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TOWARDS A BREZIS-OSWALD-TYPE RESULT FOR FRACTIONAL
PROBLEMS WITH ROBIN BOUNDARY CONDITIONS

DIMITRI MUGNAI, ANDREA PINAMONTI, AND EUGENIO VECCHI

ABSTRACT. We consider a boundary value problem driven by the p—fractional Laplacian with
nonlocal Robin boundary conditions and we provide necessary and sufficient conditions which
ensure the existence of a unique positive (weak) solution. The results proved in this paper can
be considered a first step towards a complete generalization of the classical result by Brezis and
Oswald [6] to the nonlocal setting.

1. INTRODUCTION
The celebrated result by Brezis and Oswald [6] states that, given  C R™ open and bounded with

smooth boundary and f: Q x [0,00) — R a “nice function” (see below for the precise definition)
such that the map u — f(zw)

== is decreasing in (0, 00), the problem
—Au = f(z,u) in€Q,
(1.1) u>0,u#0,

u=20 on 0S.

has at most one solution, and such a solution exists if and only if

(1.2) /\1(—A — do(x)) <0
and
(1.3) A=A — doo()) > 0,

where A\ (—A — a(x)) denotes the first eigenvalue of —A — a(x) with zero Dirichlet condition and

(1.4) ap(zx) :== 11}?01 f@;’ u) and  aoo(z) := ilTIgl LZZ u)

After the paper of Brezis and Oswald [6] there has been a wide interest in providing necessary
and/or sufficient conditions for the solvability of more general problems, aiming at considering
different operators and boundary conditions. In particular, we refer to [3,9,15-17,21,26] for the
case of semilinear Dirichlet problems, and to [2,5,7, 13,20, 22] for an extension to quasilinear
problems with Dirichlet boundary conditions, even in the nonlocal case. Finally, we want to
mention the paper [18] where the authors considered the case of Robin boundary conditions for a
quite general class of quasilinear operators. Having in mind the last mentioned paper, we wish now
to extend the Brezis-Oswald result to a fractional setting in presence of nonlocal Robin boundary
conditions. To the best of our knowledge, this is one of the first contributions aiming at considering
such kind of boundary conditions in the nonlocal framework.
1



2 D. MUGNAI, A. PINAMONTI, AND E. VECCHI

Let us now properly introduce the problem we are interested in. Let 1 < p < oo and let 2 C R™
be an open and bounded set with smooth boundary. We consider

(=A)yu = f(z,u) in
(1.5) u>0,u+#0,
Nspu+ B(@)|uff2u=0 in R"\Q,

where

u(z) — u(y)P~*(u(z) — u(y)) dy

|z —y|mrer

(—~A)5u(z) = cnapP.V. /

denotes the standard fractional p—Laplacian, while

N, pu(w) = cn,s,p/ lu(z) — u(y)P2(u(z) — uly)) "

Q |z — y[rrop

is the nonlocal normal derivative associated to (—A)j, see [1,4,8,10,24,25] and [14] for its intro-
duction in the case p = 2 and ¢, s is a suitable positive normalization constant only depending
on n,s and p. Finally, § is a nonnegative given function. We would like to point out that the
Neumann operator N ou recovers the classical Neumann condition as a limit case, and has a clear
probabilistic and variational interpretation as well, see [14] for the details.

In order to extend the previous result to our setting, we encounter several difficulties, which
make our studies not trivial. First, the fact that we consider a nonlinear nonlocal operator in
presence of nonlinear and nonlocal boundary conditions of Robin type requires the introduction of
an appropriate function space to work with. Second, and probably more complicated, we have to
prove a maximum principle following a rather uncommon path to prove positivity of weak solutions
of our problem. We must mention that this technique has been recently used in [10] in a different
context, and it is heavily based on previous results contained in [11]. Third, we completely miss a
regularity theory for weak solutions. For this reason, we can prove the uniqueness and the existence
part, the necessity of the analogue of (1.2), but not the validity of the necessity of the analogue of
(1.3). However, if we knew that any solution to problem (1.5) were bounded, we would have the
complete analogue of the classical Brezis-Oswald result, see Theorem 1.2 for the precise statement
of our main results.

Let us start making precise our framework. Let €2 C R™ be an open, connected and bounded
set with smooth boundary 9€2. We further assume that R™ \ 0Q is made of a finite number of
connected components. In other words, there exists a positive integer M such that

M
R™\ 00 = | C;,
i=1
with C; C R™ open and connected for every ¢ = 1,..., M. We notice that there exists ig €

{1,..., M} such that Q = C;,. We now fix the standing assumptions on the reaction term f and
on f3:
(f1) f: Q2 xR — R is a Carathéodory function.
f2) For all t > 0, f(-,t) € L*°(QQ) and there exists ¢; > 0 such that
(
If(z,t)| < er(14tP7h) for a.e. x € Q,and all t > 0.

(f3) For a.e. x € Q, the function ¢ — % is strictly decreasing on (0, c0).
(B1) B e L>®(R™\ Q) and g > 0.
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Aiming at providing necessary and sufficient conditions which ensure the existence of a unique
positive (weak) solution of (1.5), we need to consider the eigenvalue problem for (—A)J plus an
indefinite potential £ € L () in presence of fractional Robin boundary conditions, namely
(1.6) (—A)su+&(z)[ufP~2u = NulP"?u, inQ,

' N pu + B(x)|uP~2u = 0, in R™\ Q.
The necessity of considering indefinite (and possibly unbounded!) weights is a consequence of the
fact that, by (1.9), we have

—00 < ap(x) <400 and  — 00 < a(x) < +oo for a.e. z €

where the nonlocal quasilinear analogous of the functions defined in (1.4) are

(1.7) ao(z) = lgm fl(;‘,_u) and  aoo(z) 1= 1lblTr;lo fi;: ?)

