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ABSTRACT. In this paper we survey, complete and refine some recent results
concerning the Dirichlet problem for the prescribed anisotropic mean curvature
equation

—div (Vu/ 1+ |Vu|2> = —au+b/y/1+|Vul?,

in a bounded Lipschitz domain Q C RY, with a,b > 0 parameters. This equa-
tion appears in the description of the geometry of the human cornea, as well as
in the modeling theory of capillarity phenomena for compressible fluids. Here
we show how various techniques of nonlinear functional analysis can success-
fully be applied to derive a complete picture of the solvability patterns of the
problem.
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1. INTRODUCTION. The aim of this paper is to survey, complete and refine some
results, recently obtained in [46, 47, 48, 52, 9, 50, 51, 10, 11], concerning existence,
uniqueness, regularity and boundary behaviour of the solutions of the Dirichlet
problem for the quasilinear elliptic equation

Vu b

—div | ——/]—= | = -+ —Y——
V 1+ |[Vu|? V14| Vul?

where a,b > 0 are given constants and € is a bounded domain in RY, with N > 2,
having a Lipschitz boundary 0€2. We remark that the case NV = 1 has been treated
separately in [9]. Notice that (1.1) is a particular case of the general prescribed
anisotropic mean curvature equation

Q, (1.1)

Vu
V14| Vul?

where H : Q x R x RM*1 — R is the prescribed mean curvature and N(u) =
(—=Vu,1)

VIHVaE

Equation (1.1) has been introduced either for modeling capillarity phenomena
for compressible fluids, if supplemented with non-homogeneous conormal boundary
conditions [16, 17, 4, 18, 3], or for describing the geometry of the human cornea, if
supplemented with homogeneous Dirichlet boundary conditions [46, 47, 48, 52, 50,
51]. We refer to these papers for the derivation of the model, further discussion on
the subject and an additional bibliography.

Besides the interest that this study has in view of the cited application, it will
become evident from our subsequent discussion that this problem turns out to be
very challenging also from the purely mathematical point of view, as it can be
considered as a paradigm for the use of various methods of nonlinear analysis, such
as the implicit function theorem, topological degree, calculus of variations, upper
and lower solutions, combined with some techniques from the theory of linear and
quasilinear elliptic partial differential equations and based on regularity theory,
gradient estimates, use of barriers and comparison principles.

= NH(z,u,N(u)) inQ,

is the unit upper normal to the graph of w in RV*+1,
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As anticipated above, here we discuss the solvability of the homogeneous Dirichlet
problem for equation (1.1), that is,

v R —au + S in Q
V14 |[Vul? V14 |[Vul? 7 (1.2)

u=0 on 0f2.

It should be pointed out that in [46, 47, 48, 52, 51] only a simplified version of (1.2)
has been investigated, where the curvature operator

Vu
v —
V14 |Vul?
is replaced by its linearization around 0
div(Vu) = Au

and, furthermore, €2 is supposed to be an interval in R, or a disk in R?. In the
two papers [9, 10] we have instead considered the complete model (1.1) and we have
proved the existence of a unique classical solution for any given choice of the positive
parameters a, b, but still assuming that Q is an interval in R, or a ball in RY. Some
numerical experiments for approximating the solution of the 1-dimensional problem
have been performed in [9, 50]. Later on, in [11], we tackled the problem in arbitrary
Lipschitz domains and we proved, for all a,b > 0, the existence and the uniqueness
of a generalized solution, which is regular in the interior, but attains the Dirichlet
boundary data classically only under an additional condition that relates the values
of the parameters with the geometry of the domain. This is however not so much
surprising. Indeed, it is a known fact that the solvability in the classical sense of
the Dirichlet problem for the prescribed mean curvature equation

Vu .
v (W) = NH(z) inQ, (1.3)

as well as for the capillarity equation

Vu
Y ) _au 9, 1.4
v ( = |Vu|2) au in (1.4)

with @ > 0, is intimately related to the geometric properties of 9. In [54] J.
Serrin established a basic criterion for the solvability of the Dirichlet problem for
the basic equations (1.3) and (1.4): a mean convexity assumption on 9€?, introduced
in [31, 54], was shown to be sufficient, and in a suitable sense also necessary, for
the existence of a classical solution. In [54, p. 480] J. Serrin also emphasized “the
delicacy of the situation when any but the simplest equations are treated”.

