof of this inequality. Consequently,

J(V + RW)

0 0
<deiwt - po- o [ (e 552) |- [ (w0 552) ] )
+ +
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and so we get
J(V 4+ RW) < LR?|W|? — Dy — R%Cy(I1(R) + I>(R)). (4.14)

I (R) and I5(R) are the integrals that appear in the last estimate above. Consider R >

Ry. So
o (o452 ]
Sl

> | K+ —— ||’

=711 >0.

Notice that 7y does not depend on R > Ry. Analogously, for I,
[#llo Y
IL(R) > (K+ > || =: 12 > 0.
Ry

Therefore, coming back to (4.14), we obtain
J(V +RW) < R*|W|> = R°Cy(r1 + 72) — De.

Since 0 > 2, we have the desired result. O

Proof of Theorem 2.5. We have proved that J satisfies the geometric and com-
pactness conditions required in the mountain pass theorem (for (A;) and (As)) and in
the linking theorem (assuming (Az) or (A4)). That means the existence of a non-trivial
critical point for J and so a solution of (2.8). O

5. The critical case

This section is devoted to the proof of Theorem 2.6. So we shall assume the hypotheses
of this theorem through this section.

One of the main problems involving critical growth of Trudinger—Moser type consists of
proving that the minimax level determined by the geometric properties of the associated
functional avoids the levels of non-compactness. In other words, we have to ensure that
such a level lies below an appropriate constant, which, in our case, is given by 27 /«y,
where « is as defined in the critical case of condition (Hj). This is where condition (Hs)
plays its role: the presence of the function A ‘brings down’ suitable levels of J, given
n (4.3). Such a condition has already been used, for instance, in [1].
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5.1. Modified Moser functions

Consider the following well-known Moser sequence [16]: let By(0) be the open ball of
radius r, » > 0, in R2. Thus, for each m € N, define

(logm)¥/? if 0 < |z| <

)

S~

r L )1
o (x) = log(r/lz)) ¢ ™ a1 <,
2m | (logm)1/2 m

0 if || > r.
We know that 27, € H{(B.(0)), |z
O(1/(logm)'/?).

Let 79 € R be sufficiently small so that it is possible to choose z,, € {2 satisfying
Byry(zy,) C £2, and

"I = 1 and, for each r > 0 fixed, |27 |72 =

ler ()], le2(2)], - - . [ex(z)] < Cro  (for (Az))
and
|7 ()], @3 ()], .., [ (x)] < Cro  (for (As))

for all € By, (z,,) and some C' > 0. This is possible since e; and @' are Lipschitz
continuous functions and vanish on 0f2 (thus, z¢ may be chosen close to 0f2). Notice
that once ro and z,, have been chosen, then for each r < rg we can find z, satisfying
the above conditions. Notice also that we can always assume that the z,. are such that
dist(z,,012) — 0 when r — 0.

For each r < 7o define Z7,: 2 — R? by

Zin () = (25 (& = 1), 20, (2 — 7)) (5.1)

Obviously, supp(Z!,) C B,(z,) C Ba,(z,) C £2 and therefore Z", € E = H}(£2) x H}(£2)
for all r <79 and m € N.

Our goal is to place the Moser sequence ‘inside the ball’, where the eigenfunctions are
nearly zero. The next step consists of ‘making holes’ in these eigenfunctions in such a
way that they vanish exactly where the Moser functions are supported. Consequently, we
separate their supports, making many estimates easier to prove. This approach is inspired
by the techniques developed in [14]. Evidently, this is only necessary under conditions
(A2) or (Ay), because of the interaction between A(x) and higher-order eigenvalues.

Consider r < 7o and z,. given above and ¢, € C*°(RY) such that 0 < ¢, < 1, |[V((z)| <

2/r and
0 ifz € By(z,),
Grle) = {1 if € 2\ Boy(2,).
Define
e; = (ré,
o} = ()
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and consider the following finite-dimensional subspaces:

H; =span{(e},0),(0,el); 1 <i<k}, (5.2)

of
Ef = span{®; 1<i <k}

The lemma below is needed in order to control the error caused by these truncated
eigenfunctions. We omit its proof, since it can be proved exactly as in [14].

