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Abstract In this paper we study the existence and multiplicity of positive radial solutions for a class
of semilinear elliptic systems in bounded annular domains with non-homogeneous boundary conditions
by the use of a fixed-point theorem of cone expansion/compression type.
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1. Introduction

In this paper we study the existence and multiplicity of positive radial solutions for a class
of semilinear elliptic systems in bounded annular domains. In fact, given real numbers
0 < r; < rg, we consider the system

—Au = azh(|z|,u,v) inr; <l|z| <re,
—Av = bok(|z|,u,v) inr; <|z| <7, s)

(u,v) = (0,0) on |z| =ry,

(u,v) = (a1,b1) on |z| = ra,

where (ay,b1) € [0,4+00)% \ {(0,0)}, (a2,b2) € (0,+00)? and the nonlinearities h and k
satisfy the following hypotheses.

(Ho) hyk : [r1,m2] x [0,+00)% — [0, +00) are continuous functions such that there exist
continuous functions, which are non-decreasing in the last two variables h; and k1,
satisfying

hl(n Uu, ’U) h('f’,'u,,’U) < Chhl(T‘,u,’U), (1 1)

ky(r,u,v) < k(r,u,v) < .

(

NN

365
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where ¢p, and ¢, are positive constants. We recall that ¢ is a non-decreasing function
in the last two variables if £(r, uq,v1) < £(r, ug, v2) whenever u; < ug and vy < vs.
(Hy) There exist 01, 092,w1,ws € (r1,7r2) with 01 < 02 and w; < wy such that
h(r,u,v) >0 for each (r,u,v) € [0, 02] x ([0,+00)*\ {(0,0)}) (1.2)
or

k(r,u,v) >0 for each (r,u,v) € [wy,wa] x ([0, +00)?\ {(0,0)}). (1.3)

Let us introduce the following notation:
L(r,u,v)

im and /{ := lim {r,u,v)
(w,)[—0 |(u,v)]

ly = o
0 l(u0)| 400 |(u, )]

(Hs) hg = kg = 0, uniformly in [ry, 2] (superlinear at origin).
(H3) hoo = koo = 0, uniformly in [ry, 2] (sublinear at infinity).
We now state our main result.

Theorem 1.1. Assume that h(r,u,v) and k(r,u,v) satisfy (Ho)—(Hs). Then the fol-
lowing hold.
(i) System (S) has at least one positive solution for all (ai,b1) € [0,+00)? \ {(0,0)}
and (az, bs) € (0, +00)2.
(ii) There exists a positive constant A > 0 such that, for all (az,bs) € (0,+00)? with

min{ag, ba} > A, there exists § > 0 such that (S) has at least three positive solutions
for all (a1,b1) € [0,+00)%\ {(0,0)} with 0 < |(a1,b1)| < 9.
Our approach to prove Theorem 1.1 relies on fixed-point index theory. The following
is a typical example of where our result may be applied:
—Au = ager (|z|)h(u,v) inr < |z] <7,
—Av = byeo(Ja)k(u,v)  inr < |z] < 1, (1.4)
(u,v) = (0,0) on |x| =ry, .
(u,v) = (a1, b1) on |z =ra,
where h and k are continuous functions verifying iLQ = fco = iloo = lAcoo =0 and ¢y, ¢y are
non-negative and non-trivial functions. Moreover, we suppose the following two assump-
tions.

(i) h,k : [0,400)2 — [0,+00) are continuous functions such that there exist non-
decreasing continuous functions h; and k7 such that

ha(u,v) < h(u,v) < 5hh1(“’”)v} (1.5)

kl(uﬂ}) < k(u,v) < ékkl(uvv)a
where ¢, and ¢ are positive constants.

(ii) h(u,v) > 0 and k(u,v) > 0 for each (u,v) € ([0, +00)%\ {(0,0)}).

https://doi.org/10.1017/50013091503000944 Published online by Cambridge University Press


https://doi.org/10.1017/S0013091503000944

Elliptic systems 367

Thus, according to the assumptions above on functions h and l%, it is not difficult to
verify hypotheses (Hg)—(Hgz). Therefore, the conclusions of Theorem 1.1 are true.