When applying these ideas to the homogeneous Dirichlet problem for (1.1), they
yield its solvability assuming a smallness condition on the coefficient b and an ap-
propriate version of the Serrin’s mean convexity condition on 9€2: see, respectively,
assumptions (2) and (3) in [40]. In [6, Remark 1] it was stated, yet without an
explicit proof, that using the methods of [5] the mean convexity assumption might
be suitably relaxed, allowing boundary points with negative mean curvature, at the
expense however of requiring some smallness conditions both on the coefficients of
the equation and on the size of the domain. We also refer to [29, 28, 30] and to the
papers cited therein for further recent studies on the existence and the boundary
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behaviour of solutions of the Dirichlet problem for the prescribed mean curvature
equation (1.2) in case the Serrin’s condition is not satisfied.

In the light of this discussion the need of considering generalized solutions in this
context becomes apparent, being dictated by the possible occurrence of singular
solutions, namely solutions that are regular in the interior, but do not attain the
Dirichlet condition at some points of the boundary, where in addition the normal
derivative blows up. Following some ideas which trace back to some works of the
seventies by A. Lichnewsky and R. Temam, or respectively by E. Giusti and M.
Miranda, dealing with the prescribed mean curvature equation, we might define
a solution as a minimizer of some related convex action functional; such solutions
have been referred to as “pseudo-solutions” in [55, 33, 34, 35, 36, 13], or respectively
as “generalized solutions” in [41, 24, 25, 42]. Yet, although (1.1) has a variational
structure, the introduction of the associated action functional, which involves an
anisotropic area term, does not appear very direct and the corresponding concepts of
“pseudo-solution” and of “generalized solution” are not very transparent. Therefore
we prefer to adopt in our context an equivalent notion of solution, which looks more
in the spirit of classical solutions and has in our opinion a more intuitive geometric
interpretation. It is worthy to point out at this stage that our definition of solution
is somehow implicit in the work of A. Lichnewsky [35], concerning the minimal
surface equation. Indeed, in [35, Proposition 4] the author introduces a concept
of lower and upper solutions that precisely yields our notion of solution for any
function that is simultaneously a lower and an upper solution of the problem.

The following notion of generalized solution for problem (1.2), partially inspired
by [55, 34, 35, 36, 25, 42, 13], is therefore introduced.

Definition 1.1. A function u € WH1(Q) is a generalized solution of (1.2) if the
following conditions hold:
. Vu N

o dlv(i) e LY (Q);
V 1+ [Vul|?
e v satisfies the equation in (1.2) a.e. in
o for HV"lae. z € 09,

— either u(z) =0,
L,y} (z) = —1,
V14 |Vul?
LW] () =1,
V14 |[Vu|?

where HV~! denotes the (N — 1)-dimensional Hausdorff measure and

— or u(z) > 0 and [

— or u(z) <0 and [

\Y
[7117 1/} € L°°(09) is the weakly defined trace on 99 of the compo-
V14 |Vul?
nent of S with respect to the unit outer normal v to €.

V14 |Vul?
Definition 1.2. A generalized solution u of (1.2) is classical if u € C%(Q) N C°(Q)
and u(z) = 0 for all z € 9.

Definition 1.3. A generalized solution u of (1.2) is singular if it is not classical.

. 1,1 . : Vu N
Remark 1. Assuming that v € W' (Q) is such that dlv(i\/m) e LYV(Q)

and satisfies the equation in (1.2) a.e. in  is equivalent to requiring that u €
WH(Q) N LY (Q) and is a distributional solution of the equation in (1.2). Note
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that, according to [2], the vector field ——~%“— belongs to the space X (Q)y and

VIV

thus the weak trace [L 1/} on 0N of the component of
V1F| Va2’

to the unit outer normal v to 2 is defined.

\/% with respect

The concept of solution expressed by Definition 1.1 looks rather natural in this
context and can heuristically be interpreted as follows: the solution u is not required
to satisfy the homogeneous Dirichlet boundary condition at all points of 9f2, but
at any point of 02 where the zero boundary value is not attained the unit upper
normal N (u) to the graph of u equals the unit outer normal (v,0) or the unit
inner normal (—v,0), according to the sign of u; in this case, roughly speaking,
the graph of the solution might be smoothly continued by vertical segments up to
the zero level. This kind of boundary behaviour for solutions of the N-dimensional
prescribed mean curvature equation has already been observed and discussed in
[35, 24, 25, 42, 13]; more recently, but limited to dimension N = 1, it has been
considered in [7, 8, 49, 45, 37, 38].