Lemma 5.1. If r — 0, then e/ — e; in H}(§2) and &} — @A inE foralll <i:<k.
Moreover, for each r small enough, we have the following.

(i) There exists ¢, > 0 such that

V]2 < (A + cxr?) /Q \V|? forall V € Hf.

(ii) There exists ¢ > 0 such that

IVII? < O 4 cur?) /Q(A(x)V, Vg2 forall V € EJ.

The following lemma gives the boundedness of Palais—Smale sequences associated
o (4.3). Tts proof is exactly the same as that of Lemma 4.2, up to the point where
we proved (4.10).

Lemma 5.2. Under the conditions of Theorem 2.6, every Palais—Smale sequence
of (4.3) is bounded.

5.2. Geometric conditions

As in the subcritical case, the geometric hypothesis of the mountain pass theorem can
be derived under assumption (A;) or assumption (As). The proofs are small modifica-
tions of those for the linking geometry and are in fact simpler to handle. Therefore, we
concentrate our efforts only on such a case: let us suppose (Ag) or (A4) holds. As usual,
we must choose an appropriate decomposition for E. Observe that, for r sufficiently
small, one can split the space as follows: F = H @© H,ﬁ and ' = E @ E,ﬁ, where Hj,
and Ej, are defined in (5.2).

Now, fix r small enough in order to ensure that

11 1
St N (N —— ) 1) 5.3
(/\;€ + cpr? ) ()\? + cpr? ) (5-3)
and ¢ > 0 such that i
1
——— 1 for (A
2 )\k + CkT2 or ( 2)’
0 < 1 Lt (A (5.4)
)\? + cpr? - or ( 4).

We have the following proposition.
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Proposition 5.3. Suppose that (As) (or (A4)), (Ho), (Hy) (critical growth) and (Hy)—
(Hy4) hold. Then

(i) there exist p,3 > 0 such that J(U) > 3 if U € B, N Hj- (or E}-),
(ii) for each m large enough, there exists R = R(m) > 0 such that if
Q:=BrNH} (or E}))®{s6Z]: 0< s < R},
then J(U) < 0 for all U € 0Q); moreover, R = R(m) — oo when m — oo.

Proof. The proof of (i) is exactly the same as that of Proposition 4.4.

Let us prove (ii): first, notice that the way we defined H} and E7, given in (5.2),
implies that

JV+s62))=J(V)+ J(s6Z],) forallV e HorV € Ey, (5.5)
since the support of the modified eigenfunctions in Hj or Ej is disjoint from the support
of Z]..

Therefore, let us estimate J(V') for all V € H or Ej.
Let V € H] and notice that by Lemma 5.1 we obtain

JOV) < HVIR = L /Q v

1 H1 2
<=-l1-—=][V]"
-

Analogously, if V € E}, Lemma 5.1 shows that

V) <HIVIE =5 [ (A@V V)i

1 1
<o (1———— IV~
2< Ag‘+ckr2)” |

Since p1; < A\ and 1 < )\ﬁ, we can take Cy > 0 such that

1 < (m—l) or Ci< (W—l)
for all r small enough. Therefore,
J(V) < —Cy||[V|* forall V € Hj or Ef. (5.6)
As in Proposition 4.4, we split 9Q as follows: let 9Q = X U X5 U X3, where

Xy = Bp N Hj (or E}),
Ty = {V +02},; |V]| = R},
Dy = {V + RsZ; |VI| < R}.
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If U € Xy, from (5.6) we see that
J(U) <0 independently of R > 0.
For Xy, if (Ag) is assumed, the choices of r and § in (5.3) and (5.4) give us

J(V+s0Z))=JV)+ J(s6Z],)

<1ip?(1-— M1 52
2 < Ak + Ck’l“2 *
<0,
independently of R > 0.
For (A4), using (2.4), we see that
1
J(V+s6Z" )< iR*(1 - —— + 46?2 <0,
(V+s020) < 3 < )\;?—l—ckr?Jr

again by (5.3) and (5.4) and independently of R > 0.
To conclude, let V 4+ R§Z!, € X5. Making use of (4.13),