The study of (1.4) is, in part, motivated by several recent results for elliptic boundary-
value problems on annular domains. Among others, we mention [1,4-6,8-10] and the
references therein. We refer to [5, 6] for homogeneous Dirichlet boundary conditions
and [4], as well as [10], for non-homogeneous Dirichlet boundary conditions. In those
articles is proved the existence of at least one or two positive solutions, while in the
present paper we obtain multiplicity results that include the existence of at least three
positive solutions. We would like to mention that we may apply Theorem 1.1 to more
general classes of nonlinearities than those considered in (1.4). For example, we may
consider in (S) nonlinearities like

h(r,u,v) = (a(r)(wP* +v?) 4+ 1)®(b(r)(uP? +v?)) and k(r,u,v) = _(uto)
) ) ) ) 1 + (’U, + U)QJ )
where p1,q1 € (0,1), g2,p2 € (1,+00), g3 > ps —1 > 0, a,b : [r1,7r2] = [0,+00) are
continuous functions and @ : [0, +00) — [0, +00) is a non-decreasing continuous function
satisfying
P 10
limﬂzo and lim —= =¢>0.
u—0 U u—+oo U
We notice that the functions a, b may vanish in parts of the interval [ry,rs]. Finally,
we observe that hypothesis (H;) allows us to take nonlinearities h and k without the
monotonicity property.
The rest of this paper is organized as follows. Section 2 contains preliminary results
and § 3 is devoted to proving our main result, Theorem 1.1.

2. Preliminary results

We give some results which will be necessary to prove Theorem 1.1 in the next section.
The proof of Theorem 1.1 relies on fixed-point index theory in the frame of the ordinary-
differential-equation (ODE) technique. Since we are interested in the existence of radial

solutions, by applying consecutive changes of variables with » = || and

N-2 N—-2
_ 172 T

t=—mr’" +ns, wheren = T]\(/—Qi)zv—z and 1y = —x—' =,
2

1 2 T

we can transform (S) into the following system of second-order ODEs,

—u" = as f(t,u,v,a1,by) in (0,1),

—v" = bag(t,u,v,a1,b1) in (0,1), ®)
u(0) =u(l) =0,

v(0) =v(1) =0,
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where here the nonlinearities f and g are given by

1/(N-2)
f(t,u,v,al,bl):d(t)h((nm t) ,u+ta1,v+tb1>,
” —
1/(N—2)
g(t,u,v,al,bl)zd(t)k(<nm t) ,u—l—tal,v—l—tbl), (2.1)
” —
2/(N-2)
1 A2
dt) = (= N w72y

Setting

1/(N-2)
fl(tauavaalabl)d(t)hl<( n ) ,U+ta1,’0+tb1),

3
[\V]
|
~

1/(N-2)
91(t7u,v,a1,b1)d(t)k1<( m > ,u+ta1,v+tb1),
2 —

~~

we observe that, from (1.1) and (2.1),

,fl(t7u7v7a17b1) i i(tauav7a17bl) (22)

gl(t7u7v7al7b1) <t7uav7a17b1)

chfl(t,u,v,al,bl),}

<
< Ck:gl(t7u7va a1, bl)

It is not difficult to show that if the pair (u,v) is a solution of (R), then, for all ¢ € [0, 1],

u(t) = ag/ K(t,7)f(r,u(r),v(r),a1,by) dr,
0 (2.3)

1
o(t) = b / K(t,7)g(r,u(r), v(r),ay, by) dr,

where K(t,7) is Green’s function

)l =) ift<s,
K(t,s) = {s(l —t) ift>s. 24)

Let
Alu, v)(8) = a /0 K1) f(r,u(r), 0(r), an, by) dr,
Blu, v)(t) = b /01 Kt 7)g(r u(r), v(r), a1, b1) dr,
Flu,v) = (A(u, v), B, v)).

Therefore, system (2.3) is equivalent to the fixed-point equation

F(u,v) = (u,v)
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in the usual Banach space
X = C([0,1],R) x C([0,1], R)

endowed with the norm ||(u,v)| := [[ullec + [[v][oc, Where [|w]|oo := sup,e(o 17|w(t)]-

In order to verify the existence of positive solutions for (S), we introduce now the
following fixed-point theorem of cone expansion/compression type. We refer to [2,3,7]
for proofs and further discussion of the fixed-point theory.