Of course, in the extremal cases, concerning problem (1.1), we would have
M(—A —ap(z)) = =00 and A (—A — Geo(x)) = +00.
We stress the following immediate consequences of (f1), (f2) and (£3), (see also [18]):

flx,t
(1.9 DD 5 p1) = Dl = e,
for a.e. x € Q and for every ¢ € (0, 1] and
z,t
(19) (@)= 18D > 0

for a.e. x € Q) and for every ¢t > 0 and
(1.10) f(2,0) =0

for a.e. x € ). To simplify the notation, for any couple of functions u, v, we set

_ Cnsp |u(@) — u()["~(u(z) — u(y)(v(z) —v(y)
Hop(u,v) = //R%\(CQ)2 dx dy.

2 |z — y[ntsp

With this at hand, we define weak solutions of (1.5) and (1.6) (see [14] and [25]): we say that
ue Xg 2P is a weak solution of (1.5) if

(1.11) s,p(U, V) / f(z,u(x))v(x) de — /W’\Q B(x)u(z) [P~ %u(x)v(x) d,

for every v € X3". Analogously, we say that u € Xg,’p is a weak solution of (1.6) if
(1.12)

Hs,p(u,v)—I—/Qf(a:)u(m)|p_2u(x)v(w) dx = )\/Q|u(x)|p_2u(3:)v(a:) da:—/ 6(x)|u(33)\p_2u(x) dz,

RP\Q
for every v € X3"
Remark 1.1. Using (1.12), (f3) and the positivity of B3, it is easy to prove that if f(x,s) <0 for

all s € R and a.e. x € Q, then (1.6) admits only the trivial solution. Hence, it is easy to deduce
that f(x,s) > 0 for a.e. x € Q and all s € (0,K) for some K € (0,400].

We refer to Section 2 for the definition and main properties of the function space Xg,’p . The
following is our main result
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Theorem 1.2. Let (f1), (f2), (f3) and (1) hold. Then problem (1.5) admits at most one solution.
Moreover, a solution exists if

(113) /\1(_a07ﬁ757p) <0<)\1(_a0076787p)7

and if a solution exists, then \i(—ag,3,s,p) < 0. If p = 2 and any solution is bounded, then a
solution exists if and only if (1.13) holds.

As already pointed out, the lack of a suitable regularity result for solutions of problem (1.5)
does not allow to provide the precise analogue of the Brezis-Oswald result.

The paper is organized as follows: in Section 2 we introduce the appropriate functional space
where we look for solution of (1.5) and we prove a few important properties needed later on, like
a sort of strong maximum principle for weak solutions. In Section 3 we provide a few results
concerning the eigenvalue problem (1.6). Finally in Section 4 we prove the existence of solutions
of (1.5).

2. FUNCTIONAL SETTING AND MAXIMUM PRINCIPLE

From now on, we will work in the following fractional Sobolev space, suitably modeled to deal
with fractional Robin boundary conditions. Precisely, given 5 € L>°(R™\Q), we define the function
space

Xﬁ’p {u R™ — R measurable : [jul|xys» < —|—oo} ,
E

v) —uly)l
ul|sp = updac—I—// —dd —|—/ BllulPdx
ol = [l [ CL

=: HUHLP(Q) + [ ]s,p + ”u”Lp(ﬁ;Rn\Q)‘

1
(| futa) = ul? , N
" R2e\(CQ)? | — Y|P ’

is strictly related to the Gagliardo seminorm

We stress that X;’p is a real vector space, and we further note that for 5 = 0, this space coincides
with the one introduced in [10, 14] for g = 0.
We want now to collect several technical results needed in the upcoming sections.

where

We observe that

Lemma 2.1. The space Xg,’p s a reflexive Banach space for every 1 < p < oo.

Proof. We set
Y := LP(Q) x LP(R™\ Q) x LP(R*™\ (CQ)?).
We endow Y with the norm

JolZ = ([ (01 (@), va @), v3(z, ) 2
- / fon (@) P dz + / (@) P da + / / foa(z, y) P da dy.
Q R™\Q R27\ (CQ)2
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We notice that (Y,|| - ||y) is a reflexive Banach space. We now consider the map T : Xg’p =Y
defined as

(0 1= (b, DL,

|5L’ _ y|s+n/p
By construction, we have that
IT @Iy = llullkse,

and hence T is an isometry from X;p to the reflexive space Y. This concludes the proof. g

Lemma 2.2. The embedding X5* — LY(Q) is compact for every q € [1,p%), where

pn
pg .—{ n—ps
00 if n > ps.

if n < ps,

Proof. From the definition of || - || X7, we easily get that
el o) + [l < llullsr,
for every u € X3”. Now, since Q x Q C R27\ (CN)?, we also have that

P < [ul?,

Since the classical fractional Sobolev space W*P(€2) compactly embeds in L?(Q) (see [12, Theorem
7.1]), the proof is complete. O

For any u € X" and & > 0, define the truncation
(2.1) ue »=min {u,1}.
We prove a technical Lemma which will be very useful hereinafter.

Lemma 2.3. Let uy,us € X;’p, ui, us > 0 and set

V= 7%0’6 —Uu
= (U1 T 5)]7—1 l,ey

where ui ¢, ug . are as in (2.1). Then

S’p
UEXﬁ .

Proof. Since the function R 3 ¢ — min{|¢|,1/e} is 1—Lipschtz we have

(2.2) ue(2) — ue(y)| < ulz) —u(y)l,

which immediately implies that uy . € X;’p . By the Lagrange theorem, it is readily seen that for
any a,b > 0 and for every r > 0, we have

(2.3) la” —b"| < r|a — bl max{a""1, "1},
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Then, since e~ < (ug + €)' and ug. < 1, by (2.3) we have

b))
(@) +or T (wy) +ep !

(ury) +e)P ' = (u(z) + )P
(wn (@) + P (ur(y) + T
(ur(y) + )P~ — (uy(z) + )Pt
(ur () + €)= (un (y) + )7~

- ug,e(x) - ug,s(y)
(ur(z) +e)p!