J(V + R6ZL,)
= J(V)+ J(RSZ)

< -GV + 3R%0% — /Q H((Rozp, (- = ) + )4, (ROzp, (- — @) +9) )

0 0
< $0°R° RGCQ(/ Kaz; - ”‘z’]!‘”) ] + K(sz:n — ”‘”}!°°> ] ) — Dy.
Bi/m(0) + +

Let us choose m sufficiently large that

2[|9lle 20|l s0
Ry ' Ry

0
V2r

and, consequently,

Iglle Y ( ¥llso Y
J(V+R6Z,) < 16°R? — Recg</ ( °°) + ( m) > — Dy.

Thus, we obtain

52, (x) =

log™/2m > max } for all z € B,/ (0), (5.7)

J(V + RoZn) < 16°R* — C,,R? — Dy,

(el L (el ] (7Y .
OTYL—|:( R() )++< RO >+:|7T<m> —0 1fm—>oo.

Since 0 > 2, this completes the proof. O

where
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For the mountain pass case, which involves (A1) or (As), we define the minimax level
of J by

¢=¢(m)=inf sup J(W) (5.8)
VET Wey(E)

where
Y ={veC(E,E): v(0) =0 and v(RyZ,) = RnZ].},

R, being such that J(R,,Z],) < 0.

It is well known that such a minimax level has a Palais—Smale sequence. That means
that there exists (V;,) C F such that J(V;,) — é and J'(V;,) — 0. We refer the reader
to [15] for the proof of this claim.

For the linking geometry case, we define

é=¢é(m) = ;Ielf“ ngs()é) J(W), (5.9)

where I' = {h € C(Q, E); h(u) = u if u € 0Q}. Once again, the existence of a Palais—
Smale sequence in this level is proven in [15].

5.3. Control of the minimax levels
In this subsection we prove that the minimax levels given in (5.8) and (5.9) stay below

27 /av for m sufficiently large. The additional assumption (Hj) is used here.

Proposition 5.4. Let ¢(m) be given as in (5.8). Then there exists m large enough
such that

é(m) < —.

Proof. We begin by fixing some constants that we shall use in this proof. We can
assume, without loss of generality, that

lim sup M < 00.

u—-+00 U

Thus, from (Hs) we have the existence of 0 < g9 < Cy < oo such that

< log(h(x,u))

€0 < C() (510)
for all u large enough.

Let us also choose and fix r and the corresponding x,. € {2 close enough to 02, such
that, denoting by ||P||cc,» the L>(B,(z,)) X L*(B,(z,)) norm of ¢, we have

€0
Dl oor < — 5.11
[Plec.r < (511)
Finally, consider ~ such that
4 (Co)?
. 5.12
v aor? P ( 4ayg ( )
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The proof is by contradiction: assume that for all m we have é(m) > 27/ag. By
definition,

) < Y
é(m) < max J(tZ))

But notice that for ¢ > R,, we have J(tZ]) < 0 and therefore for each m there exists
tm > 0 such that

J(tmZy,) = rgxg(,](th). (5.13)
Then
27
JtmZ,,) > — forallmeN
™
and, consequently,
4
22 > forallmeN. (5.14)
Qg

Let us prove that t2, — 47 /ag: from (5.13) we get

d T
S2,)

t=tm,

So
ol Z3 P =t [ (A@) 25, 230 [ (V0 (6025 + #)2), Z ) = 0.
[0} 10

Multiplying this last equation by ¢,, and noticing that ||Z7,[|> = 1, ® < 0 and H,,, H, > 0,
we have

2> /B o (THE O 49,47 )
r/m\ZTr

> / (VH, (tm Z5 + )4 ), (bn Ly + B) 4 e
By jm ()

Since t,, > 2m/\/a > 0, we can take m so large that (¢, (v2m) ™" logl/2 m—||P]cor) =
¢y, where ¢, is given in (Hs). Then

