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We consider an elliptic system involving critical growth conditions. We
develop a technique of variational methods for elliptic systems. Using
the well-known results of maximum principle for systems developed by
Fleckinger et al. (1995), we can find positive solutions. Also, we gen-
eralize the systems results obtained (for the scalar case) by Brézis and
Nirenberg (1983). Also, we give applications to biharmonic equations.

1. Introduction

In this paper, we are concerned with the existence of solutions of the
elliptic system

—Au=J\u+6v+gi(u,v), 11
—Av=0u+yv+ g (u,v) (1)

on Q and u =v =0 on 02, where Q CR", n > 2, is a bounded domain
with the smooth boundary 0%, A, 6, 0, and y are real numbers, and g,
$ are real-valued functions with critical growth.

The purpose of this paper is to extend the results, obtained in [4], of
elliptic equations for the case of only one equation (the scalar case) to the
case of elliptic systems as (1.1). Our main tools are a variational approach
developed for functionals with values on R? (we want to remark that
it is an important innovation in this paper), a maximum principle for
systems developed in [6], and a minimax approach as in [1].

Copyright © 2003 Hindawi Publishing Corporation
Journal of Applied Mathematics 2003:5 (2003) 227241
2000 Mathematics Subject Classification: 35J55, 35J50
URL: http://dx.doi.org/10.1155/51110757X03208032


http://dx.doi.org/10.1155/S1110757X03208032

228 A note on the variational structure

Letting

U = (u,v), —AU = (-Au,-Av),

16 (1.2)
A=(5 %), W= (o) gmo),
we can write (1.1) as
AU =AMU)+GMU), U=0=(0,0) (1.3)

on Q and U = © on 0Q.

It is not common to find in the literature a variational approach of
problems like (1.1). Our starting point is [5] where resonance cases were
considered. In that paper, the authors considered the functional

J.U) = %L [[Vul> £ |Vo|* - (\u? £26uv + yv?)] - IQF(U), (1.4)

where VF = (g1,%), for the study problem (1.1) in the cases

(Y G e

The first case is known as cooperative problem and the second one as
noncooperative problem. It is important to remark that J, are real-valued
functionals and thus it is no clear how critical points of ], called weak
solutions in that paper, became classical solutions of (1.3). So, it is nec-
essary to maintain the classical concept of weak solutions extended now
to systems like (1.1) and then to develop a critical point theory for func-
tionals with values on R?.

Weak solutions of (1.1)

It is natural to define weak solutions of (1.1) as follows: u,v € H& (Q) are
weak solutions of (1.1) if, for all ¢ € Hé(Q),

J‘ VuVe - up - 6vp - gi1(u,v)p =0,
. (1.6)

Lz VoV -0up —yvd— g (u,v)¢p =0.

The novelty here is that we can choose a functional whose critical
points are weak solutions of (1.1) in the sense of (1.6). In Section 3, we
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present such a functional. Also, we can use the regularity theory to show
that weak solutions of (1.1) are classical solutions as well.

Our paper mainly focuses on the cases g1 (1,v) = |u|"*?/"=2) and ¢, (u,
v) = [v|™2/(=2) 5> 2, and as in [4] it is necessary to distinguish be-
tween n =3 and n > 4 cases.

A superlinear case was considered in [9] where ¢i(u,v) = |u|" and
o u,v) =v|", r < (n+2)/(n-2); sufficient conditions were given in that
paper for the existence of positive solutions. The techniques used there
was Leray-Schauder degree theory and measure theory.

