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NONCOOPERATIVE VARIATIONAL ELLIPTIC SYSTEMS
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1. Introduction and statement of the main results

Let us consider the noncooperative elliptic system
—Au=au—0v+ F,(u,v) in Q,
(ES) Av = —bu—yv+ Fy(u,v) in
u=v=0 on 0},

where € is a bounded open domain in RY with smooth boundary, a > 0, § > 0,

v > 0 are three real parameters and F' € C'(R? R).

The solutions of (ES) represent the steady state solutions of reaction-diffusion

systems which are derivedfrom several applications, such as mathematical biol-

ogy or chemical reactions (see for instance [18] and [22]). The following examples

are, for instance, particular cases of (ES).

A —w systems. This kind of system has been widely used as a prototype of

reaction-diffusion system
—Au=Ar)u—w(r)v inQ,
A—w) Av=—w(r)u—Ar)v in Q,
u=v=0 on 01,
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28 D. Luro

where r = u? + v? and A(r), w(r) are given functions.

FitzHugh—Nagumo system. The following system provides a diffusive
extension of the FitzHugh-Nagumo reduction of the Hodgkin-Huxley model for
electrical signaling by nerve cells,

—Au=—6v+ f(u) inQ,
(FN) Av = —du — yv in €,
u=v=0 on 0,

where f(u) = u(a —u)(u—1) and 0 < a < 1 is a fixed constant. We will refer
to (FN) as to a FitzHugh-Nagumo type system when considering a nonlinearity
f(u), different from the above mentioned example.

Note that since we impose that the first order interaction factor (represented
by 0) is the same for the two variables, then (ES) presents a variational structure;
nevertheless, such a restriction seems to be a reasonable geometric assumption
in applications and, furthermore, we allow for different interaction ratios in the
higher order terms given by the potential of the nonlinearity F(u,v).

Under such hypotheses it is well known that solutions of (ES) are critical
points of the functional I : H} x HE — R defined by

1 1
I(u,v)zi/ |Vu|2dx—§/ |Vv\2dx—%/u2dx
Q Q Q
—&—1/ 2dr +6 uvdx—/F(u,v)da:.
2 Ja Q Q

The existence and multiplicity of solutions for elliptic systems of the (ES) type
have been found by several authors under various hypotheses on the parameters
and the nonlinearity F, (see for instance [1], [2], [5]—[8], [11], [12] and [7], [9], [13],
[20], [21] in the particular case in which Fy,(u,v) = f(u) and F,(u,v) = g(v)).
That is, the existence of a nontrivial solution has been shown, under various
hypotheses at infinity on the nonlinearity F(u,v), which roughly can be thought
of as belonging to one of the following classes: a weakening of the Rabinowitz
growth condition at infinity (see (F1) below) as for instance in [5], [7], [21], an
imposition of a different growth in the two variables (cf. [8]) or a consideration
of critical Sobolev exponent growth (cf. [12]). In all these approaches the kind
of hypotheses brought difficulties both for the compactness condition and for
the geometry of the problem. A second kind of investigation is related to the
multiplicity of nontrivial solutions. In this case, to the best of our knowledge, the
known results, except for [16], concern the simplified problem in which F, (u,v) =
fw) and F,(u,v) = 0, i.e. the FitzHugh-Nagumo type problem, and in such
a situation several strong results were proved for instance in [9] and [21]. In
this paper, we will extend the result found in [16] for the case of v = 0 = 4,
by proving the multiplicity of solutions of the complete system (ES) when the
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nonlinearity satisfies the usual Rabinowitz superquadratic growth condition by
exploiting the classical linking structure. Other comparisons with the literature
will be given in the remarks following main Theorems.

We suppose that F' € C1(R2 R) satisfies

(F1) 3p:2<p<2N/(N—2)if N> 2, u> 2 otherwise, such that
0 < pF(u,v) <uFy(u,v) + vF,(u,v) for every (u,v) # (0,0).

Furthermore, suppose that
(F2) 3ay >0, s.t. [Fyu(u,v)| + |Fy(u,v)| < ar(Jul” + |v]") where r = p — 1.

Let’s that from (Fi), i = 1,2 it follows

1

(F3) T
[l + [[o]?

[ Plae) =0 for ul + o] =

Q

(see Remark 3.7), thus (F3) is redundant, but is used throughout the proofs and
hence listed explicitly.

ExAMPLES. (1) Let N = 5. F(u,v) = (u?+50v%)3/2 satisfies hypotheses (Fi)
for ¢ = 1,2 with 4 = 3. Note that in this case we have a different interaction
between the two species (for example) when the number of individuals in the
two species is “large”. If F(u,v) = (u? 4+ v?)*/? is used, (ES) becomes a A — w
system.

(2) Let N = 3. F(u,v) = u* + v%. Such a function satisfies (Fi) for i = 1,2
with p = 4.

Our main results are stated below.

THEOREM A. We suppose that (Fi), i = 1,2 hold. If a, 7y, § are such that

(al) 0 < a < Ay,

(a2) there exists j > 1 such that A\j <y < Aj41,

(@3) 0 <9 <dp =min{A —a, (v — Aj)Ai/A},
hold, then there exists at least one nontrivial solution of (ES). Furthermore, there
exists o € R, a* < A1 such that for any a € (a*, 1), § € (0,00/2), (ES) admits
at least two nontrivial solutions.