+uh ()

_p
— E2p—2

1
[ug.e(z) — u2e(y)| + s

p
< WWZ,&@) - U2,5(y)|

o () — w1 ()
Fepun(y) + e 1

+ pg;pl max { (u1(z) + )P 2, (u1(y) + )P} (u1(z)

By (2.2), for every p > 1 we can estimate the last quantity by

) — ()] + L ) — i )

Thus the Gagliardo seminorm of v is finite. Moreover,

P p—1
u2,5 u27 1

Uge < U
(ug + )P 1 (ug +e)p-1 2° = 2%

hence,

/Q o < 2P~ (/Q

where C'(p, ) > 0. A similar argument works for [|v||zr(s;rn\q). This finally gives that v € X3. O

ub
(w1 +e)p!

P
+/QIU1,5|”> < Cp e)(lull o) + lluallzr @) < +o0,

The rest of the section is devoted to the proof of a strong maximum principle for weak solutions
of either (1.5) or (1.6). The main idea is taken from [10, Lemma 2.2], which in turn heavily relies
on [11, Lemma 1.3].

Lemma 2.4. Let u € X;’p be a weak solution of (1.5) or (1.6). Assume that uw > 0 in R™. If
Bpr(wo) C R™\ 09, then for every By(xo) C Bprja(xo) and for every 6 € (0,1), there exists a
positive constant C' > 0 independent of §, such that

/ / 1 (u(x) + 5)
n+s In
Br(ao) JA |2 — y["TeP u(y) +6

A._{Br(xo) if Br(zo) CQ,
‘ Q if Br(wo) CR™\ Q.

P
dxdy < Cr"=*P(1 4 r°P),

where

Proof. We start with u solution of (1.5), the remaining case can be treated in a similar way and
we omit the proof. Let r € (O, %) and let § € (0,1). We further consider a smooth function
¢ € C§°(Bs,/2) such that

(i) 0< ¢ <1;

(ii) ¢ =1 in By(x0);
(ii) [Dg| < CrY in By, (z0) < Br(o).



Let us now define the function
= (u+ 5)1_p¢p.

We stress that v € X7, hence it can be used as a test function in (1.11) finding

Hsp(u,v) :/f(x,u(x))v(x) da:—/ B(x)u(z)Pto(x) dx

G - e ey
/fa:u (@) + 07 dav /Rn\Qﬂ( )(u(x)+5)1)—1d )

On the other hand, in the proof of [11, Lemma 1.3] it has been showed that there exists a positive
constants C' > 0, independent of 4, such that for every u the following inequality holds:

(2.5)
() )32

[u(@) = u(y)"~*(u(z) —u() (@) — o) ., ( 1
Now, in order to complete the proof, we need to consider a couple of different cases:

2 — g o — gl

e Case 1: Bp(xo) C ;
e Case 2: Br(zg) C R"\ Q.

First, notice that for any r > 0 we have

_ p
// |¢(l‘) fiy1| dl‘dy S CT’I’L—SP
By (w0)x Br(zo) 1T — Y|" TP

for some ¢ > 0, see the end of the proof of [11, Lemma 1.3].
Let us start with Case 1. From (2.5), by integrating in R?" \ (CQ)? and by recalling the
properties of ¢ and (2.4), we get that

// 1 <u(m) +5>
T rr— In|{ ———
By (20) x By (wo) [T — Y[ TP u(y) +6

N YN . o A L u@pr ey
_¢ /Q (e S ey da + /R R Cloe et

p

dedy < Cr"™ P —Hy (u, Wﬁ);%)

= Cr"P 4 (I) + (II)

for a, possibly different, C' > 0. We proceed by estimating (1) and (/) with quantities independent
of 0. We start noticing that, since By, 5(z0) C Br(zo) C €, then

(II) = 0.

— o)l

C |1. _ y|n+ps
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We now focus on (7). By (1.10), f(z,0) > 0. Hence

_ 00 ~f oy ~f oy
D= [ =t [ T o T
—f(z,u)d(x)” |f(z, U)Ifﬁ(w)
= /Qﬁ{0<u<1} ( ( ) + 5)p ! ot /Qm{u>1} ( )p !
wy (14 u@p oy
= /Qm{o<u<1} “ (u(z) + 0)P~ role)’de + 1/§lﬂ{u21} (u(z) + 0)p—t ¢
] u(x)P~ p(x)?
< ¢f|QN{0 <u < 1} Nsupp(¢)| + 2¢1 /Qﬂ{u21} W
<cr|QN {0 <u < 1} Nsupp(¢)| + 2¢1|Q2 N {u > 1} Nsupp(¢)|
< 2max{cy, 2¢c1 }Q N supp(o)|
< 2max{cy, 2¢1 }| B, j2(w0)l,

dzr

dx

where the constant ¢; > 0 has been defined in (1.8). We then get

// 1 <u(m) + 5) P
P In
By (z0) x By (z0) [T — Y|P u(y) + 6

< Cr" P+ 2max{cy, 2¢1 }| By, 2 (0) |-

dxdy

This completes the proof when Case 1 holds.
Let us now consider Case 2. Due to the assumptions, we have that B, /g(xo)ﬂQ = (). Therefore,

o (v ) = Lo i e

p—1 D
-/ ey oty
(R™\Q)NBs, /2 (w0) (u(x) + 9)P

Therefore, from (2.5), since ¢ =1 on B,(z), we have

//T(xo)xQM?— |Ptep ( Egig>

p—1 p p
< Cr"P +/ ,B(x)—u(x) qb(le dx + c// 7|¢(x)n|+s dzdy
(RMQ)N B3, /2 (0) (u(z) + )P By o(zo)xq [T — [P

n

.
dist(Br(zo), Q)P

dxdy

< O™ A+ || Bll e @\ [ Bar 2 (o) | + C

This concludes the proof.

Lemma 2.5. Let u € Xg,’p be a weak solution of either (1.5) or (1.6). Assume further that u > 0
i R™ and that w £ 0 in C; for everyi=1,..., M. Then

u>0, fora.e xinR"
Proof. Let us suppose that u vanishes on a set of full measure, namely
|Z| = |{z € R" : u(z) =0} | > 0.