2. Preliminaries and notation
We define L"(Q) = L"(Q2) x L"(Q), r > 1, and the following operations: for
allU = (u,v) and @ = (¢, ), we have
(1) U@ = (up,vy);
(2) =AU = (-Au,—Av);
(3) U = (u?,oP);
(4) DU = (Diu,Div);
(5) [VUP* = (IVul,|VoP);
(6) U] = (lul,0]);
(7) U >0©=(0,0) if and only if u >0 and v > 0. Also, U > O if and
onlyifu>0andv>0,and u>0o0rv>0;
(8) all = (au,av) for a € R;
(9) @+ U = (au,bv) for all @ = (a,b) € R?;
10) iull; = (llull, lloll;) € R* for all U € L (Q), r 2 1;
(11) [uU = (Jou, [ 0).

Pohozaev’s identity

Consider the general elliptic system
-AU=G(U), U=6 (2.1)
on Qand U = © on 0L, where G(U) = (g1(4,v), §2(u,v)). Then we define
u u v
FU) =I G(t)dt= <f gl(t,v)dt,J‘ g2(u,t)dt>. (2.2)
e 0 0

As in the scalar case, if U is a smooth function satisfying (2.1), then it
is easy to check that

nL}F(U) + Z"T" fQu*G(U) = %Lg (X, 7) (%—?)2, (2.3)

where 07] denotes the normal outer vector on 0Q.
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Particular cases

(a) If, for example, G(U) = [U|"*2/ (=2 5 > 2 we see that

nf F(U):ﬁ*j ur,
Q 2 Q

(2.4)
2-n 2-n o
TIQU*G(U) = TJ;'Ul ’
where 2* =2n/(n-2).
Then, if Q is starshaped ((X,1]) > 0) by (2.3), we conclude that there is
no positive solution of (2.1). This result is well known from 1965, see [8].
(b) If, for example, G(U) = A(U) + |U|™2/2) 5 > 2, Pohozaev’s
identity tells us that

jg(x\,y) U2+ "T” L(&,e) *U*U = %LQ (X, 1) (2—1;)2, (2.5)

where U = (v,u) € Hé(Q) and Hé(Q) = H&(Q) X Hé(Q). Identity (2.5)
gives us the following negative result.

THEOREM 2.1. Suppose that Q is starshaped and that A,6,0,y <0 or also
(6,0) >0 and (A,y) > (A1,1), where Ay is the first eigenvalue of —A, then
there is no positive solution for problem (1.1) for the case g1 (u,v) = |u| "2/ (n=2)
and g (u,v) = |o|+2)/(1=2),

Proof. For the first case, it is only sufficient to observe that if U is a so-
lution of (1.1), then U * U > ©, which is contradictory with (2.5). In the
second case, if U > O is a solution of

—AU = A(U) +|U|™2/ (=2 on Q,

(2.6)
U=0 ondQ,

then

f (-AU) *D; = f AU) D + f |2/ =2y, (2.7)
Q Q Q
where @; = (¢1,¢1) and ¢ is the first eigenfunction of —A. Then we have

j ()Ll,)tl)*ll*fl)l

° (2.8)

:f (/\rY)*U*CI)l*‘J‘ (5,9)*u*q)1+f |U|("+2)/("_2)*(D1.
Q Q Q
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Since f 0(0,0) x U « @; > O, the foregoing identity tells us that U = ©, con-
trary to our hypothesis U > ©. This theorem extends to elliptic systems,
a well-known result of [4]. O

Now, we will borrow the ideas of a maximum principle developed in
[6] to prove the following theorem.

THEOREM 2.2. If 0 <\, y <Ay, (6,0) > O, and det(\MI - A) >0, then all
nonzero solutions of

—Au = \u+ 60 + |u| D/ (172)

2.9
~Av=0u+ YU+ |U|(n+2)/(n—2) (2.9)

on Qand u=v =0 on 0L are no negative solutions.