REMARK 1.1. (a) We see that in the general FitzHugh—-Nagumo type prob-
lem, with f regular, our parameter « coincides with f/(0).

(b) By the monotonicity with respect to the domain of the eigenvalues of
the Laplace operator, the hypothesis a < A; can be read in this contest as
a compatibility condition between the existence of two nontrivial solutions for
(ES) and the size of the domain.
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(¢) In [21] the case Fy,(u,v) = f(u), Fy(u,v) =0 and f'(0) =0 (ie. « =0)
has been considered. Under such hypotheses and assuming some kind of su-
perquadratic growth on f (more general than the usual Rabinowitz condition
and which doesn’t impose a sign condition on the primitive) and assuming a
condition on the primitive of f in the direction of t¢;, the author proved the
existence of one solution under the same restriction on the range of possible §’s.

(d) In [16] the existence of two nontrivial solutions for (ES) was proved for
the case vy =0=4.

(e) For the limited aim of proving the existence of one nontrivial solution, it
would be sufficient to require

(F1)* 3IM >0, 3 p:2<pu<2N/(N —2)if N> 2, u> 2 otherwise,
such that 0 < pF(u,v) < uF,(u,v) + vF,(u,v), for every u? + v > M,

condition (F3) and the sign condition F'(0,v) > 0 for every v € R, hence showing
the existence of one nontrivial solution for the FitzZHugh—-Nagumo problem. A
similar result has been proved in [7]. For example, if N = 3 the nonlinearity
F(u,v) = u* satisfies conditions (F1)* and (F2).

THEOREM B. Let’s suppose that (Fi), i = 1,2 hold. If o, vy, & are such that

(bl) there exists k > 1 such that A\ < a < Agy1,
(b2) there exists j > 1 such that A\j < v < Aji1,
(b3) 0 <0 < dp=min{Aj41 — 7, A1 — @, A — Ag) /e, A (v — Aj) /A ),
(b4) k<,
hold, then there exists at least one nontrivial solution of (ES). Furthermore, there
exist an o € R with o < Ap41 and av* € R with A; < v* such that (ES) admits

at least two nontrivial solutions provided o € (o, Agq1) or v € (Aj,7*), when
5 €(0,00/2).

REMARK 1.2. (a) Such range of parameters has not been considered in [21],
even when considering the special case F,(u,v) = f(u), Fy,(u,v) = 0, since there,
when v > Aq, it is assumed that o = 0.

(b) Here and in all the following results for proving the existence of one
solution, it would be sufficient to assume (F1)* and the sign condition F'(u,v) > 0
everywhere, which is classical in the linking geometry situation. For example, if
N =3, F(u,v) = u?v? satisfies this sign condition and (F1)*.

(¢) When k = j and « = =, this result is applicable to A — w systems.

(d) We note that for o # v and, for instance, F(u,v) = (u? + v?)3/? the
system (ES) describes a “generalized A — w system” given by

—Au =X (r)u—w(r)v inQ,
Av=—w(r)u— A(r)v in Q,
u=v=0 on 0f),
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where A1, A2, w are given functions.

THEOREM C. Let’s suppose that (Fi), i = 1,2 hold. If a, v, § are such that

(cl) there exists k > 1 such that A\ < a < A\g41,
(02) 0< 7 < A17
(€3) 0< 4§ < dp=min{A\; — 7, (@ — A\g) A1/},

hold, then there exists at least one nontrivial solution of (ES). If furthermore,
(c4) 0 < min{dg, A\p+1 — a},

then there erists a* € R, o* < Apx1 such that, for any a € (a*, Ag+1), (ES)
admits at least two nontrivial solutions.

REMARK 1.3. If one supposes, as in [21], [9], [13], [7], [20], that F,, = f(u),
F, = 0, the system becomes the FitzHugh—Nagumo type system. As pursued
in [20], [13], [9], in this case the second equation can be solved with respect to
v, reducing in such a way the study of an integral differential equation. Several
results have been obtained in this context. For example, in [9] the existence of
a positive and a negative solution is shown for a suitable range of parameters,
while in [21] the existence of three nontrivial solutions, under suitable growth
conditions on f and F and the hypotheses v+ 6 < A1, v+ 2§ < :\\1 < A+
62/(A1 — ), where f/(0) = N (i.e. = «), has been proved.

The main results follow from a critical point theorem (see Theorem 2.1)
whose proof is based on the use of the limit relative category defined in [10] and
provides a simplified form, suitable for our applications, of Theorem 2.1 of [16].

REMARK 1.4. The main idea underlying the critical point result is due to

Marino, Micheletti and Pistoia (see [17, Theorem 8.4]) in the case in which one
of the two spaces is finite dimensional.

2. Basic definitions and the critical point result

We now recall some basic definitions, the critical point result, and set up
some terminology.

Let H be an Hilbert space, together with a sequence of closed subspaces H,,.
If A is any subset of H we denote by A,, the set AN H,,, and given I € C'(H,R)
we set [, = 1|, .

