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A GLOBAL BIFURCATION RESULT FOR QUASILINEAR
ELLIPTIC EQUATIONS IN ORLICZ-SOBOLEV SPACES

Vy KHoO1 LE

ABSTRACT. The paper is concerned with a global bifurcation result for the
equation
—div(A(Vu)Vu) = glz,u, A)

in a general domain 2 with non necessarily radial solutions. Using a vari-
ational inequality formulation together with calculations of the Leray—
Schauder degrees for mappings in Orlicz—Sobolev spaces, we show a global
behavior (the Rabinowitz alternative) of the bifurcating branches.

1. Introduction

This paper is concerned with global bifurcation for boundary value problems

of the form:
) —div (A(|Vu|)Vu) = g(x,u,\) in Q,
u=0 on 0f).

Here, © is a bounded open set in RY(N > 1) with smooth boundary, g :  x
R xR — R is a Carathéodory function and

(2) ¢(s) = A(ls])s
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is an odd, continuous, increasing function from R to R. The operator
—div (A(|Vu|)Vu)

is a natural nonlinear extension of the Laplacian, called p-Laplacian like or ¢-
Laplacian operator. If 2 = B(0, R) is a ball and u is a radial solution (i.e., u de-
pends only on the radius), then (1) can be reduced to an ordinary diffential
equation. In this case, the problem was studied in [14], using methods of ODE’s
theory. The ordinary differential equation is converted to an integral equation.
Since the functions are with one variable, the class of continuous functions is
appropriate for the problem.

The goal of this paper is to study the bifurcation of (1) in a general do-
main 2 and the solutions are not assumed to be symmetric. In this general
setting, the usual appropriate function space is a Sobolev space, which is not
generally embedded into continuous fucntions. The case where ¢ has polynomial
growth has been studied in [12] and [24]. Local bifurcation of (1) was considered
in [12] and [24] was about global bifurcation of that equation. A main diffi-
culty in investigating the bifurcation of (1) is that in several interesting cases
the operator ¢ has different rates of growth at 0 and at infinity. As a result, the
“linearized” problem is formulated appropriately only in a function space differ-
ent from the original function space. In this paper, we concentrate our attention
on cases where the principal function ¢(s) is not equivalent to the powers s. Our
suitable function spaces here would therefore be Orlicz—Sobolev spaces. The pi-
oneering works of Donaldson and Gossez for equations in Orlicz—Sobolev spaces
[10], [15] (and the references therein, also the recent papers [16], [4], [5]) were
based mostly on pseudo-monotone operator methods. Some related issues have
been revisited recently by other approaches in [13] (an eigenvalue problem for
operators in Orlicz—Sobolev spaces), [7] (Mountain pass type theorem for equa-
tions in Orlicz—Sobolev spaces), and [23] (Existence results for equations with
fast growth rates), etc. We are interested here in bifurcation problems for quasi-
linear elliptic equations in Orlicz—Sobolev spaces.

As indicated previously, we need to change the working space to different
auxiliary spaces, where the Leray—Schauder degree are more conveniently com-
puted. Another feature worth to point out is that we convert equation (1) to
a variational inequality. This permits us to use convergence of I'-type to study
the stability of solutions. Another advantage of formulating the problem as an
inequality is the flexibilty in working with a proper subspace of the original func-
tion space by restricting to the effective domains of the convex functionals in the
inequality. Our discussion on bifurcation of variational inequalities is motivated
by general arguments and results in [22] and [24] (see also [21], [27], [8] and the
references therein for other approaches to bifurcation problems in inequalities).
The main bifurcation result here is based on a general, abstract theorem proved
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in [24]. However, the justification of that abstract result for equations in Orlicz—
Sobolev spaces requires nontrivial adaptation and new arguments as compared
to the case of equations with principal operators having polynomial growths.

The paper is organized as follows. In Section 2, we present the basic, general
bifurcation result that is needed for the discussion in Section 3, together with
related assumptions and notation. The main result is discussed in Section 3.
In 3.1, we formulate (the weak form of) equation (1) as a variational inequality.
The assumptions for the “homogenization” process are verified in 3.2, which
results in our main bifurcation result (Theorem 2). An example is presented
in 3.3 to illustrate the bifurcation theorem in 3.2. An appendix is included
for the somewhat technical proof of a stability property concerning quasilinear
equations in Orlicz—Sobolev spaces. This property is needed in the proof of our
main result in 3.2 and can also be used to prove the Palais—Smale property of
quasilinear operators in Orlicz—Sobolev spaces.

2. Preliminaries — abstract bifurcation result

In this section, we recall certain concepts and abstract results in [24] that
will be used to prove our main results in Section 3. The interested reader is
referred to that paper for more details and complete proofs.

In [24], we consider variational inequalities of the form:

3)

jw) = j(u) > (B(u,\),v —u) forallve X,
u € X.

Here, X is a (real) reflexive Banach space with norm |- || = || - || x, dual X*
and dual pairing (-, -) = (-, - ) x. We assume furthermore that X is compactly
embedded in another Banach space Z, i.e., X C Z and the mapping ¢ : X —
Z, i(x) = x, is compact. Let || - ||z, Z*, and (-, - )z denote the norm, dual, and
dual pairing of Z. Assume that j is a convex, lower semicontinuous functional
from X to [0, 00] such that j(0) =0 and j is coercive on X, i.e.,

(4) lim j(—v):
Rl

For simplicity, we assume here that j is strictly convex. This assumption allows
us to used the Leray—Schauder degree of single-valued instead of multi-valued
compact fields.

Suppose B is a continuous, bounded mapping from Z x R to Z* such that
B(0,X) =0, for all A € R. Since B(u,\) € Z* C X*, (3) is well defined. In case
there is no confusion, we still denote by B the restriction of B on X x R, i.e.,
B =B|xxg =Bo(ixI)and B(-,\) = B(-,\)|x = B(-,A) oi. Here, I is the
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identity mapping on R and i x I : X x R — Z x R is the embedding of X x R
into Z x R. The inequality (3) is, in fact,

Jj(w) —j(u) > (Blxxr(u,\),v —u) forallve X
uec X.