Proof. In this proof, we use the arguments of maximum principle for sys-
tems developed in [6], which plays a crucial role in the proof of Theo-
rem 3.1. Suppose that (u,v) =U € Hé(Q) is a nonzero solution of forego-
ing system. Let @ = (¢, ¢) € Hj(Q) such that

® =max{O,-U}. (2.10)
If we multiply ~AU = A(U) + [U|"2/ =2 by @, we get

—f Zu*q>=j vu*ch:—f [Vo?
Q Q Q

=—f ()»Y)*I(D|2+f (6,9)*11*cp+f |2/ -2) 4 @,
Q Q o
(2.11)

which produces
[ uaysiops [ (vops | apxiors [ Goxdro @)
Q Q Q Q
and then

f (M—A,Al—y)*m?gf (6,0) % D * . (2.13)
Q Q
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From (2.13) and Cauchy-Schwarz inequality, we conclude that

(M =VIIIT. <6lPllzllgliz,

(2.14)
(M =D)lgll?. <Olldlrallgsllrz,

then

det (MI-A)[I@lI7ll¢ll7. <O. (2.15)
Inequality (2.15) implies that ¢ =0 or ¢ = 0 and then ¢ =0 and ¢ = 0. By
regularity, we conclude that U > ©. O

Also, for weakly coupled cooperative elliptic systems, a maximum
and strong maximum principle and its characterization have been de-
veloped by Lépez-Gémez and Molina-Meyer in [7, Theorems 2.1 and
2.6] which can be used in Theorem 2.2 in the cooperative case.

3. Main results

For all U = (u,v), ® = (¢,¢) € L>(Q). We define an R? inner product with
the following bracket:

[U, @] = (IQ u(p,J‘Q vq;) €R2. (3.1)

It is easy to check that
(1) [U,@] = [@,U] for any U, ® € L%(Q);
(2) [U,@+A] = [U,®] + [U,A] for any U, ®, A € L*(Q);
(3) [AU, ®]=A[U, D]=(, \uy, [, \vg) for any LR and U, DeL?(Q);
4) [(R)'U, @] = [U, (A)'®] for any U, D € L*(Q).
The weak solutions of our problem (1.1), like we have defined in (1.6),

can be represented as critical points of functional J : H(l)(Q) — R?, defined
as

Jau) = %[VU,VU] [Cu, U] - J‘QF(U), (3.2)

1
2

where F(U) = JgG(t)dt = (Jy g1(t,0)dt, [ g2(u,t)dt), U = (u,0) € HY(Q),

and
A-6 26
C—< 20 Y‘9>' (3.3)
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In fact, a calculation shows that for U = (u,v) and @ = (¢, ¢),

P @)= TyU+ @)
: (3.4)
= [VU, VO] - 2 { [CU, @] + [Co, U]} - [GD), @],

Now, in the case @ = (¢, ¢), the previous equality is transformed in
J(U) (@) = [VU, VO] - [AU,®] - [G(U), D), (3.5)

then critical points of ] become weak solutions of (1.1).
For our main theorem, we use a Lagrange multiplier method which
has been adapted to our purpose. Let

Sc= inf {[VUVU]-[CU U]},

_ (3.6)
S= inf {[VUu,vU]},
L lp1=1

where [||U]|p41 = 1 means that lullp+1 =1 and [|9||p41 = 1, and whether
u =0 then ||v||,s1 =1, also, or v =0 then ||ull,s1 =1, U = (u,v) € LP1(Q)
andp=(n+2)/(n-2).

It is important to note that U > © in (3.6) because, in other case, we
replace U by |U].

Now we have our main theorem.

THEOREM 3.1. Suppose that

(@) O<tandy <My,

(b) 6,6 20;

(c) det(MI-A)>0;

(d) A+ 06 and y +0 less than \;.
Then the problem

-AU=AU+U?, U>06 (3.7)
on Qand U = © on 0Q, where p = (n+2)/(n-2), n >4, has a weak solution.