DEFINITION 2.1. Given ¢ € R we say that I satisfies the Palais—Smale condi-
tion at level ¢, with respect to the sequence H,,, if every sequence {z,,} satisfying

T, € Hy, djn(xn) — 0, In(xn) — G,

has a convergent subsequence which converges in H to a critical point of I. We
will then say that {z,} satisfies the (PS)} condition with respect to H,.
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Let’s suppose that H = W & Z and let H,, = W,, ® Z,, be a sequence of
closed subspaces of H such that

(2.1) 1<dimH, < oo foreachneN.

Moreover, we suppose that there exist e; € ()7, Z, and ez € ()o—;(Z © Req),,
with [lex|| = [lez[| = 1.

For any Y subspace of H, we consider B,(Y) := {u € Y | |lu|| < p} and
denote by 0B,(Y") the boundary of B,(Y") relative to Y. Furthermore, we define,
for any e € H,

QrY,e) ={ut+aecY®Re|uecY a>0, ||lu+ae| <R},

and denote by 0Qg(Y) its boundary relative to Y @ Re.

Let us restate, in simpler terms, the critical point result proved in [16].

THEOREM 2.1. We suppose that I satisfies the (PS)* condition with respect
to H,. In addition, we assume that there exist p;, R;, 1 = 1,2, such that 0 <
pi < R; and

(2.2) sup I < inf I,
0Qr, (Wer)  9Bp(2)

(2.3) sup [ < oo, inf I > —oo0,

Qr; (Wier) B (2)
(2.4) sup I< inf 1,

0Q R, (WDRe1,e2) 0By, (ZORe1)
(2.5) sup I < oo, inf 1> —o0.

QR2 (W@Rel,EQ) BP2 (ZeRel)

If Ry < Rs, then there exist at least 3 critical levels of I. Moreover, the critical
levels satisfy the following inequalities

inf I <¢; < sup I< inf I<ec< sup [

By, (2) 0Qr, W,e1) 0B, (2) Qr, W,e1)
< sup 1< inf I <c3< sup 1.
OQR, (WRe1 ,e2) 9Bp, (ZSRe1) QRr, (W®Rey,e2)

PROOF. It is presented in [16] and it is based on the remark that in any
linking geometrical situation one can define two different classes of admissible

minimax sets
Iy ={A]Aclosed, Y1 = 0Qr C A, catfjy,(A) > 1},

and
I'y ={A] A closed, Yo = 0B, C A, cat?}’,yz (A) > 1},

and thus one gets two distinct critical levels, (see [14, Theorem 1]).
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In our situation, hence the first set of linking hypotheses (2.2), (2.3), gives
rise to the existence of two critical levels ¢1, ¢ such that

(2.6) inflI<c¢p < sup I< inf I <¢ <supl,

By, OQR, 9By, QRr,
and analogously the second set of linking hypotheses (2.4), (2.5), gives rise to
the existence of ¢1, ¢ satisfying

(2.7) infI<¢é < sup < inf I <é <supl.

By, 0QR, 9By, QRry

But since Ry < Ry one gets

supl < sup I,
Qr, OQR,

and hence, combining (2.6) and (2.7) we get the result. O

3. Proof of the main results

We recall that a (PS) type condition is needed in order to get a deformation
lemma, which will allow us to use the minimax principle. In our situation we
use, as minimax classes, sets with limit relative category bigger than one, and
hence a (PS)* condition is needed to get the right kind of deformation lemma.

Let H = HY(Q) x H}(Q). Tt is very easy to see that if we denote by
—A = (=A,A), the eigenvalues of —A on H are given by Af = +)\;(—A)
and the associated eigenfunctions by e = (e;,0), e; = (0,¢;), where \;(—A)
denotes the i-th eigenvalue of the Laplace operator on H{, with the associated

eigenfunction e;.

ProposSITION 3.1. If (F1) and (F2) hold, then for any a >0, v > 0,06 >0
the functional I satisfies the (PS)* condition with respect to the family of finite
dimentional subspaces

E, =Span{e,,...,e;,ef,...,ef}, forn>1.

PRrROOF. The proof of the a priori bounds and the strong convergence of the
(PS)* sequence follows the standard superquadratic growth arguments, see for
instance [19] or [14]. That the strong limit is a critical point of the complete
functional follows the argument in Proposition 7 of [16]. O

We remark that, as shown in [1], in order to get a deformation lemma suitable
to get all the limit relative category results, one could have assumed a weaker
kind of (PS) condition parallel in this context to the one introduced in [3], which
would have allowed a weaker kind of hypotheses on the nonlinearity introduced
in [4] in the case of a single equation and hence applied in [5], [7], [1].
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Now we only have to prove that the geometrical conditions of Theorem 2.1
are satisfied for suitable choices of the splitting of the space H. To this end let
us consider the quadratic form associated to I,

1 1
@ Qo) =glulP =5 [ tde-GlolP+ ] [ dets [wods,
2 2 Jo 2 2 Jq o
Geometrical conditions of Theorem A. We define W = {0} x V' and
Z = H§ x V—, where V™~ = Span{ey,... ,e;} and VT = Hi o V.