For the readers’ convenience we plot in Figure 1 the graph of a generalized —
singular, indeed — solution.

FIGURE 1. Graph of a generalized solution on an arbitrary domain.

With reference to Definition 1.1 we are able to obtain various existence, unique-
ness, regularity and even stability results for problem (1.2), also showing how dif-
ferent analytic techniques can successfully be applied to derive a complete picture
of its solvability patterns.

With respect to our previously published papers [9, 10, 11], the results in Section
2 and in Section 6 are completely new, while Section 3 and Section 5 include some
new statements or proofs. Section 4 is instead basically reproduced from [11].

The remainder of this introduction is devoted to describe the contents of this pa-
per in a schematic fashion. We point out that the presentation below, being aimed
to provide a clear snapshot of our results, intentionally does not follow the struc-
ture of the rest of this paper, which instead needs a slightly different organization
dictated by reasons of internal logic.

Radially symmetric solutions. This topic is discussed in Section 3 and in Section
6. Let us notice that the equation in (1.2) is invariant under orthogonal transfor-
mations, that is, if u is a solution of (1.2) and U(Q2) = Q for some U € O(N), O(N)
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denoting the orthogonal group in R¥Y, then u* = u o U is still a solution. There-
fore it is natural, as a first step, to look for radially symmetric solutions of (1.2)
whenever the domain is either a ball, or a spherical shell. However the solvability
patterns in the two cases are quite different; indeed, while in the former case we
always find classical solutions, in the latter case singular solutions, not attaining
the zero boundary value on the interior sphere, may appear.

In this context one looks for solutions of the form u(x) = v(|x — x¢|) and the
equation in (1.2) writes

tN71U/ 4 N1 b

) =t v — |, t=|z — a0l 1.5
() = (ot s ) el (L5)

Classical solutions on balls. This is the content of Section 3. Let B = B(xo, R)
be the open ball in RY of center zy and radius R. In this case one can exploit
the validity of a one-sided Nagumo condition for the equivalent ordinary differential
equation (1.5) and obtain an a priori estimate on the gradients of its possible solu-
tions satisfying the mixed boundary condition v'(0) = 0, v(R) = 0 on the interval
[0, R]. Then a standard application of the Leray-Schauder continuation theorem (or
even of the shooting method, like in [10]) yields the existence of classical solutions.

Theorem 1.4. For every a > 0, b > 0, there exists a unique generalized solution
u of (1.2), with Q = B, which is radially symmetric and classical, with u € C*(B).
Moreover, there exists a function v € C?([0, R]), with uw(z) = v(|z — zg|) for all
x € B, such that

e 0 <w(t)<b/a for allt € [0, R[;
o V'(t) <0 for allt € 10, R];
e v/ (t) <0 for allt € [0, R].

Singular solutions on thick spherical shells. This topic is discussed in Section 6.
Let S = S, (7o) = {z € RY | 7 < |2 — x0| < R} be the spherical shell centered
at xo and having radii r, R, with 0 < r < R, and, as above, let B = B(xg, R) be
the open ball in RY of center 2o and radius R. On thick spherical shells singular
solutions may appear when b > 0 is large. In Figure 2 the graph of a possible
singular solution is plotted.

FIGURE 2. Graph of a singular solution on a thick spherical shell.
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Theorem 1.5. For any given N > 2, a > 0 and r > 0, there exist R* > 0 and
b* > 0 such that, for all R > R* and b > b*, there is a unique generalized solution
u of (1.2), with Q = S, which is radially symmetric, singular and satisfies

ue C*(SUIB),
u(z) =0 if |x — x| = R,
Vu

V1+ |Vu|27u

Classical solutions on thin spherical shells. This topic is discussed in Section 6 too.
The situation is instead very different if the spherical shell is thin: in this case
solutions are indeed classical. Our result shows in particular that the conclusions
of Theorem 1.5 fail if R is not bounded away from r, thus showing the sharpness of
such statement.

u(xz) >0 and [ }(az):fl if |z — x| = 7.