We now present a homogenization for the inequality (3) which is useful for
studying global behaviors of its bifurcation branches. Let p > 1 be a fixed
constant. Let A be a fixed positive number and oy : (0, 4) — (0,00) be a con-
tinuous function. Put a(s) = sag(s) for s € (0, A). Assume there exists a con-
tinuous mapping f from Z x R to Z* such that for all sequences {v,} C Z,
{on} CRT\ {0}, {\,} C R satisfying

(5) Uy —v inZ, A— A op,—0" inR,
we have

(6)

B(opvn, A\p) — f(v,A) in Z*.

ao(om)

Suppose furthermore that if {u,} is a bounded sequence in Z, A\, — X and
o, — 07, then the sequence

{B(CfnUm)\n)

ao(O'n)

(7) } is bounded in Z*.

For each o > 0, we define the functional j, : X — [0, 0] by

1
o (V) = ——j for all v € X.
Jo(v) a(U)J(O”U)’ or all v €

Assume that there exists a coercive, strictly convex, lower semicontinuous func-
tional jo : X — [0, 00] with jo(0) = 0 such that for any sequence {o,,} C RT\{0},
o, — 0, the sequence {j,, } converges to jo in the following sense.

(H1) If u, = uin X (“—” denotes the weak convergence), then
(8) J(u) <liminf j, (uy).
(H2) For each u € X, there exists a sequence {u,} in X such that
(9) Up, = inX
and

(10) Jo, (un) — j(u) in [0, 00].
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The (H1)—-(H2) condition is usually used in the literature in the name of
variational or Mosco convergence (cf. [2]).

(H3) (Equi-coercivity) jo, (u)/|lu]| — oo as ||u|| — oo, n — oo in the following
sense: for each M > 0, there exist np € N and R > 0 such that

(11) Jo (w)/|Jull = M,

whenever n > ng and ||u|| > R.
(H4) (Nondegeneracy condition) If u, — 0 in X and j,,(u,) — 0, then
U, — 0in X.

Note that (H4) is equivalent to the following condition: If w, — u in X,
inf{||u,| : » € N} > 0, and jo(u) = lim j,, (un), then u # 0. Also, (H4) is
a form of the Palais-Smale condition for a family of variational inequalities at
the level ¢ = 0. We also assume that j and jj satisfy the following compactness

condition:
(H5) Assume {u,} C X and {f,} C X* satisfy:
(i) up—wu inX,
(12) (ii)) fo—f inX* and
(iii)  fn € 9j(un)(or fr, € 0jo(un)), for all n,
then

(13) U, — u in X.

It is easy to prove that jo and f that satisfy the above assumptions are
uniquely determined. Moreover, if a(o) = oP then jo is homogeneous of degree
pin X and f(-,\) is homogeneous of degree (p — 1) in Z, i.e.,

(14) Jo(ov) = aPjp(v) forallve X, o0 >0,
flov,\) =oP 1 f(v,\) forallve Z, o> 0.

We consider the following homogenized variational inequality associated with (3):

{ Jo() = jo(u) > (f(u,A),v —u) forallve X,

(15) u € X.

Using classical arguments in the theory of variational inequalities (cf. [25]
or [18]), one can prove that for each f € X*, the inequality

{ Jo(v) = jo(u) = (f,v —w) forallve X,

16
(16) u€ X,

has a unique solution © = uy. We denote by Py the solution (resolvent) operator
associated with (16):
Py: X" —= X, frouy,
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where uy is the unique solution of (16). Py is the inverse of the subgradient
operator 0jg. Using Py, we can write (15) equivalently as the fixed point equation

u=Py[f(u,N)], ueX.

We use usual definitions of bifurcation points of (3) and eigenvalues of (15)
(cf. e.g. [24], [22]). Tt is proved in [24] the following result relating global bifur-
cation of (3) with eigenvalues and topological degrees of operators in (15). The
presentation in [24] is for the particular case «(0) = oP. However, the proofs
and arguments there are still applied for general functions « as defined above.

THEOREM 1. (I) If (0, \) is a bifurcation point of (3), then X is an eigenvalue
of (15).
(II) If @ and b (a < b) are not eigenvalues of (15) and if

dX(I_PO[f("a) oiLBr(O)’O) 7é dX(I_ PO[f("b) Oi]vBr(0)70)v

for some r >0 (B,(0) is the open ball in X with center at 0 and radius r). Let

S = {(u, A) : (u, A) is a solution of (17) with u # 0} U ({0} x [a,b])X,

and C be the connected component of S that contains {0} x [a,b]. Then , either

(i) C is unbounded in X x R, or
(i) (0,A1) €C for some eigenvalue A1 & [a,b] of (15).

3. Global bifurcation of equations in Orlicz—Sobolev spaces

3.1. Variational inequality formulation. We note that (1) is written in

weak form as the variational equation:
(17) / A(|Vul])Vu - Vo dz = / g(x,u, \)vdx for allv € X,
Q Q

where X is an appropriate set of admissible functions. We assume that ¢ is
strictly increasing, ¢(s) — oo as s — 00, and that & defined by

D(t) :/0 ¢(s)ds, seR,

is a Young function (cf. [19], [1]). We will choose X = W4 Lg, where W!Lg is
the Orlicz-Sobolev space associated with ® and W Lg is the set of functions in
W1Lg with zero boundary condition (cf. [19], [1], [15]). We denote by || - ||¢ the
Luxemburg norm of Le and by || - [|x the norm || - [y L,:

lull = flullx = llellwyLe = IVullle,



A GLOBAL BIFURCATION RESULT 307

which, by Poincaré’s inequality, is equivalent to the usual norm of Wi Lg, defined
as the restriction of the norm
N

wes ulwiz, = lulls + " lsule
i=1

of W'Lg to W¢Lg. We denote by @ the conjugate function of ®:
d(t) = sup{ts — ®(s) : s € R}

and by ®* the Sobolev conjugate of ®. ®* is defined by
t
(®*)7(t) = / & (s)s™VHI/N g,
0