PROPOSITION 3.2. If the parameters «, v, § satisfy

(al) 0 < a < Ay,

(a2) there exists j > 1 such that \; <y < Aji1,

(a3) 0 <8 < do =min{A — o, (v — Aj)Ai /A ),
then Q is positive definite on Z = HE x V= and negative definite on W =
{0} x VT.

PROOF. In fact, on W and taking into account condition (a2) and the
Poincare inequality we get

1
maw<(—1+’y)vW<o
2 Aj+1

On the other hand, on Z we have by conditions (ai) for ¢ = 1,2, 3, by means of

the Poincare and Young inequalities, that

1 «a § 1 o é
s i(1_ & _ 29 2 (X9 2
and hence the result follows by condition (a3). O

PROPOSITION 3.3. If conditions (a2) and (F1) hold, then

sup I < 0.
w

PRrROOF. Indeed, by Proposition 3.2 and (F1) one has
I(O,v):Q(O,v)—/F(O,v)deO. O
Q
PROPOSITION 3.4. If the conditions (ai), with i = 1,2 and (F1) hold, then

for any subspace X C V~ there exists R* > 0 such that for every R > R*

sup I<0,
OBR(W®HZ*)

where Z* = X x {0}.

PROOF. First of all, by (F1) we can deduce that there exists a positive
constant by such that for every (u,v) € R? it holds that

(3.1) F(u,v) > by(Jul* + |v]*).
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Since all the norms are equivalent on X and fQ uv = 0, for every u € X, for
every v € VT by applying (3.1) one has for each (u,v) € W & Z*,

I(u,v) :Q(u,v)—/F(u,v)da@S

Q
)|v||2—b1/ ol =1 [ Jul
Q Q
1

1 gl
< g+ 5 (=10 52 el = el

1, ., 1
S§||UH o -1+

v
2 Aj+1

2

>

Jj+1

Hence, we have that
I(u,v) — —oo for |Jul|* + |Jv||* — oco. O
ProposITION 3.5. If (F1), (F2) and conditions (ai) with i = 1,2,3 hold,
then there exists p > 0 such that

inf I>0.
9B,(Z)

PRroOF. Indeed, by (F3), one knows that for any z = (u,v) € Z and for any
€ > 0 there exists p = p() > 0 such that

(3.2) [ull + ol < p = /QF(u, v)dz < e(||ull* + [[]|*)-

By Proposition 3.2 one gets

1 @ 1) 1 5 )
1 >—1-—-— 2ol -1+ -— | F dz.
)= 5 (1= = Il + 5 (=14 =)ol = [ Pl ao

Since, by condition (a3),

we get, by applying (3.2) with any 0 < /2 < A/2, that there exists a p > 0
such that for any (u,v) € Z with |lul]| + ||v|| = p

(3-3) I(u,0) = (A= ?)(Jull® + [v]|*) = (4/2)p* > 0. O

THEOREM 3.6. If (F1), (F2) and (ai), i = 1,2,3 hold, then there exists at
least one non trivial solution of (ES).

PRrROOF. In fact, Proposition 3.4 and 3.5 imply the geometrical conditions
(2.2), (2.3) for suitable p; and R;. Thus, by the linking theorem, there exists at
least two critical levels, thus a nontrivial solution. O

REMARK 3.7. It is obvious that the result of Proposition 3.5 will hold on any
subset Z of Z. Furthermore, it is clear that for 7 fixed, there exists a; € (0, A1)
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such that, for any « € (a1, A1) one has 6o = Ay — «. Hence, for 6 € (0,d0/2), we
can say that (3.3) holds with

/\1—a<A</\1—a

A4
(34) 4 -2\

Furthermore, by (F1) and (F2), we can precisely estimate that

1 —
M/QFW’ v) < Cr(lfull + [0l

with C1 = p~'a123# and hence, fixing £'/2, the corresponding p is given by
p= 51/2(“_2)/01.

Therefore, for 0 < ¢ = A%/4, we can estimate precisely (3.3) by means of (3.4) as

1
inf I(u,v) > ———(\ — a)#=D/(=2) 5 .

OB,(ZORe}) (u,0) 2 8)\1012( ! )
ProrosiTiON 3.8. If (Fi), (ai), i = 1,2 hold, then there exists a* € R,
0 < o < Ay such that for any « € R, a € (a*, A1) and 6 € (0,060/2), there exists

a p >0 such that
inf I> sup I

dB,(ZoRel) WoRe;

PRrROOF. Infact, by (3.1), for any a € R, for every v € V¥, since [, e;vda = 0

one has
1 «
Hoeno) <G leal? 4 (=14 52 ol = § [ @er? e
—bl/ |ael|“dx—b1/ |v|* dx
a o 1
<% (-2 LI (R I N T " "
(1= eat? 3 (=14 52 ol =l |

1
<+ = _1+7 ||’UH2+G2K1 |GJ|MI<27
2 N1

where

A —«
Klz( ! )”61”2 and Kzzbl/ |€1|”.
Q

2\
Let us consider, for any a € (0, A1), the smooth real valued function g, defined by

gala) = K1a® — |a|F K.