Theorem 1.6. For any given N > 2, a >0, b > 0 and r > 0, there exists R, > 0
such that, for all R € |r, R.[, there is a unique generalized solution u of (1.2), with
Q =S, which is radially symmetric and classical, with u € C?(S).

Small classical solutions on arbitrary domains. This is the content of Sec-
tion 2. If © is an arbitrary bounded regular domain in R, we are able in a rather
elementary fashion to establish the existence and the uniqueness of small classical
solutions, as well as to describe the structure of the solution set. Here the unique-
ness is achieved by rewriting the problem as a variational inequality and exploiting
the monotonicity of the zero order term, the existence of small classical solutions
follows from the implicit function theorem, the existence of a maximal connected
set of classical solutions emanating from the line of trivial solutions is proved via
topological degree. Figure 3 graphically describes the content of Theorem 1.7.

FIGURE 3. Classical solutions emanating from the trivial line:
[IVu(a,b)|lo is plotted, in applicates, versus a, in abscissas, and b, in
ordinates.

Theorem 1.7. Let Q be a bounded domain in RN, having a boundary O of class
C*< for some a € |0,1[. Then, there exists a set

£=J{a} x 0,6 (a)) SRy xR*

a>0
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such that, for any (a,b) € €N (R x RY), problem (1.2) has a unique generalized
solution u = u(a,b) € C**(Q), which is classical, asymptotically stable, smoothly
depends on the parameters (a,b) in the topology of C*(Y), and satisfies, for every
a >0,

lim ||u(a,b)||c2.e =0

b—0

and, in case boo(a) < 400,

limsup ||Vu(a, b)||oc = +00.

b—bos (a)
Generalized solutions on arbitrary domains. This is the content of Section
4. The proof of the existence of generalized solutions, which we basically reproduce
from [11], is both conceptually and technically quite elaborate. It requires the study,
in the space of bounded variation functions, of a suitable action functional, involving
an anisotropic area term, whose minimizers give rise, via a change of variables, to the
generalized solutions. The interior regularity of these bounded variation minimizers
is obtained by combining a delicate approximation scheme with a “local” existence
result of Serrin’s type proven in [40] and with the classical gradient estimates of
Ladyzhenskaya and Ural’tseva [32].

More precisely, we start from the observation, already made in [16, 17, 4, 18, 5, 3],

that equation (1.1) can formally be seen as the Euler equation of the functional

/ e P\/1 + |Vul? do — %/ e " (u+ 1) da, (1.6)

Q Q

which involves the anisotropic area functional / e %\/1 + |Vu|? dz. The natural
Q

change of variable v = e~ transforms problem (1.2) into

b2
—div<w> = —alog(v) — S Q,
V02 4 b72|Vy|? V02 4+ b72|Vy|? (1.7

v=1 on 0f)

and the functional in (1.6) into
/ V2 +b72|Vol2de + 1%/ v (log(v) — 1) dx.
Q Q

As the first term / V02 + b=2| V|2 dz of this functional grows linearly with respect
to the gradient term, the appropriate framework where to settle its study is the

space of bounded variation functions. Therefore we denote by / Vv2 + b72|Dvl?
Q

the relaxation of/ V2 +b72|Vo|2 dx from W1(Q) to BV (Q2) and we define the
Q
functional

j(v):/ v2+b—2|Dv|2+1/ lv — 1] dHN 1,
Q b Joo

where as usual (see, e.g., [26]) the term § [,, [v—1|dHN ! is introduced in order to
take into account of the non-homogeneous Dirichlet boundary conditions in (1.7).

Our aim is to find a solution of (1.7) by minimizing, on the cone BV T(Q) of all
non-negative functions in BV (), the functional

I(0) = T (v) + /Q F(v) dr,
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where F'(s) denotes the continuous extension of the function g s(log(s) — 1) onto
[0, +o0l.

To carry on our argument we first need to prove various facts about Z, such as
an alternative representation formula, its convexity, its Lipschitz continuity with
respect to the norm of BV () and its lower semicontinuity with respect to the L*-
convergence in BV (Q2), as well as a lattice property, encoding a kind of maximum
principle. We also prove a delicate approximation result, which plays a crucial role
in the sequel of the proof. Once this preliminary study is completed we show the
existence of a global minimizer of Z in BV *(£2). This positive minimizer v is, by the
convexity of Z, unique, and it is bounded and bounded away from zero; moreover,
v is the unique solution of an equivalent variational inequality.