We assume that [~ ®~1(s)s~(VH+D/N ds = oo, so that ®* is also a Young func-
tion. However, if [ ®~1(s)s™(N+1/N ds < oo, then WiLe — C(Q) and all
arguments used in the sequel hold for this case without any significant modifi-
cations. For simplicity of calculations, we assume that:

(18) both @ and ® satisfy the Ay condition

(cf. [19], [1], [20]). This assumption implies the following properties:

(a) Lp = Fp = Z,I,, where Zq, is the Orlicz class and Eg is the closure of
L>(Q) in Lg. In particular, Ls and Lg are both separable and reflexive
and Ly = (La)*,

(b) WlLg and Wi Lg are reflexive (and separable),

(c¢) the norm convergence in Lg is equivalent to the mean (modular) con-
vergence, i.e.,

|lun — ulle — 0 if and only if / D (uy —u) — 0,
Q

(d) the functional u — [, ®(u) is coercive in the sense that

1

(19) T
Julle

/ ®(u) — oo when ||ul|le — oo.

Q

For more detailed discussion on these properties, together with other properties
of Orlicz—Sobolev spaces with the Ay condition, we refer to [19], [10], [15], [1],
[20]. (17) is now formulated as:

/ A(|Vu|)Vu - Vo = / g(x,u, \)v  for all v € W Lg,
Q

(20) Q

u e WOIL@

We assume that ¢g has the growth condition

(21) 9z, u, N < C(N)[A(x) + [P (u)]],
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for a.e. x € Q, all \,u € R. Here, ¥ is a Young function of class C* such that

(22) U< D%,
(23) Ae L§7

and C' € L2 (R). Using arguments in [13], we can prove from (22) and (23)
that the integral in the right hand side of (20) is well defined for all u,v € Ly.
Moreover, the mapping (u, A) — B(u, A), with

(24) (B(u, A),v) = / g(xz,u,\)v for all v € Ly,
Q

is continuous and bounded from Ly to (Ly)*(= Lyg).
On the other hand, for u € Wi Lg, |Vu| € Le and thus

o(IVul) = A(Vu])|Vu| € Ly.

This shows that for all v € W} Lg, the integral in the left hand side of (20) is
well defined. Hence, under the above conditions, (20) is defined. Now, let us
convert (20) into a variational inequality. For u € X (= W{ Lg), put

j(u) = / B(|Vul) dr.

Then, j is a strictly convex, j > 0 on X, and j(0) = 0. Moreover, j is differen-
tiable on X and

(25) ('), v) = /QA(|Vu|)Vu Vv d.

In fact, that j is Gateaux differentiable follows from the arguments in [13]. Since
the mapping u — A(|Vu|)Vu is continuous from W Le to (Lz)" (as a conse-
quence of the Lebesgue dominated convergence theorem), j is Fréchet differen-
tiable on X and we have (25). Now, (20) is equivalent to the following variational
inequality

(26) {j(”)—j(u)>/Qg(~,u,)\)(v—u), for all v € X,
u € X.

In the next section, we shall study the global bifurcation of this inequality. Let us
conclude this section with the verification of some properties of the functional j.
It is clear that j is convex, continuous, and thus weakly lower semicontinuous
in X. Moreover, (19) implies that j is coercive in the sense of (4). Now, we check
that j satisfies (H5). Let u,, = w in X, f,, — f in X*, and f, € 9j(u,), i.e.,

§() = j(un) > (fn,v —u,) forallve X.
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This inequality is equivalent to the equation
/QA(|Vun|)Vun Vv = (fp,v) forallveX.
Hence, [, A(|Vun|) V- (Vt,—Vv) = (fn, un—v) — 0. Since A(|Vu|)Vu € Ly,
/QA(|Vu|)Vu- (Vay — V) — 0.
Thus,

/Q[Aqvun\)vun — AV V] - (Vaup — Vo) — 0.

It follows from this convergence and Theorem 4 in the appendix about the sta-
bility of solutions of quasilinear elliptic equations in Orlicz—Sobolev spaces that
up — u in W} Le. We have checked (H5) for j.

3.2. Homogenization — main bifurcation result. Now, we consider the
homogenization of (26), as featured in Section 2. First, let us consider certain
assumptions on the behaviors of ® near 0. Assume that for any s > 0, any
sequences {o,} C (0,1], {sp} C [0, 00) such that

(27) on — 0", s, — s,
we have
@ nen
(28) ®(onsn) P
a(on)

Here, p > 1 is a fixed constant. Some remarks are in order. If (28) is satisfied
then
D(os)

2 li =sP for all .
(29) [im (@) sP forall s >0

Hence, we can replace o by &, i.e.,

D(os)

(30) S

=sP for all s > 0.

Also, the function s? in (30) is a natural choice since if @ satisfies

. D(os)
Jm Sy Q)
then, for s1,s5 > 0,
. ®(osisa) . DP(osisy) .. P(osy)
Qsrsz) = lim —5rs= = . o) s ) — Q2@

Hence, Q(s) is a multiplicative function; we have (under an assumption on the
continuity of Q) that Q(s) = sP for some p € R. We also need some conditions
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on the growth of ®(os)/®(0) for small values of o. Assume that there exist

constants A; € (0, A), By, Ba, B3 > 0, and s1 > 0 such that
P
(31) (05) > B1®(s) forall o € (0,A;) and s > s1,
a(o)
P
(32) (05) > Bss? for all o € (0, A1) and s € (0, s1),
a(o)
and
d(os)
(33) < By(|s]P +1) for all o € (0,A;) and s € R.

a(o)

It follows from (29) that s? > B;®(s) for all s > s;. In particular,
(34) D < ¢p,

where ¢,(s) = sP (again, we refer to [1] or [19] for a definition of the ordering
“<” in the class of Young functions). We define jo : Wi Lo — [0, 0] by

(35) jo(u) = [ |VulPdx, u€WjLs,
Q
and for o > 0,
, jlow) ®(o]Vul) 1
= = Lg.
(36) JU(U) Oz((f) /Q a(o) der, ue€ WO o

By (34) and (35), the effective domain D(jo) of jo is Wy (Q). Tt is easy to check
that jg is convex and lower semicontinuous, and thus weakly lower semicontin-
uous in W¢Lg. Now, let us prove that jo is coercive in WiLg (in the sense
of (4)). From (34), there are positive constants 1, ¢ such that

|s|P > c1®(s) —co forall s € R.

o [ e ds = £ [ a(val) - e,
Tl Jo Tl Jo

for |lu| > 1. The coercivity of jo now follows from that of j. To prove that 7o

Thus,

satisfies (H5), we assume that u,, — u in W Le, f, — f in (W¢Le)*, and
/ |Vo|P — / |Vtn|P > (fn,v —uy,) forall v € W} Lg.