Since, for any o € (0, A1), ga(a) = —o0 for a — oo, it will admit a maximum

2k, \ V)
Qppax = ,
e (ﬂK2>

point
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and we get

o 2\ 2\ n/(n-2) 1/ (1—2)
sup Igg(amax) 1_E Kl :CQ()‘l_a) ;

W@Ref /’LK2
with
o 9 \2/(r=2) . 2 ||61H2“/(‘“2)
27\ uk, 1) (a2
Thus
(3.5) Ga(@ax) = Co(M — )" N0 for @ /AT,

with the same speed of (A; — a)*/(#=2). On the other hand, by the Remark 3.7
it is clear that, for any « € (a1, A1), there exists p > 0 such that, denoting by
Cs =1/(8\C3)

inf 1> 03(/\1 — Oé)(‘uil)/(#im > O,
B,(ZoRe)

and hence, by (3.5), the lemma follows for o* sufficiently near to A;, since

p/(p—=2) > (n—1)/(1—2). O

PrROOF OF THEOREM A. By Theorem 3.6 we can find Ry > 0 and p; > 0
such that (2.2) and (2.3) hold. On the other hand, by Propositions 3.4, 3.5,
Remark 3.7 and Proposition 3.8, we can find Re > 0 and py > 0 such that (2.4)
and (2.5) hold and, by Proposition 3.4, we can fix R; < Rg, and thus the result
follows. 0

Geometrical conditions of Theorem B. We define W = U~ x V1 and
Z = Ut x V~, where U~ = Span{ey,...,ex}, UT = Span{ep1,...}, and
V~ = Span{ey,...,e;}, V' = Span{ejt1,...}.

LEMMA 3.9. If the parameters «, 7y, § satisfy the following hypotheses

(bl) there exists k > 1 such that A\ < a < Agt1,

(b2) there exists j > 1 such that A\;j <y < Ajt1,

(b3) 0 <0 <o =min{Aj41 — 7, A1 — @, A — Xg) /A, A (v — Aj) /A ),
then Q is negative definite on W = U~ x V'V and positive definite on Z =
Ut xV~.

PROOF. By the Poincare inequality and (b3) for all (u,v) € W we get

1 @ 1) 1 y 6
w,v) < = (11— — 4+ — u2+(—1—|— - >v2<0,
Q(u,v) 2( " A1)| "+ 3 oo T um [[ll
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while, for every (u,v) € Z, it hold that

1 @ ) 1 y 1)
Qo) = 5(1 el + 5 (=1 3 = 2 iol?
J

- MNet1 Metl
> A([lull® + [lv]|*) > 0,

where

1 . e ] 0% 5}
A=-mn{l——— — -1+ —— — 5,
2 { Akl Akl Aj A

thus the result is found. O
We now have to analyze the behaviour of the complete functional.

ProrosiTION 3.10. If (F1), (F2), (bi), i =1,2,3 and
(bd) k<j
hold, then supy, I <0 and there exists p > 0 such that infap, 7)1 > 0.

ProoF. Indeed for all (u,v) € W, by Lemma 3.9 and (F1),

I(u,v) = Q(u,v) — / F(u,v) <0.
Q
On the other hand, by (3.2) and Lemma 3.9, we get, for any 0 < '/ < A/2
there exists p > 0 such that for any (u,v) € Z, |[u|]| + ||v|| = p,

) = Q) = [ Flusw) = (A=) (Jull + olf) 2 (4/2) > 0. O
Q

REMARK 3.11. Following ideas similar to those in Remark 3.7 one can get

that there exists aa < Agy1 such that for a € (a9, Ag+1) and 6 € (0,50/2), the

estimate
A -« A -«
L < A S L’
A1 241

holds and hence for 0 < e = A?/4 there exists p > 0 such that

. Akl — Q@ o 1 _ _
inf I(u,v) > > Nog1 — a)#=D/e=2) 5 ¢
0B, (ZORe],,) (w,v) = 8Akt1 r= 8)\k+1012( k1= @)

where C is defined in Remark 3.7.
Similarly, there exists 1 > A; such that, for any v € ()\;j,y1) one has

77>\j <A§ 77>\j’
5y 2,

and hence for 0 < ¢ = A%/4 there exists p > 0 such that

. YA (1—1)/(n—2)
inf I(u,v) > — X)W b2 > 0.
0B, (ZORe;) (1.2) 8\;CF =%



VARIATIONAL ELLIPTIC SYSTEMS 39

To end the proof of the linking theorem we have to find a suitable direction
z1 € Z such that it is possible to build the set Q(W, z1) on which (2.2) is satisfied.
We prove

PROPOSITION 3.12. Let (bi), i = 1,2,3,4 and (F1), (F2) hold. If we con-

€ Z; then there exists R > 0 such that

. +
sider €41 €2 and e;

(3.6,) sup I<0,
0Qr(Wief, )
and
(3.6p) sup I <0.
9Qr(Wie;)
Furthermore,
(3.7,) sup IN\O fora /N,
WeRe;,
and
(3.7) sup I\, 0 for~y\, )\j.
WeRe;

PrOOF. The idea behind the proof of (3.6,) and (3.6p) is the same. For
simplicity we will just show the first case. First, we suppose that k < j. One
knows that [, (u™ 4 ex1)v = 0, for every v € V', a € R, u™ € U™ by (b4).
Therefore, for every (u,v) € W & Re;l, ; we get