Next we prove the interior regularity of v. This exploits an argument, which was
introduced in [20] and used, e.g., in [21, 22, 3] for the study of capillarity problems.
The procedure can be summarized as follows. We fix a point x¢ € €2 and a small
open ball B centered at zg and compactly contained in Q2. We take a sequence (v, ),
of regular functions approximating v and satisfying J (v,) — J(v), whose existence
is guaranteed by the above mentioned approximation property. By a result in [40]
we can solve, in the classical sense, a sequence of Dirichlet problems in B for the
equation in (1.7), where the boundary values are prescribed on 9B by the restriction
of each function v,. The gradient estimates obtained in [32] and the extremality
properties enjoyed by these solutions allow us to prove their convergence, possibly
within a ball of smaller radius, to a regular solution of the equation in (1.7), which
by uniqueness coincides with v.

By using again the extremality of v, namely the equivalent variational inequality
satisfied by v, we are eventually able to conclude that u = —% log(v) is the desired
solution of (1.2) according to Definition 1.1. This solution u is unique, smooth and
positive in €.

Theorem 1.8. Let Q be a bounded domain in RY, with N > 2, having a Lipschitz
boundary 0). Then, for every a > 0, b > 0, there exists a unique generalized
solution u of problem (1.2), which also satisfies:

o uec (C™®(Q);

o uc L>®(Q) and 0 < u(z) < b/a for all x € Q;

o u minimizes in WH1(Q) N L>(Q) the functional

1
H(z) = / e 1+ |Vz|2de — % / e (z+ 1) dz + 5/ le™b* —1|dHN L.
Q Q o9

The extremality property expressed by the last conclusion of Theorem 1.8 is
crucial in order to infer the boundary behaviour of the solution, as required by
Definition 1.1. It will actually be proved that a function u € W1(Q) is a solution
according to Definition 1.1 if and only if it minimizes in W1(2) N L>(Q) the
functional H.

We point out that this property further witnesses that all generalized solutions
of (1.2) enjoy some form of stability.

Boundary behaviour of generalized solutions. This topic is discussed in Sec-
tion 5.

A geometric condition. The next theorem guarantees that the solution previously
obtained attains the homogeneous Dirichlet boundary values provided that 2 satis-
fies an exterior sphere condition, in which the radius of the sphere is bounded from
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below by a constant depending on the coefficients a, b and the dimension N. This
goal is achieved by first proving a comparison result valid for pairs of lower and
upper solutions of problem (1.7) and then by constructing an appropriate barrier,
indeed an upper solution of (1.2), vanishing at xg. The notion of exterior sphere
condition we use is as follows.

Definition 1.9. We say that an open set  C RY satisfies an exterior sphere
condition with radius R > 0 at some point 2o € 99, if there exists a point y € RN
such that

By, R)NQ =0 and =z € B(y,R)NIQ,
where B(y, R) denotes the open ball of center y and radius r.

It is fairly evident that the exterior sphere condition does not imply the above
mentioned Serrin’s mean convexity assumption, as it permits that all principal
curvatures be negative.

Theorem 1.10. Let Q be a bounded domain in RN, with N > 2, having a Lipschitz
boundary 0. Then, for every a > 0, b > 0, there ezists a unique generalized
solution u of (1.2), which also satisfies all the conditions stated in Theorem 1.8 and

e at each point xg € OX) where an exterior sphere condition with radius R >
(N —1)b/a holds, u is continuous and satisfies u(xo) = 0; moreover, if R >
(N — 1)b/a, then u also satisfies a bounded slope condition at xo, that is

u(z)
sup —— < +o00.
e |I - xOl
In particular, if an exterior sphere condition with radius v > (N —1)b/a is satisfied
at every point zg € 09, then uw € C*(Q) N C°(Q) and it is a classical solution of

(1.2).

Clearly, an exterior sphere condition, with arbitrary radius, holds at any point
xo € 00 N OConv(QY), where Conv(Q) denotes the convex hull of Q. Accordingly,
the set of points in 0f), where a generalized solution attains the zero boundary
condition, is always non-empty.

Classical versus singular solutions. This topic is discussed in Section 5 as well.
Basically combining the previous results we are able to get a rather complete picture
of the solution set of (1.2).