By assumption there exists a point zg € R™ for which the following holds:



e there exists a radius R > 0 such that Br(zg) C R™\ 08

e there exists r € (0, R/2) such that |B,(x¢) N Z| > 0 with
(2.6) u#0 in By(xo).

Now, we follow the proof of [10, Theorem 2.3]. To this aim, let us define the function

)
Recalling that, by definition of the set Z, Fs(y) = 0 whenever y € Z, we have that

(2r)ntsp <u(a:) + 5) P
n
|z = y["+sP [ \ul(y) +0
for every x € B,.(x¢) and y € B,(x9) N Z, while
(r + |z — xo)"**P
oy

Fs(z) :=1n <1 + u(x)) , foranyd>0,zeR"

[Fs(2)[" = |Fs(x) — F5(y)[” <

)

|Fs5(z)[P = |F5(x) — Fs(y)|P <

for every z € R™ \ B,(x0) and y € B (x9) N Z.
Then, integrating the previous inequalities (in y) over B, (zg) N Z, we get

i o (2

|Z N Br(20)| JB,(z0) |7 — y|" TP
<u(x) + 5) P
u(y) + 0

)

|[Fs(2)|P <

if x € By(xo) and

|Fs(z)[P < (r o+ fo — @o])" T / |
120 Br(xo)l  JBi(ag) T -yl

if x € R"\ By(zp). Therefore, integrating now (in x) over the set
A= { BT(SL’O) if BR(I‘()) cQ

Q if Br(zg) C R™\ Q,
(2r)ntsp u(x) +0
e 2 (220
[mera < Gip e = 2 (55
in the first case, and

(2r + dist(Q, By(z0) + diam(§2))"+5P // 1
Fs(x)|P dx < In
A| ( )| |Zﬂ Br($0)| Br(zo)x A |.73 - ‘nJrSp

dy

yields

dydx

<u(x) +4 > P
u(y) + 0
in the latter. In any case, we can now apply Lemma 2.4 which provides the existence of a positive
constant C, > 0 (independent of § but depending on r) such that

Cr
Fs(x)|Pde < ————
J e i < ey

Letting 6 — 0" we finally obtain that

dydz

u=0 a.e in A.

If A= B, (o), this is in contradiction with (2.6), while the case A = {2 cannot take place, since €2
is one of the C;’s. Therefore © > 0 a.e. in R™. O

We are now ready to state a strong maximum principle for weak solutions of (1.5) or (1.6).
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Theorem 2.6. Assume (81) and let u € X;’p be a weak solution of either (1.5) or (1.6). Assume
further that uw > 0 in R™. Then either

u=0 oru>0 forae xeR"

Proof. If u = 0, there is nothing to prove. Thus, let us assume that v # 0. Due to Lemma 2.5, it
is enough to show that u # 0 on every C;. To this aim, let us assume by contradiction that there
exists i € N such that u = 0 on C;. Since Cj is open (and connected), we can take 1) € C§°(C5).
In particular, we notice that ¢ € X;’p and hence we can use it as a test function in (1.11) (or

analogously in (1.12)). By doing so, we get
/ f(z,u(z)(z) dx / Bz)u(z)P~Mp(x) dx, for all 1 € CF°(C5).
Therefore, if i # ig, we get

Hop(u, ) = —cn,&p/gu(a:)p_l/c & dydxr = — /C BuP~Ypdy, for all ¢ € C3e(C5).

C ]x — y‘n+sp
Thus
o S,p/ |IE |n+sp = ﬁ(y)u(y)p—l for a.e. y € CE

Since v =0 in €7, we get that w =01in Q.
Thus, we are reduced to consider the case ¢ = ig. By testing (1.11) with u itself, we get

Hop(u,u) = /Qf(m,u(x))u(x) dx — /Rn\g B(x)u(x)P

—- [ By <o,
R7\Q

where the last inequality follows from the fact that § > 0 and v > 0 (in R™ \ €2). On the other
hand,

1 |u(z) = uly)?
== ————dxdy >0

Hs7p(u,u) 207%3710 //RQ"\(CQ)Q |$ _ y|n+sp ray =2 U,

which yields that
Hsp(u,u) =0 and / B(x)u(z)? dx = 0.
R7\Q
This implies that ”“HXE”’ =0, so that
u=0, fora.e xeR"

This yields a contradiction and the theorem holds. |

Remark 2.7. We stress that the proofs of Lemma 2.4, Lemma 2.5 and Theorem 2.6 in the case
of the eigenvalue problem (1.6) follow precisely the same scheme and are even easier than those in
the case of solutions to (1.5), and for this reason we omit them.

3. THE FIRST EIGENVALUE
In this section we provide a few results concerning the auxiliary eigenvalue problem (1.6).

Proposition 3.1. Let £ € L>®(Q) and assume (B1). Then problem (1.6) admits a smallest eigen-
value A\1(&, B,s,p) € R which is simple and the associated eigenfunction do not change sign in
R™. Moreover, every eigenfunction associated to an eigenvalue X > \1(&, 5, s,p) is nodal, i.e. sign
changing.
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Proof. Let v : Xg” — R be the C!—functional defined by

) = Tl + [ ewppa s [ g

for all u € X3*, define M C X" as the C'— Banach manifold defined by

M = {uGXZ’p:/mpd:):: 1},
Q
and set

(3.1) M(E B, s,p) = inf {y(u) :u € M}.
Of course, since £ € L*°(Q2) and 5 > 0, we immediately have
)\1(55 ﬂa S)p) > _||€||L°°(Q)

Let {up}n>1 € M be a minimizing sequence for (3.1), that is y(u,) | Ai(&,5,s,p). Being
€ € L>(Q), we immediately get that {uy},>1 C Xg’p is bounded and so we may assume that there
exists e; € M such that

(3.2) up — e in X3*

as n — oo. In particular, by Lemma 2.2,

(3.3) U, — ey in LI(Q) for every g € [1,p).
By (3.2), we have

(3.4) R / B(x)|erPdz < liminf | SR [y, P + / B(x)un|Pda |
2 ’ R™\Q n—s00 2 R™\Q
and, by (3.3),