Lemma 2.1. Let X be a Banach space with norm |- | and let C C X be a cone in X.
For R > 0, define Cr = C N B|0, R], where B[0,R] = {z € X : |z| < R} denotes the
closed ball of radius R centred at origin X. Assume that F' : Cr — C is a compact map
and that there exists 0 < r < R such that

|Fz| < |z|, x€0C, and |Fx|>|z|, z € dCg,
or
|Fz| > |z|, x€0C, and |Fx|<|z|, z € dC,
where OCg = {x € C : |x| = R}. Then F has a fixed point w € C with r < |u| < R.
Let us consider the cone C in X defined by
C = {(u,v) € X : (u,v)(0) = (u,v)(1) = 0 and u, v are concave functions}.
Using the concavity of the functions w(t) and v(t), we may easily prove the following
elementary result.

Lemma 2.2. For each (u,v) € C and («,3) C (0,1), we have

tei[rgﬂ](u(t) +0(t)) = a(l = B)[(u,v)|.

Lemma 2.3. F: X — X is completely continuous and F(C) C C.

Proof. We only give the main ideas of the proof. The Arzela—Ascoli theorem implies
that A and B are concave functions and therefore F' : X — X is completely continuous. It
is easy to see that A and B (the coordinates functions of F'(u,v)) are twice differentiable

n (0,1) with A” < 0 and B” < 0. This implies that A and B are concave functions and
therefore F'(C) C C. O

3. Proof of Theorem 1.1

3.1. The existence of the first positive solution

Using the fact that f, g satisfy assumptions (Hp), (Hy) and (Hs), we apply Lemma 2.1
to prove the existence of a first positive solution for (S). Let (a1,b1) € [0, 4+00)%\ {(0,0)}
and (ag,b2) € (0,+00)? be fixed.
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Lemma 3.1. Assume that conditions (Hy) and (Hy) hold. Then there exists Ry > 0
such that, for all R € (0, R;], we have

|F(u,v)|| = ||(u,v)|| for each (u,v) € OCg.

Proof. From (Hp), we have

o N/ (N-2)
f(t,U,v,al,bl)d(t)h(< n t) ,u+ta1,v+tb1>
N2 —

NV
> d(t)h Jtay, thy ).
om((G) o)

Thus, assuming (1.2), we obtain that there exist constants 0 < a; < 51 < 1 such that

b
fo=lim fltu v, a1,b1) = 400 uniformly for t € [, (1] (3.1)

(wv)l=0 |(u,v)|
Now, using (3.1), for each M > 0, there exists R; > 0 such that
f(t,u,v,a1,b1) = M|(u,v)| for all (u,v) € [0, R]*.
Therefore, for all (u,v) € Cg,,

[1E(u, v)[| = [| A, v)]|oo
a2/ K(i 5, T)f(mu(r),v(T),a1,by) dr

> aaM K( 7)[u(7) + ()] dr

a1

B
> asar (1 — B1)M||(u,v)]| K(%,T) dr.

oy
Finally, taking M > 0 sufficiently large, we conclude the proof of Lemma 3.1. (]

Lemma 3.2. Assume hypotheses (Hg) and (Hs). Then there exists Ry > Ry such
that, for all R > Rs, we have

|1 F'(u,v)|| < |[(w,v)|| for each (u,v) € OCR.
Proof. From assumptions (Hp) and (Hjs), it is not difficult to see that

lim fi(r,u,v,a1,b1) _ lim g1(r,u,v,a1,by) _o
| (u,0) | 400 [(u, )] |(u,0)| =00 |(u,v)|

Thus, given § > 0, there exists R > Ry such that, for all 7 € [0,1] and |(u,v)| > Ra,

fi(r,u,v,a1,b1) < 0|(u,v)| and  g1(7,u,v,a1,b1) < 6| (u,v)|.
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Thus, using (2.2), for all (u,v) € Cg,,
[A(u, v)l[oc = az /01 K(t,7)f(mu(r),v(7), a1, br) dr
< agep /01 K(t,7)fi(r,u(r),v(r),a1,b1) dr
Sasen [ KA e ol 1,00) 00

1
gagch(;H(u,v)H/ K(t,7)dr.
0

Similarly, we may prove that

1
|1B(u,v)|loo < a20h5||(u,v)||/ K(t,7)dr.
0
Hence, taking § > 0 small enough, we have
1E (u, )] = [|A(w, 0) oo + [1B(u, v) |00 < R = [[(u, v)]].
a

In view of Lemmas 3.1 and 3.2, as a direct consequence of Lemma 2.1, since Ry < Ra,
the proof of the first part of Theorem 1.1 is now complete.