It follows that u,, € Wy () and that

(37) /Q|W|p - /Q (Vunl? > (fu0— ) for all v € WEP(Q).

Since the embedding
(38) (Wo La)" — Wy P ()"
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is continuous, f, — f in [WyP(Q)]*. Moreover, (37) is equivalent to the p-
Laplacian equation

(39) p/ IVt |P~2Vu, - Vo = (fn,v)  for all v € WP (Q).
Q

From classical results concerning the continuity of the inverse operator of the
p-Laplacian (i.e., the stability of (39) (cf. e.g. [11] or [9]), we have from (38)
and (39) that u,, — u in W, ?(Q). In particular, u,, — u in W{ Lg, because the
embedding

(40) WyP(Q) — WiLe

is continuous, as a consequence of (34). We have shown that jo satisfies (H5).
Now, let {¢,,} be a sequence in [0, c0) such that o,, — 0. We show that

(41) Jo, converges to jg is the sense of (H1)-(H4).

Let u, — u in W} Lg. We prove that
(42) / |[VulP < hmmf/ anl;nD.

First, let us extend « to a function on R such that «(0) = 0, a(s) > 0 for s # 0,
and « is continuous on R. Define the function 7': R x RY — R as follows:

{ O(of¢])/alo) if o # 0,

T(0,§) = :
€17 ifo=0.

(28) and the continuity of ® and « show that T is continuous in both ¢ and &.
Moreover, T(c,£) > 0. On the other hand, since u, — u in Wi Lg, Vu,, — Vu
in (Lg)N. It follows from the continuous embedding Lg — L'(Q) that Vu, —
Vu in [LY(Q)]Y. Now, since o, — 0 in R (and thus pointwise in € if o, is seen
as a constant function), one can apply Theorem 5.4 of [3] to get

/QT((),VU)—/Q|Vu|pSliminf/QT(an,Vun)_/QW.

(42) and then (H1) are verified. Now, let us check (H2). Let u € Wi L. We
choose u,, = u for which (9) is clearly satisfied. If [, |Vu[? = oo, then

. D(0,|Vug|) e
hm/Qia(an) =

by (H1) and we have (10). Assume now that [, [Vul[Pdz < co. We show that

(13) | Fo ""'V“' = [ wup.
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From (28), we have
@ (0, |Vul)

a(on)
On the other hand, it follows from (33) that
& (0, |Vul)

a(on)

for all n. Since the function Ba(|Vu[P + 1) is in L1(£2), we can apply the domi-

— |[VulP  a.e. on Q.

< By(|VulP +1) a.e. on €,

nated convergence theorem to obtain (43).
To check (H3), assume {o,} C R, {u,} C W, P(Q) are sequences such that
on — 0% and |lup|lwa, — co. We show that

Jn|Vu|
4 Tl ol

For n € N, put

(45) Qi ={2€Q:|Vuy| >s1}, Qop={x€Q:|Vu,| <s1}.
It follows from (31) and (32) that

(ol Vul) _ [ Bid(Tunl) fora € D,
afon) Bs|Vuy,|P for z € Qq,.

Hence,

®(0,|V
(46) [ b [ eV v [ VP
Q a(an) Qin Qan
On the other hand, since s > B ®(s), for all s > s;, we have
s? > B1(®(s) — By) forall s € R,

where By = max{®(s) : s € [0, s;]}. Therefore,

Q Qin 2

a(oy)

n

Zmln{Bl,BgBl}/ CID(\VunD 7B3.BlB71|Q|
Q

Consequently,

/ on|Vu| min{Bl,BgBl} / |V | B3B1B1‘Q|
[[n| [[un]| o

1
lim —/¢(|Vu|):oo
lull—oo [[ull Jo

(cf. [15]), (44) follows directly from the above estimate. We have proved (H3).

Cuall

Since
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Now, let us prove (H4). Assume o, — 0 and u,, — 0 in W} Lg such that

JRAin

afon)
We show that u,, — 0 in W} Le. Letting Q1,,, Q2, be as in (45) and using (46),
we get

Jo, (uy) — 0, ie.,

(47) / B(|Vun]) — 0, / VP =0 as n — oo,
Qin 2

n

Put

[Vu,| in Q4,, [Vu,| in Qqp,
Wip = and Wan =
0 in an, 0 in an.

Hence wy,, ws, are in Lg and

/ O (wy,) — 0, / |wan|P — 0 asn — oc.
Q Q

Since ® and ¢, satisfy A, condition, we have ||wi,||z, — 0 and ||way|/zr — 0.
Because ® < ¢y, ||wanllL, — 0. This implies that |Vu,| = w1, + w2, — 0 in
Lg, i.e., u, — 0 in W} Lg. We have checked (H4).