(3.5) /Q £(2)[un|Pd — /Q £(2)[e1 [Pda.
Then, (3.4) and (3.5) imply v(e1) < A1 (&, B, s,p). Finally, since e; € M by (3.1), we get
’Y(el) = /\1(63/67 S?p)‘

By the Lagrange multiplier rule we immediately get that A1 (&, 3, s, p) is an eigenvalue for problem
(1.6), and precisely the smallest one, with associated eigenfunction e; € Xg’p . Finally, notice that

Y(Jul) < y(u) for all u € X3,

and so we may assume that e; > 0 in R™. Since [|e1]|zr() = 1 by construction, we can then apply
Theorem 2.6 to conclude that

e1(x) >0, fora.e zeR"
Now, we prove that e is simple. Thus, let ez € X3” be another eigenfunction associated to

Ai(&, B, s,p). Now, take € > 0, define
' { 1}
€2 :=mins ez, — o,
€

D
e
2 By Lemma 2.3 we know that v € Xj. Thus, we can use v as test

(e1 +e)p~ 1"
function in the problem solved by e;. Setting

Jp(t) == [t|P~%t, tER,

and take v =
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we get
(3.6)
612)5 612)5
Cn,s,p Jpl(er +)(@) — (e + ) () ((61 + ;:‘)Pfl (z) — (e1 + ;:‘)Pfl (y)> dzd
2//R2n\(cﬂ)2 |x _ y|n+2$ ray

P
e

_ p—1 761 pml_ 2 gy

1(5,@5729)/961 (e +€p v /56 (e1 4 )Pt +/Rn\9661 (e1 +e)p~t v

By Picone’s inequality (see e.g. [5, Proposition 2.2]), we get
el

(e1 +e)p~1 (e1 + 5)

Jp((er +e)(x) — (e1 +€)(y)) (28( ) = p (y)> < leae(®) — e2e(y)[".

Moreover, since the map ¢ — min{|t|,1/e} is 1—Lipschitz, we obtain

Tp((er +)(@) = (e1 +9)()) <(el ) - e <y>> < lea(a) — e2(y) "

Hence, passing to the limit as ¢ — 0 and by applying the Fatou Lemma in the left had side of
(3.6) and the Lebesgue Theorem in the right hand side, we find

Tler(@) — ex(y)) (eﬁ(m) . fﬁy)))

1

Cn,s,p 1 (x) €1
— dxd
(3.7) 2 //RZn\(CQ)2 |z — y|nt2s vy

> (6 [ o [ ehdns [ pebde =2l
Q Q R7\Q 2

By the Picone inequality we can estimate the left hand side of (3.7) obtaining

eb(x eb(y
Jp<e1<x>—e1<y>><p2§) - 10) )
2 R27\ (CQ)2 ‘$ — y‘n+25 2 sp

Hence, all previous inequalities are actually equalities. In particular, the Picone inequality implies

e1(r)  ea(x) o B2 9
aly) ety MM

and so, by choosing alternately =,y € Q or z,y € R™ \ Q, we can conclude that there exists a € R
such that e; = aes in R™, as claimed.

Now, suppose that A > A;(&, 3, s, p) is another eigenvalue of (1.6) with associated LP —normalized
eigenfunction u € X, and assume assume by contradiction that u has constant sign, say u > 0.
Then, starting from the equation solved by u and using

(e1,)?
(u+e)p-t
as test function, acting similarly as for reaching the equality after (3.7) and (3.8), we get

Cn,s Cn,s
Deriep, = [ i~ [ ehart [ g =S, b (- n(E B0
Q Q R7\Q

which is absurd, since A > A1(§, 3, s,p), and thus u must change sign. O
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Remark 3.2. Uniqueness of positive eigenvalues is not strange, even in our general situation, and
it parallels analogous results for fractional problems, e.g. see [23].

Before going on with our result, we need to recall the following Locality Theorem, proved in [25,
Theorem 2.8]:

Theorem 3.3. Let u be a weak solution of (1.5). Then, Nz pu+ BlulP~2u =0 a.e. in RN \ Q.
Proposition 3.4. Let (u,\) € X" x R be an eigen-pair. Then u € L®(R") with |[u]| jeo@ny =
||U||L<><>(Q)-
Proof. The first part of the proof follows as the corresponding ones for Dirichlet problems given
in [19] and the one for Neumann problems in [25], and for this reason we’ll be sketchy.

Being both +u are solutions to the eigenvalue problem, it is enough to prove that u4 = max{0, u}
is bounded in €2, and to prove this, it is enough to show that

|4l poo () < 1 provided that [[u||prq) <0

for some § > 0; but this assumption can be done without loss of generality, due to the homogeneity
of the problem.
Then, for any integer k > 0 set

—k
—(u—(1-275),.
We notice that wy € X;’p for any k > 0.
Moreover, the following inequalities can be easily proved:

We1 < wy in R,

u(z) < (2" — Dwy(x) for ae. z € {wyyy > 0.
Moreover, {wy1 > 0} C {wy, > 2-*+D} and
(3.9) [o(x) = v(¥)[P? (v4(2) = v4 (1)) (v(2) = v(y)) > [v4(x) = v+ (Y)[?

for all x,y € R™ and every function v, see [18].
Now, by using (3.9) with v = u — (1 — 27571, we get

Jp(u(z) — u(y)) (wWei1(2) — wii1(y))
onnlis < / /m@n\(mp [ — y[ntep e

and taking w1 as test function in (1.6), it implies

C.
Py <A / P21 do.
2 {wi+1>0}

By adding the inequality

P —1
/wk+1da:§/ P w1 d,
Q {wg=1>0}

obtained by using that 0 < wgy1 < u in the set {wr—1 > 0}, we obtain as in [11] and [25]
Juilyeny < (4D [ w e,
{wp41>0}

Now proceed as in [11] to get that u € L>(). B
In order to conclude, from Theorem 3.3, we have that for z € RY \ Q with u(x) > 0 and non
constant (otherwise the conclusion is trivial), we have

[u(z) —uly)l”? / [u(z) —u(y)Puly) ,
| y

B(a)u(z)”~" + u(z) Lz gV 7 —y[NP
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Being 8 nonnegative, we have

/ lu(z) — u(y) P~ 2u ),

|x_ | +ps

) — w7
e

On the other hand, if z € RV \ Q with u(x) < 0 we have

u(z) — u(y)|P—?2 wlz) — wlv)P—2u
o) (st [ O [ )= el ),

|u(x Y
!UHLOO(Q) |x y|N+P dy
NP2 > —|lull oo (-

u\xr
B@)ula)r + / =y

< lull oo ()-

and so

u(x) > —

4. EXISTENCE AND UNIQUENESS OF POSITIVE WEAK SOLUTIONS

In this section we prove the existence of positive weak solution to problem (1.5), and for this
reason from now on we set f(xz,u) = f(z,0) for all u <O0.