3.2. The proof of the second part of Theorem 1.1
Lemma 3.3. Assume that conditions (Hg) and (H;) hold. Given R > 0, there exists
A > 0 such that, for all (a1, b1) € [0, +00)? and (ag, b2) € (0,+00)? with min{az, by} > A,
we have
|1 E(u,v)|| = ||(u,v)|| for each (u,v) € 0Cg, (3.2)

where the constant A is independent of the parameters a; and b.

Proof. We assume that (1.2) holds. Let a, 31 € (0,1), as in the proof of Lemma 3.1,
R >0 and (u,v) € Cg. According to assumption (Hp) and Lemma 2.2, we have

B1
|A(u, v)]| 0o = a2 K(%,T)f(T,u(T),U(T),al,bl)dT
B1
2@2 K(%aT)fl(Tau(T)a’U(T)valvbl)dT
B1
> az K(5,7)f1(7,a1(1 = B1)|Jullso, a1 (1 = 1) [[v]|0c, 0, 0) d7-.

According to assumption (1.2), we see that

C == min{f1(7,a1(1 = B1)u, 01 (1 — B1)v,0,0) : 7 € [, B1], u+v =R} >0.
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Thus we obtain that there exists a constant @ > 0 such that

[A(u,v)[loc = aza. (3.3)
From (3.3), we get }
a —

[1F(u, )| > a2a > a2 5 R

Hence there exists a positive constant A such that, for all (a1,b1) € [0,+00)? and
(az,bs) € (0,+00)? with min{ag, by} > A, we have

| F(u,v)|| = ||(u,v)|| for each (u,v) € IC. (3.4)
We notice that A does not depend on the parameters ay, b;. O

Lemma 3.4. Assume that (Hy) and (Ha) hold. Given (a2,b3) € (0,+00)? with
min{ag, by} > A, there exists Ry € (0, R) and §; > 0 such that, for all (a1, b;) € [0, +00)2,
with a1 + by < 01, we have

|1 (u,v)|| < |[(w,v)|| for each (u,v) € OCR,. (3.5)
Proof. Using assumptions (Hp)—(Hz), we have

f(t7u7vvala bl)

im =0.
[(wv,a1,01)|—=0  |(u,v, a1, b1)]

Thus, given £ > 0, there exists Ry € (0, R) such that, for all (u,v,ay,by) with u+v < R
and a1 + b; < Ry, we get

f(tvuavaalabl) < €|(u,v,a1,b1)\.

Let (u,v) € Cg, and a1 + b; < Rs. From the above estimate, we have
1
Alw0)(t) = az [ K(t.0)f(r,u(r), o(r)) dr
0
1
< Ch(lg/ K(t,7)f1(r,u(r),v(r))dr
0
1
< cenan((|(u,0)]| + a1 +b1)/ K(t,7)dr
0

1
< acha22R2 / K(t, T) dr.
0
Taking € > 0 sufficiently small, we have
[ A(u,v)||oe < 3|(u,v)|| for each (u,v) € OCR,.
We can now proceed analogously to prove that
|B(u,v) oo < %[|(u,v)|| for each (u,v) € OC,.

These two estimates together prove (3.5). O
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Finally, by considering R > Ry given in Lemmas 3.3 and 3.4, respectively, we apply
once again Lemmas 3.1 and 3.2 to obtain R3 and Ry, with 0 < R3 < Ry < R < Ry, such

that
[F(u,v)|| = [[(uw,v)[|, (u,v) € OCR,,
HF(uvU)H < ||(U,U)H, (u, U) € aCRz?
[F(u,v)[| = [[(u,0)]l, (u,v) € OC,
[F(u, v)[| < [[(u,0)]l, (u,v) € OCR,

Therefore, we can apply Lemma 2.1 to get three fixed points of F' in C satisfying
Ry < [[(u1,v1)|| < Rz < [[(uz,v2)|| < R < [[(ug, v3)]| < Ra,

and the proof is complete.
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