Theorem 1.11. Let ) be a bounded domain in RN, with N > 2, having a boundary
00 of class C** for some o € |0,1[. Then, for every a > 0, either for allb > 0
problem (1.2) has a unique generalized solution u = u(a,b), which is classical, or
there exists b* = b*(a) € 10, 4+o00[ such that
e if b €]0,b*], then problem (1.2) has a unique generalized solution u, which is
classical;
e if b€ ]b*,+o0|, then problem (1.2) has a unique generalized solution u, which
s singular.
In addition, the following conclusions hold:
e the map a — b*(a) is increasing, with iI>1% b*(a) > 0;

e the map (a,b) — u(a,b) is continuous from R x R* to L>(Q);
e for any a > 0, the map b — u(a,b) is strictly increasing, in the sense that if
by < by, then u(a,b1) < u(a,bs) in Q;
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e for any b > 0, the map a — u(a,b) is strictly decreasing, in the sense that if
ay < ag, then u(ai,b) > u(ag,b) in Q.

Notations. We conclude this introduction by setting some notations that are
used throughout this paper. We write R* and ]Rg to denote the intervals [0, +o00]
N

and |0, +ool, respectively. For each N > 2, we set 1* = 5. The characteristic

function of any set E is denoted by xz. If E is a set in RY having positive finite
N-dimensional Lebesgue measure and u,v : E — R are given functions, we write:
u < v in E (respectively, a.e. in E) whenever u(z) < v(z) for every z € E
(respectively, a.e. z € E); u <vin F if u <wvin F and u # v; in case E is closed,
u < v in E if there is € > 0 such that u(x) + edist(z,0E) < v(z) for all x € E.
By {v < w} we denote the set {x € E | v(z) < w(x) a.e. in E}. We also define
uVwvand u Av by (uVwv)(z) =max{u(z),v(z)} and (uAv)(z) = min{u(z),v(z)}
for a.e. © € E. The N-dimensional Lebesgue measure of E is denoted by |E|. If
E is a set in RY having positive finite (N — 1)-dimensional Hausdorff measure and
u,v : E — R are given functions, we write u < v on F (respectively, HV "l-a.e. on
E) whenever u(z) < v(z) for every x € E (respectively, H¥ '-a.e. x € E). The
symbol d;; as usual stands for the Kronecker delta.

2. SMALL CLASSICAL SOLUTIONS ON ARBITRARY DOMAINS. In this section we sup-
pose that  is an arbitrary bounded domain in RY, with N > 2, having a boundary
0N satisfying suitable regularity conditions. Our aim here is to establish existence
and uniqueness of classical solutions emanating from the line of the trivial solutions,
as well as to describe the structure of the solution set: uniqueness is achieved by
rewriting the problem as a variational inequality and exploiting the monotonicity
of the zero order term, the existence of small classical solutions follows from the
implicit function theorem, the existence of a maximal connected set of classical
solutions is proved by using topological degree.

2.1. GLOBAL UNIQUENESS OF CLASSICAL SOLUTIONS. We start proving a unique-
ness result.

Lemma 2.1. Let a > 0 and b > 0 be given and let Q be a bounded domain in RN,
with N > 2, having a Lipschitz boundary 0. Then problem (1.2) has at most one
classical solution u € C*(Q).

Proof. The proof consists of two steps.

Step 1. A wariational inequality. We show that if u € C%(Q) is a solution of (1.2),
then v = exp(—bu) satisfies

/ Vw? +b72|Vw|? dx — / Vo2 +b72| Vo2 dx > —/ ab~?log(v) (w — v) dzx
Q Q Q

(2.1)
for all w € C'(Q) with mingw > 0 and w = 1 on 9. Indeed, it is easy to verify
that, if u € C?() is a solution of (1.2), then v = exp(—bu) satisfies

Vv b

—div + = —alog(v in Q,
<\/v2—|—b—2|Vv2> Vv2 + b2 Vu|2 5(v)

v=1 on 0N).

(2.2)
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Pick any w € C'(Q), with mingw > 0 and w = 1 on 99, multiply the equation
in (2.2) by w — v and integrate by parts. The convexity and the differentiability in

RS x RY of the map (s, &) — b%1/s2 + b=2|¢|? then yield

2 _
—/ alog(v) (w —v)d / _YwVlw—v) dz Mdm
Q v2 4+ b2|Vo)? Q Vv?2+072|Vo|?