Formally, weak solutions of (1.5) coincide with the critical points of the the functional I : Xg’p —
R U {o0} defined as

Cns, lu(z) — u(y)|P 1
4.1 I(u) == p// d:ﬂdy—l—/ Bup—/F:E,u dz,
(1) )= R2e\(CQ)2 T — Y|P p Jrmo o Q ()

where "
F(z,u) ::/ f(x,s)ds.
0

In order for I to be differentiable, we need to prove that I is well defined and that the Nemytszkii
operator associated to f along u € X%, f,, defined pointwise as f,(x) := f(x,u(x)), is such that

f :
fu € (LP5(Q))’. For this purpose, we need the next two lemmas.

Lemma 4.1. If (f1), (f2) and (81) hold, then the functional defined in (4.1) is well defined on the
space X;’p

Proof. First, we notice that

[u(z) —u(y)|
—2 77 dady < c||u|5sp.
//]R?"\(CQ)Q |z — y|ntsp | HX

' / Bluf?| <
R7\Q
<

Moreover, we have that

1
< EH/BHLOO(R”\Q)HUH%TL\Q

< C(p, 181 e ma)llull -

Finally, recalling (f2),
/F(x,u) dz| <
Q

c/ (lul + [ulP) dz < ¢ (IIullx;w + Iulliw) :
0 B
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Lemma 4.2. If (f1), (f2) and (1) hold, then every critical point of I is a weak solution of (1.5).
Proof. Let us take ¢ € R such that |¢| < 1 and u,v € X3". Certainly u+ev € X;”. Since,

— p
b en) - 22 [ (ut ev)(a) = (wt ev)@)P
2 R27\ (C)2

o =y

1
—/F(x,u+ev)da:+/ Blu + ev|?,
Q P Jrm\Q

we have that
lim I(u+ev) —I(u)

e—0 £

=: A1 + Ay + As.

Now,
(4.2)

Ay := lim ns,p // (U+EU)( ) (U+EU y)|pd dy // ﬂdﬂ)d@/
e=0 R27\ (CQ)2 |z — y|ntep R2n\(CQ)2 | — Y|P

_ // (w+e0)(@) = (ut ) )~ Jule) —uty)l
R27\ (C)2 €—>0

€|1' _ y|n+sp

— Cnsp u(z) — u(y) [P~ (v(z) — v(y)) T
o2 //R2”\(CQ)2 |z — y[rtep dxdy.

Similarly,
1 D _ |ylP

R™\Q e—0 £ R™\Q

and
F( - F

Ag—hH(lJ/ (2, u +ev) (z,u) cde

(4.4) e
 du (xuvda:_/f;cupdx

Combining (4.2), (4.3) and (4.4), we reach the desired conclusion. ]

Now, let us consider the following auxiliary functional:
(4.5)

. - —u(y)P 1 1
I(u) := Cp// dedy—k / |u|P dx + / Blul? dz — / K(z,u)dx
2 R2e\(CQ)? |7 — Y|P pJo P Jrmo 0

(4.6) K(z,u):= /Ou k(x,t)dt,
and

— f(x,0) <0,
(4.7) h(w,t) = { fla,t)+ =1 £>0.

As for I, I is well-defined on X;’p as well. Moreover, if u > 0 (a.e. in ), then

(4.8) I(u) = I(u).
Notice that I has the advantage of being (essentially) the sum of the p—power of the norm in
Xg’p plus a nonlinear term with p—growth. In addition I and I coincide on positive functions.
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Lemma 4.3. Let us assume (f1), (f2), (f3), (1) and

(4.9) A (=0, B, 8,p) > 0.

Then the functional I defined in (4.5) is coercive.

Proof. We argue by contradiction assuming that the functional I is not coercive. Then, there exist
a sequence of functions {uy, }nen C Xg’p and a positive constant M > 0 such that

(4.10) ||un||X;p — 400 asn — 400,
and
(4.11) I(u,) < M for every n € N.

Now, from (4.6) and (4.7) there exists ¢ > 0 such that

|uf?

/ K(z,u)dz < C/ <|u| + > dx < C(HUHZI),P(Q) + 1),
Q Q D

where in the last step we used Holder inequality and the boundedness of the set 2. Therefore,
from (4.5) (applied to uy), we get that

c 1
(4.12) %[Un]p + EHUTLHI[);?(Q) +

1

>/ o Pl < el oy + 1)

where ¢ > 0 now depends on M as well. In particular, by (4.10), this yields that ||u,|| sy — +00
as n — +00.

We now set

yn::uineXs’p, n € N.
||Un||Lp(Q)
From (4.12), and by the very definition of y,, we have that
0 2, e+ gy + D [ < o+ )
B Un LP(Q) Yn D Un LP(Q) D Rm\Q Yn T = Cl||Un LP(Q) s

for every n € N. Therefore, dividing by ||u,||r»(o) and reassembling the constants, we get

1 1
C+lwP)+r [ pmPdr<e(1+ —5—).
P Jrm\Q HunHLp(Q)

for every n € N and some C' > 0. Since ||up||z»(q) — +00, this implies that ||yn||X§,p is a bounded

sequence. By Lemma 2.1 and Lemma 2.2, (possibly passing to a subsequence) there exists y € Xg’p
such that

(4.13) y,—y in X;’p, Yyn —y in LP(Q) and / BlylP dz < lim inf/ Blyn|? dx
R™\Q n=oo Jrr\Q

Moreover, [|y|| @) = 1.