Now, let us consider the homogenization for the lower order term in (26).
First, we assume some conditions on g(x,u,\) when u is close to 0. Suppose
that for any sequences {0, }, {un}, {\n} such that o, — 07, u, — u, Ay — A
in R, we have

9(1‘7 U’I’Lun7 )\n)

(48) PES)

— AulP~2u,

for a.e. z € Q. Moreover, as in (31),

'g(x, ou, A)

(49) 20 (0)

’ < CWA®@) + |V (u)]]

for a.e. z € Q, all ¢ € (0,A41), u,A € R, where ¥, A, and C are as in (22)
and (23). For o € (0, 4;), we define B, (u, A) and f(u,A) by

(50) (Bo(u, ), 0) = /

g(x,ou,\)
)
o ao(o)

and
(51) UWAMO=LMM“%M

for u,v € Ly. It follows from (48) and (49) that Aul[P~! < C(A)[A(z) + ¥’ (u)]

ie.,

(52) [P~ < O (u) + 1.
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Using the arguments in [13], we have from (48) and (49) that the mappings B,
(for ¢ > 0, small) and f are continuous and bounded from Lg X R to L.
Now, we put Z = Ly with the usual Luxemburg norm | - |z = || - ||le-
The dual Z* of Z is just Lg. Since ¥ and U satisfy the A, condition, Z
and Z* are reflexive. Thus, B, and f are continuous and bounded from Z x R
to Z*. We check that B, and f satisfy conditions (7) and (6). Assume {v,} is

a bounded sequence in Ly, 0, — 0, and A, — A. We show that || B,, (Un, An)| 2

is bounded. Since

g( © 5y OnUn, /\n)

BU UTH)\TL
1Bo, (v M) s

)

Ly
we show that g( -, 0,vn, An)/a0(0y) is bounded in Lg. From (49),
nYn, )\
(67} (O'n)
Since the mapping v — ¥'(u) is bounded from Ly to Ly, A € Ly and {C(\,)}
is bounded, it is clear from from (53) that the sequence {g( -, 0,vn, A)/ao(0)}

‘ < COWA) + ¥ (00)]].

is bounded in Lg. Now, assume {o,} and {\,} are as above and that v, — v

in Ly. We show that

(54) g('vgn’una)\n)
ap(om)

Passing to a subsequence, we can assume that

— Av|P~?v in Lg.

(55) v, — v a.e. in Q.

Since [, ¥(v, —v) — 0, ¥(v, —v) in L' (Q). Thus, there exists h € L'(Q) such
that

(56) U(v,) <h ae. inQ, for all n.
From (48) and (55),

g( *y OnUn, )\n)
ag(on)

On the other hand, for x € €,

(57)

— AMo[P7%0  ae. in Q.

Il
|
=
e
~
S
3
8
~
=
I
B
=
=
ISH
~

(58) V(¥ (va(x))])
¥ (jon (@)

-/ ()71 (t) dt < V' (Jop(2)])]on(2)]

2|vn(w)\
< / U/ (t) dt = V(2|v,(7)]).
0
Now, since ® satisfies the A, condition, so is ®*. Hence, ¥ also satisfies Ao, i.e.,

U(2s) < Co[T(s) +1] forall s € R,
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for some Cj > 0, fixed. Using this estimate in (58) and taking into account (56),
we get

(59) V(¥ (va(@))]) < C(2Jvn(2)]) < Col¥(|va(2)]) + 1] < Colh(x) +1],

for a.e. z € Q. Now, from (49),

(60)

‘M%An) < COWA + [T (0)]] < C1IA + | (v,)]]

ao(on)

(C1 = const). Since ® < ¥, we have ¥ < ® and thus VU satisfies the A, condition.
In the calculations hereafter, C' denotes a generic constant which is independent
of z € Q and n € N. From (52), (59) and (60),

o R
< | 2t )| o op )
o v
< O(BA+ W (un])) + W(ol? ) + 1)
< O(T(A) + T(W () + TV (o)) + 1)
<C{U(A) +h+1}.

Since A € Ly, ¥(A) € L'(Q). Hence, U(A) + h+ 1 is in L'(2). From (57)
and (61) and the dominated convergence theorem,

o : n n;An _
/\I’{g( Tntndn) _ yjupp2o] o,
Q

ie.,
g(~,anvn,An)
ap(om)
We have (54) and thus (6). Note that in applications, g is usually of the form

— Av|P~?v in Lg.

gz, u, A) = Mp(u) + h(z,u, N),

where
lim Y(ow)

= |u[P~?u for all u € R,
oc—0t QQ(U)

and
lim h(z,ou, \)

o—0t  ap(o)

a.e. uniformly for x € Q, uniformly for A in bounded intervals.
Finally, we note that the embedding X (= W{Lg) — Z(= Ly) is compact.
We are in the situation to apply the general results in [24]. Using Theorem 1,

:O’

we obtain the following result about global bifurcation of (1) (or (17)).
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THEOREM 2. Consider the p-Laplacian eigenvalue problem (with homoge-
neous Dirichlet boundary condition):

p/ |Vu|P~2Vu - Vo = /\/ [ulP~2uv  for all v € Wy P(Q),
Q Q

(62)
u e WyP(Q).

(a) If (X, 0) is a bifurcation point of (1) then X is an eigenvalue of (62).

(b) Let

fQ |Vul|P
fQ |u|P

be the principal eigenvalue of (62). Then (0, o) is a bifurcation point

of (1) and the bifurcation branch C emanating from (0, o) satisfies the
Rabinowitz global alternative (1)—(ii) in Theorem 1.

(63) Ao = inf {p fu € Wy P(Q) )\ {0}}

PRrROOF. From the above discussion, we see that the homogenized func-

jota) = [ (vup

and the homogenized mapping of the lower order mapping B is defined by

tional jy of j is given by

(f(u, N),v) = /Q |ulP~%uv.

Thus, the homogenized variational inequality is
(64) / Vol —/ VP > / P ~2u(v —u) for all v € WH(Q).
Q Q Q

This variational inequality is equivalent to one with v € D(jo) = W, *(Q). In

WP (), the mapping v — / |Voul? is of class C'! with derivative at u given by
Q

vn—>p/ |VulP~2Vu - Vo.
Q

Hence, (64) is equivalent to the p-Laplacian eigenvalue problem (62). The solu-
tion operator Py associated with (64) is that corresponding to the p-Laplacian
operator, i.e.,

Py : WP (Q)(= Wy P(Q)]") — Wy P (Q),

u=Py(f) ep [ |VulP2Vu Vo= (f,v) forallve WP Q).
Q

(a) is a direct consequence of Theorem 1(a). To prove (b), we just observe
that Ao defined by (63) is a simple, isolated eigenvalue of (62) and the Leray—
Schauder degree associated with (62) changes the sign when A passes through A,
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ie.,
d(I_PO[f(7)‘)]737‘(0)?0):{1 ifA:AO_s?
-1 if A= )\() + ¢,
for all € > 0, sufficiently small (cf. [9]). (b) follows from Theorem 1(b). O