Proof. Here we follow similar arguments to the one used in [4] for the
scalar case. Let {U,} C H(l)(Q) be a minimizing sequence of Sc. Then

[VU,, VU,] - [CU,,U,] =Sc +o(1) (3.8)

as n — oo.
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Since [[[Uy][lp+1 = 1 for all n, then {U,,} is bounded in L2(Q) and from
(3.8), we conclude that {U,,} is bounded in H(l)(Q). So, we see that there
exists U € H.(Q) and |||U]||p+1 < T such that

(a) U, — U in H}(Q);
(b) U, — U in L2(Q);
(c) U, — U almost everywhere.

Let V, =U, - U, then V,, = © in H}(Q), V;, » © in L*(Q), and V,, —» ©
a.e.
Since H},(Q) < LP*1(Q), [||{U4]|lp+1 =T,and S X1, < [VX, VX], for
all X € Hj(Q), we conclude, using (3.8), that

[cu,,U,] >S-Sc (3.9)
asn— oo.
A direct calculation shows that Sc < Sp, where
A+6 0
D_< 0 Y+9>. (3.10)

Now, by hypothesis (a) and (b), we see that A + 6 and y + 6 are greater
than zero, then Sc < Sp. Also, as in [4, Lemma 1.1], since n >4, then
Sp <S. Then, by (3.9), we affirm that U # ©.

Using (3.8), we obtain

[VU, VU] + [VV,, VV,] - [CUU] = Sc +o(1). (3.11)

A well-known result, due to Brézis and Lieb [3], tells us that

—_
UVl = N« IS o, 612)
and therefore
- —_—
T= [l + I Val 725+ o (D). (3.13)
So we get
- —_
Tl + 1Val ] +o(D). (3.14)

By (3.14) and since S x |||X|||’27Jrl <[VX,VX]forall X € H(l)(Q), we have

2

—_—
b1+ [VVi, VV,] +0(1). (3.15)

S<Sx|ul
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Now, since S —S¢ > © and |||l,I|||f7+1 <1, we use (3.11) and (3.15) and we
get

~ —
Sc—[VV,, VV,] +0(1)

- . 2 - @ —>
Sc+Sx|Ul]?, -5 +01)  (3.16)

[VU, VU] - [CU, U]

IN

2

<Scx L.

Inequality (3.16) states that Sc is really achieved. Now we will use a

Lagrange multiplier argument. Let

§(V) = 519V, V] - 3 [CV,V], .
p+1 )

h(V) = VI,

A direct calculation shows that for all V,® € H(l)(Q),

F(V)(®) = [TV, V0] - 2 {[CV,0] + [V,Cal),

(3.18)

W)@ =+ 1) | VIO eV s
Q

Let U € H(l)(Q) be the function for which Sc is achieved, then there
exists a Lagrange multiplier ;2 € R? such that, for all ® € H}(Q),
f'(U) (D) = p*xh' (U) (D). (3.19)
In particular, for @ = U, we get, from (3.18) and (3.19), that

1 1 -
e }m{[vu,vm -[cu,ul) = }msc. (3.20)

By (3.18), (3.19), and (3.20) and since we can take U > ©, we have

[VU, VD] —%{[CLI,(D] +[U,Cco]} =§C*I |2/ d  (3.21)
Q

forall @ e Hé(Q). In particular, if in (3.20) we take @ as @ = (¢, ¢), (3.21)
turns out

[VU, VO] - [AU,®] = S¢ * f L (+2)/ (2) 4 @, (3.22)
Q
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Equality (3.21) tells us that
—AU = AU +Sc U (3.23)

on Q, U =0 on 0L, n >4, has a nonzero weak solution. Now, we con-

clude from hypothesis (d), after a direct calculation, that §c > 0.
Finally, from (3.22) and Theorem 2.2, it follows that (Sc)"/®) + U is

a nonnegative weak solution of problem (3.7). O

Remark 3.2. It is important to note that, for the case 6 = 6 = 0, hypothesis
(d) of Theorem 3.1 is superfluous. In this case, our system is uncoupled
and each equation can be handled separately, so we are in the context of
[4, Theorem (1.1)].