(tm 20 + D)y = (tm 27, + D) = (tm(V21) "M og 2 m + ¢, t (V21) " logt 2 m + )

in B/, (7,) and so (Hs) implies that

2
t '
t72n> / h(!l?, = lo 1/2m_ (Poor)ex (OZ ( ~_lo 1/2m— @oor))
! By jm (1) V2 & 11]oe, b | @0 N g 19|,
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For convenience, let us rewrite e” as exp(x) in what follows. We have

t2

m

o [ (loslh(, (b /v2r) log"* m — ||®oc.r)] Y
>, ) |- (MO« w/V2m) log! 2 m —aﬁnow))
loglh(, (t//2) log'/* ||¢||oo,7->})2]

+ ao((tm/V27) log"? m — || B v +
2ap((t m/x/2w)log”2m = 12]o.r)

But if m is large, (5.10) shows that

(log[ (2, (tm/V27) log"/* m — ||915||o<>,r)])2 > _(Go)?
2/ ((tm/V2r) log"? m — @] o) dao

and

log[ ( ,( m/r) 10g Hds”oo,r)] > €0

=

2a0((tm/v/2) 10g1/2 —[12lloc.r) 200

)
from which we obtain

r2 (Co)? tm g Y
tfn > ’WTW exp (— e ) exp (ao <\/% 10g1/2 m — ||D||co,r + 20“)) ),

and by the choice of r and x, in (5.11) we see that

2 )2 /2
2 > 777# exp (— (40(13) > exp <a0277"r log m)

2 2
= exp (— (323 )’}/71'7“2 exp ((aog:r — 2) log m).

Therefore, (t,,) is a bounded sequence. Because of (5.14), we have t2, — 47 /ag. Letting
m — oo in the inequality above, one gets

4 (Co)?
< )
K oor? P ( 4oy

which is contrary to the choice of 7 in (5.12). This contradiction follows from the assump-
tion é(m) = 27 /oy for all m € N, which concludes the proof. O

Analogously to the cases for (Ag) or (A4), we have the following.

Proposition 5.5. Let é(m) be given as in (5.9). Then there exists m large enough

that

R 2
< —.
éfm) <
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Proof. The proof is almost the same as that of Proposition 5.4, since we are able to
separate the supports of functions in Hj and Ej from the Moser functions Z;,. Indeed,
by definition of é¢(m) one gets

¢(m) <max{J(V +1tZ},); V € Hy (or E) N Br(m), t =0}
=max{J(V) + J(tZ,,); V € Hj, (or E}) N Bg(m), t =0}
<max{J(V); V € Hy (or Ey) N Br(m)} +max{J(tZ],); t > 0}.

But we have already seen in (5.6) that J(V)) <0 for all V' € H} (or E}) and therefore
é(m) < max{J(tZ]); t > 0}.

The rest of the proof is exactly the same as that of Proposition 5.4. O

5.4. Proof of Theorem 2.6

From now on we shall make no distinction between the mountain pass minimax level
and the linking minimax level. This means that we define ¢(m) = &(m) for (A;) or (Aj),
and c¢(m) = é(m) for (Az) or (Ay).

Let us take m such that ¢(m) < 27/ag. Let (Uy,), Up = (un,vy,) be a Palais-Smale
sequence of this level ¢(m). Since (U,,) is bounded, consider a suitable subsequence still
denoted by (U,) and U € H{(£2) such that U, — U weakly in E = H}(2) x H}($2),
U, — U in LP(£2) x LP(§2) for all p > 1 and almost everywhere in {2. The following
lemma is an auxiliary convergence result needed later.

Lemma 5.6. If U, — U weakly in E and (U,) satisfies (4.6), then, if n — oo, the
following convergences hold.

(i) VH(-,U,) — VH(-,U) in L*(22) x L'(£2).
(i) H(-,U,) — H(-,U) in L*(£2).