3.3. An example. In this section, we present an example of the above
analysis. Let ®(s) = |s|"In(]s| + 1), s € R (y > 1) and

_Ltd
sl ds

(65) Als) B(s) = |52 [ylnw L ]

|s] +1

Consider the equation (17) (or (20)), which has the equivalent variational
inequality formulation (26), with A and ® given as above. Theorem 2, applied
to this particular case, yields a global bifurcation result for the boundary value
problem:

—diV<|Vu|"*_2 {’yln(|Vu| +1)+ |V|Z|If|—|1] Vu) =g(z,u,\) in £,

u=0 on 0f),

(66)

which has the following variational form

|V’LL| y—2
/Q [vln(Vu +1)+ Va1 [Vu|"™*Vu - Vv

(67) = / g(x,u,\)v  for all v € Wy Lg,
Q
u e WOIL@.

In the sequel, we verify the conditions in Sections 3.1 and 3.2 such that
Theorem 2 holds. It is clear that the function ¢(s) = |s|A(]s|) is continuous and
strictly increasing on R and ® is a Young function of class C'*. Moreover, since

|s]” < ®(s) < |s|7 T

(in fact, ®(s) < |s[7*, for all € > 0), both ® and ® satisfy the Ay condition.
As a consequence, we have

(68) 5|77 < @"(s) < ||V,

where (* is the Sobolev conjugate of 3. We consider equation (20) (or (1))
with A given by (65) and g satisfying (21)—(23). Note that (20) is equivalent
0 (26). Let us put ap(s) = s7 and a(s) = sap(s) = s7T1, s > 0. It is clear that
if o, — 07 and s, — s, then

D(onsn) B (0nsn)Y In(jons,| +1) Is "‘H’l In(o,|sn| +1) - |S|v+1.

afon) O’%—H Tn|Snl
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Hence, (28) holds with p = v+ 1. Now, let us check (31), (32) and (33). We
show (31) with By =1/2 and A; = s1 =1, i.e,

(0s)YIn(os + 1)

1
el
(69) g > 55 In(s + 1).
This is equivalent to
1
(70) In(cs+1) > ialn(s +1) forall o€ (0,1] and all s > 1.

Since 1/(os+1) > 1/2(s+ 1) for all o € (0,1], s > 1, one has

S0 1 [° o
/1 o§+1d525/1 §+71d£’

for all s > 1, i.e.,

In(c€ +1) —In(c +1) > %[ln(s +1)— 2.
Hence,
1 cln2
(71) In(c€+1) > §aln(s +1)+ [ln(a +1)— 5 |
Since
(72) In(oc +1) >0/2 forall o € (0,1],

it follows that
In(o+1) — %1112 >0 foralloe(0,1].

This and (71) show (70). Hence, one has (69). Now, let us show that (32) is
satisfied with B3 = 1/2, i.e.,

(0s)In(os + 1)

>
0"Y+1 -

st for all o, s € (0,1).

N =

This is equivalent to
1
In(cs+1) > 508 for all 0,s € (0,1),

which is a direct consequence of (72). Now, we check (33) with By =1, i.e.,

(08)"In(os+ 1)

11 < s forall ¢ € (0,1) and all s > 0.
o

This is the same as In D )
n(os+
o S e
which follows directly from the inequality In(¢ + 1) < ¢ for all ¢ > 0.
Now, we assume that g satisfies (48) and (49) (in addition to (22) and (23)).

A particular case is

(73) Fla,u, X) = Nul "™ u+ h(w, u, ),
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where

h(z,u, \)

|ul?

(74) —0 asu—0,

a.e. uniformly for x € ; uniformly for A\ in bounded intervals. We can choose,
in this case, as an example W(t) = 7+ provided t7*! < ®* which is satisfied,
for example, if N <~(y+ 1). Hence, we have (48) (with p =~ + 1). (49) holds
if g has the growth condition

l9(z,u, \)| < CN)[A() + [u]”]

for C(\) € L2 (R), A € LO+D' (@) ((y + 1) is the Holder conjugate of y + 1),
which, in view of (73) and (74), is equivalent to requiring that h satisfies the
same growth condition (|h(z,u,A)| < C(N)[A(z) + |u|?]). This implies (49) for
o > op (0¢ is fixed). For o < og (small), (49) is a direct consequence of (74).
f is in this case given by

<f(u7 >‘)7'U> = >\/ |u|7_1uv.

Q

The above arguments, together with Theorem 2, yield the following global
bifurcation result for (67).

THEOREM 3. Assume g satisfies (73) and (74).
(I) If (0, \) is a bifurcation point of (67) then X is an eigenvalue of the p-
Laplacian equation

(v+ 1)/ |Vu|" " 'Vu - Vo = )\/ lu|""tuv  for all v € Wy T (Q),
(75) Q Q

we Wy Q).
(I1) Let

1
Mo :inf{(v—i—l)/ |Vu|7+1</ |u|7+1) ‘ue W(}”*l(Q)}
Q Q

be the principal eigenvalue of (75). Then (0,X) is a bifurcation point of (67)
and the bifurcation branch emanating from (0, o) satisfies the global alternative
in Theorem 1.

Appendix

In this appendix we state and prove a convergence result which is needed
to prove condition (H5) of the functional j in section Section 3.1. It is about
a compactness property of quasilinear elliptic operators in Orlicz-Sobolev spaces
and extends certain corresponding property (usually referred as property (S) or
() in the literature, cf. [6], [28]) for operators in Sobolev spaces. The result is
presented here because of the somewhat technical nature of its proof.
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THEOREM 4. Assume both ® and ® satisfy the Ao condition on Q. If {u,}
is a bounded sequence in Wg Lo and uw € W¢ Lg is such that

(76) /Q[A(|Vun\)Vun — A(|Vu|)Vu] - (Vu, — Vu) — 0,

then u, — u in W¢Le.