Regqularity of solutions

Asin [2], if AU +a(x) *U = O for a(x) € L"2(Q), n >3, then U € L"(Q)
for all r > 0. Thereafter U € C*(2). In our case, we are considering a(x) *
U=AU)+|U|". Since U € LP*1(Q), then a(x) € L"/?(Q).

4. A problem related to (3.7)

In this section, we deal with the problem
-AU = AU+ |U)*2xU (4.1)

onQ, U=0o0n0Q,and 2*=2n/(n-2), n > 4.
It is clear that weak solutions of (4.1) are the critical points of the func-
tional

Ju) = %[VU,VU] - %[CU,U] - zlJ; [u®>. (4.2)

Our main tool is the following theorem.

THEOREM 4.1. For all @ € R? such that © <€ < (1/n)S"2, n > 4, the func-
tional J satisfies the Palais-Smale condition on ¢.

Proof. Let {U;} € Hy(Q) such that J(U;) — € and J'(U;) — ©, as i — co.
This is

1 1 1 L, =
E[vu,-,vu,»]—E[cu,-,ui]—E—[ |u|* -2=o0(1), (4.3)
Q
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[VU, VO] - %{ [, @] + [U;, €O } - [+ U, 0] = 0(1),  (4.4)
asi— oo, for all U,® € H{(Q). In (4.4), we put U = ® = U; and we get

[VU,, VU] - [CU,, U] - IQ U |* =0(1) (4.5)

as i — oo. Then, the left-hand side of (4.3) minus the left-hand side of
(4.5) produces

JQ |U|* =ne+o0(1) (4.6)

asi— oo.

From (4.6), we conclude that ||U;|| > ) is bounded. Now, since L* (Q)
— L?(Q) is continuous, then {U;} is bounded on L*(Q); by (4.5) we see
that {U;} is bounded on Hé(Q) as well. Therefore, let U, € Hé(Q) such
that

U;,—U, inH(Q), (4.7a)
U, —U, inL"(Q),1<r<2, (4.7b)

also, U; — U a.e. Now, for all ® € H}(Q),

(' (Uo) -7 (U:)) (@)
= [V(Uo-Uy), VD]

1
- S{[C(Uo-ty), @] + [Uo - U, Ca] } (4.8)
+’[ <|Ui |4/(n72) *U; — |u0|4/(n72) * Uo) * D,
Q
From (4.7a), we see that
1
[V(Uo-U;), VO] - 5{ [C(Uo-U;),®] + [Up-U;,CD]} — O (4.9)
as i — oo. Also, from (4.7b), we have

f <|Ui|4/(n_2) *U; - |u0|4/(n_2) *U0> *®—0 (4.10)
Q
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as i — oo. So, from (4.8), we conclude that
J'(Uo) -7 (U;)) (@) —© (4.11)
as i — oo. Then, by using the foregoing convergence and our hypothe-

sis J'(U;) — ©, we conclude that, for all ® € H)(Q), J'(U,)(®) = © and
therefore

J (Uo) (Up) = [VU,, VU,] - [CU,, Uy - J; || =0. (4.12)

Let V; =U; - Uy, then
o(1) =J (Uy) (Vi) = [VV, VVi] + [VUo, VV]]
1
-5 {[CU;, Vi + [U; CVil} (4.13)

_I |Lli|4/(n_2) *U;xV;
Q

asi— oo.
From (4.7a), (4.7b), (4.13), and identity (3.12), we see that, as i — oo,

[V V] = [ Ul et v o)
Q
=f |u0+Vi|4/<”*2>*(u0+vl-)*(u0+vi—u0)+(T1)
Q
=f |u0+Vi|F’“—f |LI0+VI~|4/(”_2)*(U0+V})*U0+(T1)>
Q Q