By (4.11) and the definition of I we get that

K(z,up)

1 1 M
> (Mol + o) 4 [ Bl de < [ )

M F + n , 0)uy,
<o+ [ (Dl gy [ S8,
||unHLp(Q) {un>0} ||unHLp(Q) p {un<0} HunHLp(Q)
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Using (1.10) we obtain
F(x,ut)
ey + [ - da,
Q

1
4.14 — (Nlynllf oy + [ynl?

< Tl T
where v := max{v,0}. If {u;}} C LP(Q2) is bounded, then since y;/ = Tl ” for all n € N and

using the fact that ||u,lrq) — 0o we get y,f — 0 in LP(Q), hence y < 0 and the contradiction
follows exaclt as in [18, Proof of Proposition 4]. If {u;f} C LP(2) is unbounded we may assume
that |Ju,f]|Lr(q) — oo and proceeding again as in [18, Proof of Proposition 4] we get

1 M F(z,u}
119 5 (1 0 43 [ Bt < + [ Do) g,
D Jrn\ ||Un ||Lp(Q) a llun ||Lp(Q)
and
F - 1
(4.16) lim sup/ % dx < / oo (1) (y " )P dz:
n—oo Jo ||un HLp(Q) D J{y+s0}
where a is as in (1.7). Letting n — oo in (4.15) and using (4.13) and (4.16) we get
(4.17) e [Pl < [ as@t) do
R7\Q Q
If y© =0, then from (4.13),(4.14) and the fact that
F +
lim / % dr =0
=0 Jiyr=oy [[un 1o (o)

we conclude y = 0 which contradicts ||y||zr() = 1. Therefore, y* # 0 and from (4.17) we have
A (—aoo, 5,p) < 0 which is in contradiction with (4.9). O

Lemma 4.4. If (1), (f2), (f3) and (B1) hold, then I is sequentially weakly lower semicontinuous
(in short s.w.l.s.c.).

Proof. Let I, 1 : X5 2P — R be the C'!'—functionals defined by

n — p 1 1
Li(u) = fnsp // dedy + / |ulP dz + / Blul? dx
2 R2n\ (CQ)2 |$ — y|” sp pJa P Jrm\Q

/QK(x,u)dx

It is easy to see that there exist two positive constants ¢1,é > 0 such that for every u € X;*

and

ElHuHX;p < L(u)'/? < 52|\u|]X2,p. Moreover, proceeding exactly as in Lemma 2.1 we get that Ill/p

is a norm, which implies that Ill/p is s.w.l.s.c. along with I;. Since I=1+ I, to prove the
sequential weak lower semicontinuity of I, we need to show that I is sequentially weakly lower
semicontinuous. To this end, let S € R and consider the set

Lg := {u S Xg,p | Ig(u) < S}

We need to show that Lg is sequentially weakly closed. So, let {u,}, C Lg and assume that
un, — u hence by Lemma 2.2, u,, — u in LP(£2). This implies

uf —uT and uT — u” in LP(Q)
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and, possibly extracting a subsequence,
(4.18) uf (z) = ut(z) ae. x € Q.

Proceeding exactly as in [18, Proposition 5] we get

(419) S —/QK(x,un)daz _ —/Qp(x wh) dz — fy|u+|\Lp(Q /f 2,0)(
Lo e L e

(4'20) *Hun HLp(Q) — ];HU HLp(Q);

(4.21) /fa; 0)( )da:—>/f(x,0)(—u_)dm

Also, from (4.18) and Fatou’s Lemma,

(4.22) lim inf (—/ F(m,uﬁ)dw) = —limsup/ F(z,u})dz > —/ F(z,u")dz.
Q Q Q

n—o0 n—00

Letting n — oo in (4.19) and using (4.20),(4.21) and (4.22), we get

1
52 = [ Plasutydo =g — [ fe.0)(-u") da
Q p
O

We are now ready to prove a sufficient condition for the existence of a positive solution to
problem (1.5).

Proposition 4.5. If (f1), (f2), (f3), (61) and
/\1(_a07ﬁ787p) <0< Al(_aoovﬁvsap)

hold, then problem (1.5) admits a positive solution.

Proof. By Lemma 4.3 and Lemma 4.4 we know that there exists ug € X;’p such that

I(up) = inf {f(u) tu € Xg,’p}.

Our first task is to show that it is possible to assume ug > 0. To this aim, let us assume that wug
is sign-changing. By Lemma 2.3, ug € X;’p. Recalling (4.8),

I(uo ) = I(Uo )
+ R P 1
2 RQ"\(CQ)Q |.’I} — y|n Sp O p R"\Q

n,s — b 1
< Cp// [uo(2) “?fyﬂ d:r:dy—/F(:r: ug)dz + = / Blug " dz

/|u0|pdaz—/fx0) —uy )

= f(uo
uy = max{—ug,0} > 0.

where

Therefore usr is a non-negative solution of (1.5). Now, to simplify the notation, let us write directly

ug in place of ua' . We want to show that actually ugp > 0. By Theorem 2.6, we know that

either ug > 0 or ug =0 in R”



19

therefore to conclude it suffices to prove that I(ug) < 0. By (1.13) there exists ¢ € X;’p such that
Jolo[P de =1 and

(1.23) o [ Aol < [ e

We can assume w.l.o.g. that ¢ > 0. We claim that we can also assume ¢ € L>°(R"). Let k € N
and consider ¢y = min{¢p, k} € L*(R"), by Lemma 2.3 ¢4 € X3” and

I(n) = I(dn)

_ p
:c"w// |2 (z) fig” da:dy/F(x7¢k)de+1/ Blél” dz
2 R2\(CQ)2 |7 — Y Q P J/rma

n,s — i 1
Scp// wdmdy—/F(m,¢)dx+/ BloIP dx
2 R2n\ (CQ)2 |$ y| Q P Jrm\a

= 1(¢) = 1(9)

and the claim follows. We note that

F(x,u) - ap(z)

lim inf
u—0 upP P

and proceeding as in [6, Proof of (15)] we get

liminf/ M > 1/ aopg?
=0 Jygzoy  €P P J{¢#0}

Thus
lim inf M > 1/ ag
e—0 R™ ep P {70}
Therefore using (4.23) we conclude that
F(x,ep
o+ [ plol—p [ HE
R7\Q Rn

4

for any € > 0 small enough, which is I(¢¢) < 0 and the thesis follows.
O

Theorem 4.6. If (f1), (f2), (f3) and (1) hold, then Problem (1.5) admits at most one positive
solution.