Proor. From our assumption on ®, there exist kg, by > 0 such that

(77) D(2u) < ko®(u) + by for all u € R.

Since the strong convergence in Lg is equivalent ot the mean convergence, we
have

(78) Up — uin WyLe & | ®(|V(uy, —u)|)dz — 0.

Q

Note that since {u,} is bounded in WL, { [, ®(|Vun|) dz} is a bounded
sequence. On the other hand, because @ is strictly convex, the function

F:eeRY — (¢

is also strictly convex on RY. Since the mapping & — A(|£])¢ is continuous in
RY, it is easy to check that F is of class C' in RY and

(F'(&),m) = A(IE)E - n for all &, € RY.

Since F is strictly convex, F’ is strictly monotone on RY. We have

(79) [AENE — AllnDn] - (€ —n) >0 for all &, € RY, € # .

In particular, the integrand in (76) is nonnegative, i.e.,
(80) [A(|Vup|)Vu, — A(|Vu|)Vu] - (Vu, — Vu) >0 a.e. on Q.

We show that for each e > 0 small, there exists § € (0, ¢) such that for all H C
measurable with |H| < § (|H| denotes the Lebesgue measure of H), we have

(81) /H O(|Vuy|) < 6e  for all n.

In fact, from (22), there exists n; € N such that

(82) /Q[A(|Vun|)Vun — A(|Vu|)Vu] - (Vu, — Vu) <e, forall n > ny.
From (80), we have

(83) / [A(|Vun|)Vu, — A(|Vu|)Vu] - (Vu, — Vu) <e, forall n > ny,
H
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and all H C € measurable, and thus
O T T
H H

< / AV )V | |Vr] + / AV V| (Vaun| + [Val) + ¢
H H

= / o(|Vun )|Vl +/ O(IVul)[Vun| +/ o(IVul)|Vul + ¢,

H H H

for all n > nq, all H C 2 measurable. We have
o(|Vu])|[Vu| < ®(2|Vu|) < kog®(|Vul) + bo.
Hence, ¢(|Vu|)|Vu| € L*(Q) and there exists §; > 0 such that
(85) / o(|Vul)|Vu| < e, if [H| < 6.
H

Using Young’s inequality, we have for all p € (0, 1),

(86) S| Vua])|Vul < @(pd(|Vunl)) + @(p~|Vul)

<
< p®(¢(|Vun))) + @(p~"[Vul).

On the other hand, we have

(s7) o) = [ " 51 < spls) < D(2) < ko (s) + b
From the assumption on {u,}, we have M > 0 such that

(88) /Q<1>(|Vun|) <M, for all n.

Hence,

89 [ BT < ko [ BTul)+ bolH] < hobl + ol

Since ®(p~1|Vul|) € L1(Q) (P satisfies a Ay condition!), there exists d; > 0 such
that

(90) / B(p\|Vu|) <= if HCQ, |H| < b
H
From (86), (89), and (90) with p = e(koM + b|Q|) ™!, we obtain
= -1
o) [ o(Tuivul <o [ B(Tul)+ [ 07 (Vul) < 22

if |H| < d2. Using again Young’s inequality, we have, for p € (0, 1),

(92) O(|Vu))|Vun| < p@(p~ ' ¢(|Vul) + p@(|Vun)).
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We now choose p = /M. Since ® satisfies a Ay condition, there exist k3, b3 > 0
(depending on ¢) such that

D(p~ts) < ks®(s) + b3 forall s € R.
Hence, by (87),
(p~ o(|Vul)) < ksP(S(|Vul) + by < ksko®(|Vul) + by

(by = b3 + ksko). It follows that
[ B0Vl < b [ @Vl -+ bl
H H
Since ®(|Vu|) € LY(Q), there exists d3 > 0 such that
[ 36teqva) < o, | <s
H
For such set H, we have from (92) that

(93) /H (V)| V| < /H B(pLo(|Vul)) + p /H B(| V)
< et M(e/M) = 2,

it HC Q, |H| < 63. Let 6 = min{e, d1, 2,03} (> 0). It follows from (84), (85),
(91), and (93) that

/ H( Vit )| V| < 62,
H

for all n > ny, all measurable subset H of  with [H| < 4. Since ®(s) = [; ¢ <
sé(s), we have

(94) /H (| Vun|) < /H &IVt )| V| < G,

if |H| < § and n > ny. Now, since ®(|Vu,|) € L*(Q) for all n, we have 6, > 0
such that

/<I>(|Vun|)<65 itn < n, |H| < 6s.
H

Replacing 6 by min{d, 64} in (94), we have (81).
Now, we prove that

(95) Vg () — Vu(xz) a.e. on .
From (76) and (79), we have that
[A(|Vu,|) Vu, — A(|Vu|)Va] - (Vu, — Vu) — 0 in L'(Q).

Hence, there exist a subset U of  and a subsequence {u,, } of {u,} such that
|U| =0 and

(96)  [A(IVun, (2)[Vun, (2) — A([Vu(@) )Vu(@)] - [Vun, () = Vu(z)] — 0,
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for all z € Q\U. Fix z € Q\ U. The sequence in (96) is bounded and there
exists @ = @(z) > 0 such that

A(|Vtn, (2)))[Vun, (@) < @+ AV, (2)])| Vg, (2)]| Vu(z)]
+ A V(@) ) Vu(@)|[ Vi, (2)] + A(Vu(@)]) | V().
For oy = @ + A(|Vu(z)])|Vu(z)|? € R, one has
7)) o(|Vun, (2)])[Vun, (2)] < @1+6(|Vun, (2)])[Vu(z)[+6(|Vu(@) ) [V, (2)]-

Assume |Vuy,, ()] — oco. From the assumption that ¢(s) — oo as s — oo, we
have

o(8)s > ay + 1+ 2¢(s)|Vu(x)|, o(8)s > ay + 1+ 2¢(|Vu(x)])s,

and thus

¢(s)s > + 1+ ¢(s)[Vu(z)| + ¢(|Vu(z)])s,
for all s > 0 sufficiently large. This estimate and (97) show that the sequence
{|Vun, (x)|} is bounded. By passing once more to a subsequence, if necessary,
we can assume that Vu,, (r) — & in RY. Letting k — oo in (96), one gets

[A(IE)E = A(IVu(@)) Vu(z)] - [§ = Vu(z)] = 0.