= [Uollyi + Vil

—f U + Vi " s (U + Vi) U + (1),
Q

(4.14)
Since V; = ©in L7 (Q), for 1 <r <2*, we get
[VV, VVi] = [|Vi||% + 0 (D). (4.15)
From (4.2) and (4.5), we deduce that
J(U;) = %{ [VU,, VU] - [CU;, U]} +o(1) (4.16)

asi— oo.
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Now, since V; = © in L*(Q) and V; — © in H! 0(Q), from (4.16), we
obtain

J(u;) = = {[VUo,VUo] [CUo,Uo]}+%[VW,VV,-]+ﬁ (4.17)

asi— oo.
Now, from (4.12), we see that [VU,, VU] — [CUy,Uy] > O, then, by
(4.17), we have

[VV;, VVi] <nJ(Us) +0(1) (4.18)

asi— oco.
The foregoing inequality, united with our hypothesis J(U;) — ¢ € (©,
(1/n)8"/2), produces

[VV;, VV;] < const < §/2 (4.19)

for all i large enough.
It is important to note that [V®, VO] = | ®||?

since Hj(Q) — L* (Q) and

1
H (@ and @ € H;(Q2). Now,

V310l @ < 1Dl (420)

we deduce from (4.15) that

—_—

Vil (32 Vil ) <o a2
as i— oo. Now, from (4.19) and since >4, we deduce that S*'/2—||V; ||Hl @
is greater than a positive constant for i large enough. Then from (4. 21),
we conclude that V; — O. O

Now, we are ready for the following theorem.

THEOREM 4.2. Suppose that
(e) L+06, y+0 <Ay,
() L+6,y+0>0.
Then problem (4.1) has at least a nonzero solution.

Proof. First, we conclude, from hypothesis (e), that Sc > ©, then for all

uO - (uOIUO) € H (Q) ”uoan Q) i>/ we have

M = [VU,, VU] - [CU,, U] >Sc > ©. (4.22)
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Now, we show that, for all Uy = (1, v0) € Hy(Q) and [|Uo|?. @ = 1,
1 qn/2 g 1 cl/n
—SH " <supJ(txUp) < =S'". (4.23)
n 0 n
In fact, let
: 1 1oy o,
‘P(t)zl(t*uo)=§M*t -5, TeR (4.24)

It is clear that ¢ (t) > ©, for t > © small enough and lim;_,, ¢s(t) — —co.
Now, by a direct calculation, we see that, for f=M"-2/4 q;(f) reaches its
maximum value. Then, from (4.22), we get

o1 1.
supg () = ;M"/Z > ;sg/z. (4.25)
>0

Finally, from our hypothesis (f), we deduce that Sc < S, then
supy(t) < %gn/z' (4.26)

0

Therefore, (4.25) and (4.26) produce (4.23). Now, by Theorem 4.1, J(©) =
O, ¢(t) — -, and (4.23), we apply the mountain pass lemma of Am-
brosetti and Rabinowitz [1], adapted in this case to our functional J, to
prove the existence of ¢ € R? such that

c=infsupJ(U) € (@, %§"/2), (4.27)

where inf and sup are taken on suitable sets and J7!(€) # ®. Therefore,
U €J71(¢) is a nonzero weak solution of (4.1). O

The biharmonic equation

The results of foregoing theorem can be applied to the following class of
nonlinear biharmonic equation under Navier-Dirichlet boundary condi-
tions:

A%u=0u+|ul* 2u (4.28)

onQ, u=Au=00n0Q, and 0 > 0. Indeed, U = (1,v) with v = —Au satis-
fies the problem

—-AU = AU +G(U) (4.29)
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on Q and U = © on 0Q, where

A=<8 é) GU) = (Juf? 2u,0). (4.30)

As a direct application of Theorem 4.2, we obtain the following theorem.

THEOREM 4.3. Suppose that
(g) 0,1<\y;
(h) 6 >0 (this is a cooperative case).
Then problem (4.28) has a weak solution ue H3(Q)NHy (Q)with Aue Hj (Q).
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