1
I(u,0) = I(u™ + aeppr,v) = |[u” |2 + Sllersi ] = = | (u™ + aexs1)?
2 2 2 /g

5( =Ml [ p2) - [ P

Hence, by (F1) and the Holder inequality, we get

(3.8) I(u~+4aegi1,v)
1 « _ 1 ¥
< (1-& 20 (=14 L) |o)?
2( Ak)“ || +2( +Aj+1)||v||

a? « 9 _ u "
+ 5 (1= Jllensall” = b1 [ [u” +aeppa|* =01 [ |of
2 Ak+1 Q Q
<3 (1= )P+ 5 (=1 D) ol?
-2 Ak 2 )\j

a’ o 2 % —2 2 2 w
+ 5 (1= +— ) llexsalI” =67 |u™ " + alert1] ;
2 Ak+1 0
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where b7 is a suitable positive constant. Therefore

- a2 a ) - ) w/2
I(u™ +aegy1,v) < — (1= |llexta]|” — bilal lex+1]
2 Ak+1 Q

S a2K1 - |a|”K2,

where

1 )‘kJrl —« 2 * 2 w2
(39) K1 = =\ —— H6k+1” and K2 = bl |6k+1‘ s
2 Ak41 Q

are positive constants. Hence from (3.8)
I(u™ + aepq1) — —o0  for |lu+ aepq1]| + ||v|| — oo,

and hence this proves (3.6,) in the case where k < j.

On the other hand, the case k = j can be handled in a similar way, taking into
account that in this case it is not true that [, (u™4aegy1)v = 0 for every v € VT,
In conclusion, in this case one gets that for every (u~ + aegy1,v) € W @ Re;r1
it holds

o

I(u™ 4 ae ’u)<1 1- 2 ||u*||2+f 1 el
k41, =3 Ak 9 )\k, k+1

1 Y 2 'Y/ 2
+ -1 —-14+—|Iv|"+= [ v
(-t s w3

+5/(u_+aek+1)v—/ F(u,v)
Q Q
1 « a? «o 1)
< (1- ) Ppeif- -2 2 2
<o (1 G (1 5 i e

(-1 s s f )
+-( -1+ + v||* — bilal” e
31 5 o 1ol = tilal ([ fexsa

S a2K1 — |a|“K2,

where in this case, by (b3)

1 « 1) Akl — @
3.10 0<Ky==(1- +—— )|lens1|? < H——,
(3.10) 1= (17 o ekl < 252

and K is given as before and, as before, this proves (3.6,).
The idea behind the proof of (3.7,) and (3.7;) is the same. For simplicity we
will just show the case a. As in the proof of Proposition 3.11 denoting by

Jala) = Kia® — Kslal®,
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where K5 is given in (3.9) and K; in (3.10), we take into account the last in-
equality in (3.10)

2/(n—2)
_ 2 2
(3.11) sup I < glad,,) = K/ )(> (1 B )
WGBRE;:+1 ,UKQ 1

< C3(Mpg1 — a)u/(u—2)’

O = 2 2/(n—2) ) 2 1
27\ UK, o) )

where

k+1
By (3.9) or (3.10) it is then clear that
(312)  galafu) = CsQps — )"0 N0 fora /A,
and hence (3.7,) follows. O

THEOREM 3.13. If (F1), (F2) and (bi), for i = 1,2,3,4 hold, then there

exists at least one solution of (ES).

PROOF. Proposition 3.10 and (3.6) provide the necessary estimates to apply
the linking theorem, which will give rise to the existence of a nontrivial solution.[]

PROPOSITION 3.14. If we suppose (F1), (F2) and (bi) withi = 1,2, 3,4 hold,
then there exists a* < A1 such that for any o* < a < Apy1 there exists a p € R
for which

(3.13) inf I> sup I,
OB, (ZSRef, 1) WeRe],

and there exists a v* > A; such that any A\; < v < v* there ezists a p € R for
which

(3.14) inf I> sup I
0B, (ZO6Re; ) W@Re;

PRrROOF. Inequality (3.13) follows immediately from (3.7,) and the second
inequality in Remark 3.11, while (3.14) follows from (3.7;) and the last inequality
in Remark 3.11. g

ProrosITION 3.15. If (F1) and (bi) withi = 1,2,3,4 hold, then there exists
R* such that for every R > R*

sup 1<0.
OBRr(WRe],  ®Re})

PRrROOF. If k < 4, by (b4) for every u= e U=, v € VT, a € R

/(uf—l—aek“)v:():/u*ej.
Q Q
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By the Poincaré and Holder inequalities and (F1) we have

I(u™+aegs1,bej 4 v)
1 a B 1 ~
<-(1-& 2 L e
_2( Ak)IIu I +2< +>\j+l)||v||
a2 o 5 b2 v 5
2\ SV 2402 —14+ L )|
e ( Ak+1 - )\k+1>”ek+l|| T3 ( + \; + Aj)”%”

n/2 /2
bl</ |u2+a26i+1> b1</ er?+v|2>
Q Q

1 « _ 1 Y K
<z(1-& R R T 2 2 2

+ Kob?[les|1* — Kslal[lexsall* — Kalb*le; )",

where K, Ko, K3, K, are suitable positive constants and hence, taking into
account (bl) and (b2),