Proof. Let ui,us be two weak positive solutions of (1.5). For ¢ > 0, we define the truncations u; .
as in (2.1).

For € > 0, we define the functions

uj
Ple = (ug +e)p—1 — Ule,
and
o up
P2 (UZ T E)pfl — U2,
By Lemma 2.3, we know that ¢; . € X;’p fori=1,2.
Now, set

Jp(t) = [t]P2t.
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We test (1.11) with ¢1 . and @2 and we add the resulting identities, getting

Jp(ui(z) —ui(y)) <U2€ (z) — - = (y))
c (ug + )Pt (ug + )Pt
n,8,p "
(4.24) — //R?"\(CQ)Q dxdy

|z — y|mtsp
_ Cnsp // Jp(ur(z) —ui(y)) (u1e(z) — Ul,e(y))dxdy
2 JJrem\(cop o —y|mter
J ullj,s ’LL1 €
. Cn’sp // p(UQ(.T) _UQ(y)) (UQ +5)p71 (x) - (UQ +€)p 1( ) d d
T T
2 R27\ (CQ)2 |z — y[ntsp Y
G s,p // Jp(ur(z) —ui(y)) (uge(w) — UQ’E(y»dmdy
R27\ (CQ)2 |z — y[n+ep

p
2 Ul’
/ f(x ’LL1 ((U—F;)pl — U1,5> + f(x,u2) (W — ng) dx
D
- U, _ uy
_ /Rn\Qﬂ <’U1‘p 2U1 <(Ul‘|'5€)p_l - Ul,g) + ’UQ‘p QUQ ((UQ—FE&)p_l — uQ,g)) dx.

We stress that

Jp(ui(r) —ui(y)) = Jp((wi +€)(x) — (ui +¢)(y)), fori=1,2.

Now, applying the discrete Picone’s inequality (see e.g. [5, Proposition 2.2]) and the fact that
t — min{|t|,1/e} is 1—Lipschitz, we obtain

TG+ (@) = (w1 + £)(1) ( ) - <y>) < fuafa) — sl
and
To(uz +£)(@) = (2 +2) (1) ( T " 1<y>> < @) = )



Proceeding as in [5] and recalling Remark 1.1, we pass to the limit in (4.24). This yields

) 4www—m@»(424@—uﬁgw>
(4.25) ”//R%\(CQ)2 dxdy

2 |z — y[tsp

_ Cn,S,p // (’LL]_(.CC) B ul(y))pdl,dy
2 R2e\(CQ)2 | — Y[ TP

uy uy
Jylu(e) — us) |~ (2) — 4 )
Cn,s,p Uy Ug
+ // dxdy
R2n\ (CQ)2

2

s [ (e,
2 JJremcaye v -yt
ub uf
> [ fwn) (2 )+ S (- ) do
Q uy uh
fl@,ur)  f(@,ug)
= _/ ( e | (W~ uh) da
Q\ w u
Using the Picone’s inequality in the left-hand side of (4.25) we obtain

oz [ (M) ) g s

2

and the conclusion follows using the fact that ¢ — %

is decreasing on (0, c0).
Let us now prove the necessity conditions, adapting the analogous proofs in [6]
Lemma 4.7. Let u € Xg,’p be a solution of problem (1.5). Then
A (—ao, B,s,p) < 0.
Proof. By definition

AT / aolvlPdz + / BlolPda
. 2 ’ Q R™\Q
)\l(_a(]?ﬁ?svp) = lsl'lf ’
’L)EXb’p,’U;ﬁU / |v|pdm
Q

then taking v = u we get

Snsp e agplulPdx + BlulPdx
8,p
2 ’ Q R™\Q

/ |u|Pdax
Q

On the other hand, since u solves (1.5), we have that

/\1(—CL0, 67 87p> <

cn757p [ ]p

5 usyp—f—/ 5|Updx=/f(x,u)udx_
\Q Q

21
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By Theorem 2.6, u > 0 in 2. Therefore,

/f(:c,u)udx</a0updx
Q Q

and the conclusion follows. O

In the following Lemma we show the necessity of the analog of (1.3) in our case. We stress that
in this case both the boundedness of u and the linearity of the operator are crucial assumptions.

Lemma 4.8. Let u € Xg)’2 be a bounded solution of problem (1.5) with p =2. Then
A=, 5,8,2) > 0.

Proof. Set
Ml oo 1
i(x) = [z, (|l oo () + ).
[ull oo (o) +1

Notice that a € L>(2) by (£3).
Now, set A = A\j(—a, 3,s,2) and let  be a solution of

(—A)u—a(z)y =AY  in Q,
>0 in €,
Nsoth + B(x)p =0 in R\ Q.

Notice that by Proposition 3.1, such a 1 is uniquely determined up to a multiplicative constant.
Now, use 1 as test function in (1.5) and u as test function in the equation solved by 1 and subtract

obtaining
/medaj—/f(:r,u)wdm—A/wudm.
Q Q Q

By the monotonicity property of f, we get
/f(x,u)w dx > / Qoo (X)ut) dx,
0 Q

so that A > 0. Moreover, since a.o(x) > a(x) for a.e. z € ), we get that
0< A= )\1(_&7ﬁ7872) S )\1(_0100767872)7
and the conclusion follows. O

The proof of Theorem 1.2 now follows collecting all the previous results.
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