From the strict monotonicity property (79), we must have £ = Vu(z). Since
this holds for all subsequences of {Vuy,, (z)}, we have (95) for all z € Q\ U.
From (95), we have

(98) O(|Vuy(z) — Vu(z)]) = 0 a.e. on Q.

Now, we prove that the sequence {®(|Vu, — Vu|)} is uniformly integrable on €.
It follows from (77) that

1
©(2Vun|) + 52(2[Vul)

O(|Vup — Vul) < &(|Vun| + |[Vul) <

N =

< Zko[®(|Vun|) + ®(|Vul)] + bo.

o=

Then,

©) [ 20Tu - vul) < 3o | [ 207wl + [ 05u)] + ol

for all n. Now, for H C 2 measurable, |H| < d, it follows from (81) that

1 1
(100) / (|, — Vu|) < fk:o/ <I>(|Vun|)+fko/ B(|Vul) + bo|H]|
1 1

H
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Since ®(|Vu|) € L'(Q), the right hand side of (100) can be made less than
(4ko + bo)e, say, if |[H| < d5 < §. Replacing € by &’ = e(4ko + by) ! and § by Js,

we have
/ O(|Vu, — Vu|) <e,
H

for all n, all H C €2 measurable such that |H| < J. This shows that the sequence
{®(|Vun — Vu|)} is uniformly integrable on €. Together with (98) and Vitali’s
theorem (cf. e.g. [17]), we have

/ &(|Vu, — Vu|) — 0.

Q

This means that Vu,, — Vu in (Lg)" and therefore u,, — u in WiLg. The
proof of Theorem 4 is completed. O

The following result is a direct corollary of Theorem 4 about the stability of
solutions of the following quasilinear elliptic boundary value problem:

/ A(Vu))Vu - Vv = (f,v) for all v € W Lg,

(101) o

u e WolL@

COROLLARY 5. Assume {f,} is a sequence in (W¢La)* such that
fo—f in (WgLs)*.

Let u,, be the (unique) solution of (101) with f,, instead of f. Then, u, — u in
W4 Lo, where u is the solution of (101).

Note that for each f € (W3 Lg)*, (101) has a unique solution u, which is the
minimizer of the functional J(u) = [, ®(|Vu|) — [, fu on W Le.

PROOF OF COROLLARY 5. From (101), we have

/ A(|Vun|)Vuy, - (Vuy, — Vu) = (fn, un — u),
Q
and
/ A(|Vu|)Vu - (Vu, — Vu) = (f, un — u).
Q
Subtracting these equations, we get
(102) / [A(|Vuy|)Vu, — A(Vu|)Vu] - (Vu, — Vu)
Q
= <fn - faun - U) < ||fn - f”(WOqu))*

Now, from (101) (with f replaced by f,) with v = u,,, we have

Up — uHW&Lq,'

[ ATl T = (o)
Q
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Therefore,

/ B(| Vi) < / SVt ) Vtt] = (Fo, 1)
Q Q

Unllwpre < Mollunllwy L,

< fallowizoy
(Mo = sup || fall(wiLs)+ < o0). Since
. 1
lim +—— [ ®(|Vu]) =0
lullywi 2 =0 lullwize Jo

(cf. [15] or [13]), this inequality implies that {||un||w;L,} is bounded. Hence,
the sequence {||u, —ullw; L, } is bounded. Since || f, — fll(wiL,)- — 0, it follows
from (102) that

/Q[A(|Vun\)Vun — A(|Vu|)Vu] - (Vu, — Vu) — 0.

Now, using Theorem 4, we have u,, — u in W L. O

REMARK 6. Note that Theorem 4 and Corollary 5 imply the Palais—Smale
(PS) condition for a class of quasilinear elliptic operators in Orlicz—Sobolev
spaces, as considered in [7]. We assume that ¢ = g(z,u) does not depend
on A and ¢, ®, g satisfy the conditions in [7] (cf. conditions (H1)-(H5) and
Theorem 2.1 of [7]). As in [7], we define

G(x,s)z/o g(x,t)dt
and
I(u):/Q<I>(|Vu|)dx—/QG(x,u)dx.

We prove that under the conditions in [7] the functional I satisfies the (PS)
property. In fact, assume that {u,} is a sequence in Wi Lg such that {I(u,)} is
bounded and I'(u,) — 0 in (W¢ Lg)*. From the arguments in [7] (Theorem 2.1,
Lemma 3.2), we have that {u,} is bounded in W¢Lg and by passing to a sub-
sequence, u, converges to u weakly in Wi Lg and strongly in Lp. Therefore,

/ g(z,u,) dx — 0.
Q
Since I'(uy,) — 0, it follows that
/ AV )Vt - (Vi — V) — 0
Q

as n — oo. Because [, A(|[Vu|)Vu - (Vu, — Vu) — 0, we have (76). Thus, by
Theorem 4, u, — u (strongly) in Wi Lg. This shows that T satisfies (PS).
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Note that the same observation applies to the operator A defined by

|vu|2p—2

:p —_—
a /14 |Vul?p

(A(u),v) Vu - Vodz,

as studied in [26]. In this case, by using the W1P-version of Theorem 4 (cf. [6],

[28]) and the arguments as above, we can prove that the potential functional

I(u) :/(\/1—&— Nul? — 1)dz -\ [ Fle,u)de
Q Q

also satisfies the (PS) condition. This answers a question left open in [26]. We

also note that in [26] and [7], existence of mountain pass type critical points was

established without using the (PS) condition but instead by monotonicity argu-

ments. The (PS) property of the potential operators would somewhat simplify

the arguments in [7] and [26]. This property would also enable us to employ

other variational methods such as the Lusternik—Schnirelman category in the

presence of symmetry, saddle point theorem, or linking type theorems to those

problems.
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