I(u™ 4+ aegt1,bej +v) — —oo  for ||[u™ + aepy1| + |be; + v|| — oo,

and thus the result is found. On the other hand, if k = j, for every (u,v) €
W & Re) , ®Re = (U™ @ Repyr x (Reg & UT) one has

/uv :/ (u_ +aek+1) <bek —|—v+> = b/ u”eg +a/ eri1vT,
Q Q Q Q

thus, with the usual kind of computations one gets

1 Q@ 6 1 y é
Iu,v) <={1— —+ — u‘2+(—1+ + )U+2
o) <5 (1= 5+ 50 P 5~ 1 5 ot

a® @ é a? ¥ )
+ 5 (1 5t e el + G (<14 e

—bl/ |u*—|—aek+1|"—b1/ |bes, + v |H,
Q Q

and as before I(u,v) — —oo for ||u™ + aegi1]|| + ||bex +vT|| — oo and hence the
result is inferred. O

ProoOF OoF THEOREM B. By Theorem 3.13 we can find Ry > 0 and p; > 0
such that (2.2) and (2.3) hold. On the other hand, by Propositions 3.10, 3.14
and 3.15, we can find Ry > 0 and ps > 0 such that (2.4) and (2.5) hold, and by
Proposition 3.15 we can fix R; < Rg, and thus we find the result. Obviously one
has to consider (3.13) for obtaining the result relative to o /" A, ;, while (3.14)
for the result relative to v\ )\j. O

Geometrical conditions of Theorem C. We define W = U~ x Hi, Z =
U™ x {0}, where U~ = Span {e1,...,ex} while UT = H o U~.
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ProposITION 3.16. If (F1), (F3) and

(cl) A < < Apy1,
(c2) 0 <y < Ay,
(€3) 0< 4§ < dp =min{A; — 7, (a — Ag) A1/},

hold, then supy, I <0 and there exists p > 0 such that infap,(7) > 0.

Proor. In fact (F1), (c1)—(c3) imply that for every (u,v) € W it holds that

o) < 5 (1=t 5l 5 (=14 520 )i - [ P <o

while (F3), (c1) and (c3) imply that for every 0 < /2 = (A\gy1 — @)/(4Mps1)
there exists a p > 0 such that for every (u,0) € Z with |Ju|| = p one gets

1 « 1
I(u,0)> —=(1— —— 2 _gl/? 2=~ (A — 250
(0.0 5 (1= 52 ) JulP = 2 ul? = 5w = lulP >0,

and hence the proof is completed. O

PROPOSITION 3.17. Let (ci), i = 1,2,3 and (F1) hold. If we consider e}, €
Z, then there exists R > 0 such that

(3.15) sup  I(u,v) <0,
aQR(erI_FJ
and if
((34) 0<do< min{éo, )\k+1 — Oé},
holds, then
(3.16) sup  I(u,v) \\O fora /A .
WeRef, |

PROOF. Indeed for any u= € U™, a € R, v € H} it holds, using the Poincaré
and Holder inequalities,

I(u™+aegy1,v)

1 «a 1) _ a®
(1 )P G (el + G- o) [ )

1 +9
—¢-<—1+7 >|| ||2—b1/|U+a€k+1\”<
1 «a § 1 ’y—l—6
< (1- 2+ 22+ 2 2
<y (1m e g+ 5 (<14 5 Y

a? «a 1) H
el 1_ 7 2 _b* — 2
+ 5 ( v + )\kJrl)Hek-i-l” 1(/ |u™ + aegi1] )

1 « § 1
< 1=+ Jle 1P+ 5 —1+— [0l + a* Ky — |a]* Ko,
2 E A1 2

/2
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where b7 is suitable positive constant and

1/ Aps1—a+6 . ul2
(317) Ki=—(2 2T Ve and Ky =b / lexs1|? .
2 Akt1 Q

Hence (3.15) follows for ||[u™ + aegy1|| + ||v]] — oo.

To prove (3.16), we define g(a) = a®?K; — |a|* K5 where K and K3 are given
in (3.17) and by (c4) one has 0 < K; < (Ag+1 — «)/Agt1. Thus the usual
argument gives the needed result. 0

THEOREM 3.18. If (F1) and (ci), for i = 1,2,3 hold, then there exists at
least one solution of (ES).

PROOF. Proposition 3.16 and (3.15) provide the necessary estimates to apply
the linking theorem. U

ProPOSITION 3.19. If (F1) and (ci) with i = 1,2, 3,4 hold, then there exists
R* such that for every R > R*

sup 1<0.
OBr(WRe;,  ®Ref )

Proor. Completing the usual estimates for every (u,v) € W@Rngrl@Re;H
we get that

I(u™+aegt1 + begia,v)

1 @ 1) 1 ~ 1)
< (1- — 4+ — N2+ Z( -1 2
O e L GEE SR [ 1

+“2(1 « 0 )n ||2+b2(1 a )n 2
—(1- — lle —|1- — e
2 PYIRED VIR L s 2 Mevz | Apsn) PR