Proof. We can suppose that U, (z) — U(z) for almost every = € 2. Since (U,) is
bounded, from (4.6) we see that

/WMammmwg/wm%mmmwg%. (5.15)
(%} (9]

For (i) we must prove that H,(-,U,) — H,(-,U) and H,(-,U,) — H,(-,U), both in
L'(02). Let us prove only the expression involving H,, since the other is exactly the
same. This proof is similar to that of Claim 4.3, but we give it here for the sake of
completeness. Indeed, by H,(-,U) € L'(£2), we have that for all € > 0 there exists § > 0
such that

/m@mm<eMﬂA 4] < 5. (5.16)
A
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Since

/ U, (z)] < C for all n,
7

let us take My such that the sets A, = {x € 2; |U,| > My} satisfy
|A,| < 6. (5.17)
By (Hs), given € > 0 there exists ¢, > 0 such that

H,(z,8) < CL(VH(x, S), S)pz  for all |S| > c., (5.18)
0

where Cj is given by (5.15).
So take M = max{Mjy, c.}. Observe that

/ |Hu(2,Up(2)) = Hu(2,U(2))] </ |Hy(z,Un()) — Hu(z,U(x))|
(9] |Up|<M

d[ MO+ [ Hi@0)
[Un|>M |Un =M
=L+ 1+ 1s.
Using (5.15), (5.18) and the M chosen above, we obtain

L < [ (VH(,0,), Uz < c.
C() 0

By (5.16) and (5.17) we also have
I </ H,(z,U(z)) < e
Anp

Therefore, it remains to prove that I; — 0 if n — oo. Since H,, is continuous, we have
that
[Hu (2, Un () — Hu(z,U(2))| X5, | <pr(x) = 0

for almost every x € 2. Here X4 denotes the characteristic function of A. Since
|Hou i, U (2)) — Ho(2, U (@)X s () < C,

we prove part (i) by the Dominated Convergence Theorem.

Let us prove (ii): we follow a similar scheme to the proof of [4, Lemma A.1]. Since
H is continuous, we get H(x,U,(z)) — H(z,U(z)). As |22| < oo, Egorov’s Theorem
ensures that this pointwise convergence is also a convergence in measure. Consequently,
Vitali’s Theorem implies that H (-, U,) — H(-,U) in L* occurs when H (-, U,,) is uniformly
integrable in n. That means that we need to prove that for each € > 0 there exists K. > 0
such that
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Indeed, by (H3) and given € > 0, let us take ¢, such that

H(z,S) < (VH(Q; S),S)ge forall z € 2 and |S] > e,

Co

where Cj is given in (5.15). Moreover, we can take K. > 0 such that
H(x,Up,(z)) > K. = |Un(2)] > ce.

Therefore,

/ Hz,Uy) < / Hz,Uy) < & / (VH (2, T,), Un)se < c,
H(a,0,) g Co Ja

|Un ‘ >ce
as required. (I

Proof of Theorem 2.6. Notice that U is a solution to (2.8): letting V' € C°(£2) x
C°(2) one gets

0« J'(U,V = /VU vV — / ) Up, V)ge —/(VH(x,ﬁn,)V)Rz
(9]
But then, since

/VU VV%/VUVV
/(A( Un,VR2—>/

/(VH(I,U,L),V)W %/(VH(x,U),V)W
(9] (P

and

(the latter by Lemma 5.6), we have J'(U)V =0 for all V € C°(£2) x C°(£2). However,
we still have to prove that U # 0.

Let us suppose, by contradiction, that U = 0. Then

|Unllr2(@)x12(2) = 0 and H(z,U,) — | H(z,($)4) =0
(93 (93

(again by Lemma 5.6). Therefore,

c(m) = lim J(U,) =3 le 1T 1%

n—oo
So, since ¢(m) < 27w /ag, we can pick § > 0 such that

4
U< = =5 (5.19)
Qo
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for all n large enough. Let us consider € > 0 and p > 1 such that

4
p(ao—l—e)(a: —5) <Arw

By (H;) we can take C' > 0 sufficiently large such that
Hy,(x,s,t) + Hy(x,s,t) < exp((ag +€)(s* +12)) +C forall s,t >0, z€ .

Then we see that

1/p
Un||2<o<1>+c( / eXP(P(at)+€< )( ))+C) 1l it e’
0 P Ao
<o<1>+0(/gexp( ( )) ) IR T

However,
1Unll Lo (@)% 10" (2) = O

Since, by the Trudinger-Moser inequality, the last integral is bounded, we have ||U,|| — 0.
Therefore, U,, — 0 in E and so J(U,) — 0 = ¢(m). This contradicts the definition of the
minimax level, concluding the proof. O
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