H/2
— bT</ ‘Ui + A€K4+1 + b€k+2|2>
Q

1 «@ 1) 1 ~ 1)
<—(1- S 9 [ S R AL I YT
S vt LR G SR 17

+ a2K1 — ‘CL|HK2 + b2K3 — ‘b|#K4,

where K;, ¢ = 1,2, 3,4 are suitable positive constants. From the above the result
follows directly. O

PROPOSITION 3.20. We suppose (F1), (F2) and (ci) with i = 1,2,3 hold.
Then there exists o < Agy1 such that for any o € (a*, Ag1) there exists p € R
for which

(3.16) inf I'> sup I
0B, (ZSRe), ) WoRe;,
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PRrROOF. It follows immediately from (3.16), and Proposition 3.16 and the
usual comparison between the different speed with which the two quantities go
to zero. d

ProoF OoF THEOREM C. By Theorem 3.18 we can find R; > 0 and p; > 0
such that (2.2) and (2.3) hold. On the other hand, by Proposition 3.20 we can
find Ry > 0 and py > 0 such that (2.4) and (2.5) hold and, by Proposition 3.19,
we can fix Ry < R», and thus the result is found. O

Acknowledgments. The author thanks the Department of Mathematics
and Computer Sciences, University of Miami, where this paper was written dur-
ing a NATO-CNR supported visit, for their kind hospitality. She particularly
thanks Prof. C. Cosner for interesting discussions during that period.

REFERENCES
[1] T. BARTSCH AND M. CLAPP, Critical point theory for indefinite functionals with sym-
metries, J. Funct. Anal. 138 (1996), 107-136.

[2] V.BENCI AND P. RABINOWITZ, Critical point theorems for indefinite functionals, Invent.
Math. 52 (1979), 241-273.

[3] G. CERAMI, Un criterio di esistenza per i punti critici su varieta illimitate, Rend. Istit.
Lomb. Sci. Lett. 112 (1984), 332-336.

[4] D. G. Costa AND C. A. MAGALHGES, Variational elliptic problems which are non-
quadratic at infinity, Nonlinear Anal. 23 (1994), 1401-1412.

(5] , A unified approach to a class of strongly indefinite functionals, J. Differential
Equations 125 (1996), 521-547.

6] , A wariational approach to subquadratic perturbations of elliptic systems, J.
Differential Equations 111 (1994), 103-122.

(7] , A variational approach to moncooperative elliptic systems, Nonlinear Anal. 25

(1995), 699-715.

[8] D. G. DE FIGUEIREDO AND P. L. FELMER, On superquadratic elliptic systems, Trans.
Amer. Math. Soc. 343 (1994), 99-116.

[9] D. G. DE FIGUEIREDO AND E. MITIDIERI, A mazimum principle for an elliptic system
and applications to semilinear problems, SIAM J. Math. Anal. 17 (1986), 836-849.

[10] G. FOURNIER, D. Luro, M. RAMOS AND M. WILLEM, Limit relative category and
critical point theory, Dynam. Report. Expositions Dynam. Systems 3 (1993).

[11] J. HULSHOF AND R. VAN DER VORST, Differential systems with strongly indefinite vari-
ational structure, J. Funct. Anal. 114 (1993), 32-58.

[12] J. HuLsHOF, E. MITITDIERI AND R. VNM DER VORST, Strongly indefinite system with
critical Sobolev exponents, Preprint (1995).

[13] A. C. LAZER AND P. J. MCKENNA, On a steady state solutions of a system of reaction
diffusion equations from biology, Nonlinear Anal. 6 (1982), 523-530.

[14] L1 YONGQUING, A limit index theory and its applications, Nonlinear Anal. (1995), 1371
1389.

[15] D. Lupo AND A. M. MICHELETTI, Multiple solutions of Hamiltonian systems via Limit
Relative Category, J. Comput. Appl. Math. 52 (1994), 325-335.



46

[16]
[17]
[18]
[19]
[20]
[21]

(22]

D. Luro

, Two applications of a three critical point result, J. Differential Equations 132
(1996).

A. MARINO, A. M. MICHELETTI AND A. PISTOIA, A non symmetric asymptotically
linear elliptic problem, Topol. Methods Nonlinear Anal. 4 (1994), 289-339.

J. D. MURRAY, Mathematical Biology, Springer-Verlag, Berlin, 1993.

P. RABINOWITZ, Minimaz methods in critical point theory with applications to differ-
ential equations, CBMS Regional Conf. Ser. in Math., vol. 65, Amer. Math. Soc., Provi-
dence, R.I., 1986.

F. ROTHE AND P. DE MOTTONI, A simple system of reaction-diffusion equations describ-
ing morphogenesis: Asymptotic behavior, Ann. Mat. Pura Appl. 122 (1979), 141-157.

E. A. bE B. E SiLvA, Ezistence and multiplicity of solutions for semilinear elliptic
systems, NoDEA Nonlinear Differential Equations Appl. 1 (1994), 339-363.

J. SMOLLER, Shock Waves and Reaction-Diffusion Equations, Springer-Verlag, Berlin,
1983.

Manuscript received December 2, 1997

DANIELA LuprO

Dipartimento di Matematica
Piazzale Leonardo da Vinci, 32
20133 Milano, ITALY

E-mail address: danlup@mate.polimi.it

TMNA : VOLUME 12 — 1998 — N° 1