§/b2 w2+b*2|Vw|2dx—/b2 v2 + b72| V|2 dz.
Q Q

Step 2. Uniqueness. Let us show that problem (1.2) has at most one solution
u € C*(Q). Suppose that ui, uz € C%(Q) are solutions of (1.2). Then, as v; =
exp(—buy), va = exp(—bugy) satisfy (2.1), we have in particular

/\/U + b~ 2\Vv2|2dxf/ A2+ 072V |2dz > — / Zlog(v1) (vo — v1) dx
/\/U%+b*2|V01|2dx—/ \/vg—o—b*Q\vadeZ—/ab*QIOg(Ug) (v1 — va) dz.
Q Q Q

Summing up and rearranging, we get

0> /Q ab2(log(vs) — log(v1)) (vs — v1) dz.

The strict monotonicity of the logarithm function yields vy = vs and hence u; =

us. O

2.2. LOCAL EXISTENCE OF CLASSICAL SOLUTIONS. We now prove the existence of
small classical solutions.

Theorem 2.2. Let Q be a bounded domain in RN, with N > 2, having a boundary
00 of class C** for some a € ]0,1[. Then, for every ag > 0 there exists 6o > 0
such that, for any (a,b) € Ry x RY with |a — ag| < &o and b < g, problem (1.2)
has a unique classical solution u = u(a,b) € C*(Q), with

0<u<gb/a inQ, (2.3)

which is exponentially asymptotically stable, smoothly depends on the parameters
(a,b) in the topology of CQ’O‘(Q), and satisfies

Ll e B =0. (2.4)

Proof. Set
C2*(Q) = {ue C**(Q) | u=0on IN}
and define the operator F : Co*(€2) x R x R — C%(Q) by
. Vu b
F(u,a,b) =div (W) —au+ \/ﬁ
Applying e.g. [27], it follows that F is of class C*°, with partial derivative
Vv Vu - Vv bVu - Vo
(,/H VP (YTt IVaP)? ) T v
for all v € C2**(Q). We have
F(0,a0,0) =0 and 0,F(0,a0,0)[v] = Av — agv.

OuF (u,a,b)v] = div
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As ag > 0, by [23, Theorem 6.14],
DuF(0,a9,0) : Co*(Q) — C¥¥(Q)

is a continuous isomorphism. Thus the implicit function theorem yields the existence
of a constant g > 0 and a map U : Jag — ¢, ag + do[ X | — o, do[ — C’g’a(ﬁ) of class
C such that, for all (u,a,b) € C2*(Q) x R x R, with ||ul|c2.a < 8, |a — ag| < b,
|b| < (50,
F(u,a,b) =0 if and only if w=U(a,b).

The global uniqueness result provided by Lemma 2.1 implies that, for any (a,b) €
Ry x Ry with |a —ag| < dp and b < &g, problem (1.2) has a unique classical solution
u = u(a,b) € C*%(Q), which by [39, Section 9.1.4] is exponentially asymptotically
stable. Finally, the weak maximum principle, the strong maximum principle and
the Hopf boundary point lemma [23, Section 3.2] imply that 0 < v < g in Q,
because 0 and g are respectively a lower and an upper solution of (1.2), but are not
solutions. O

Remark 2. Denoting by ¥ the spectrum of —A in HE(Q), we easily see from the
proof of Theorem 2.2 that, for any ag € R\ X, there exists dp > 0 such that, for any
(a,b) € R x R with |a — ag| < dp and |b| < &y, problem (1.2) has a unique classical
solution u = u(a,b) € C*(Q), with ||u/|c2.« < 6y, which smoothly depends on the
parameters (a,b) in the topology of C*%(Q) and satisfies

lim u(a,b)||c2.« =0.
. l[u(a,b)llc

This holds, in particular, for ag = 0.
2.3. A MAXIMAL BRANCH OF CLASSICAL SOLUTIONS. We finally prove the exis-

tence of a maximal connected two-dimensional branch of classical solutions, which
emanates from the line of the trivial solutions.

Theorem 2.3. Let Q be a bounded domain in RN, with N > 2, having a boundary
oY of class C** for some o € |0,1[. Then, there exists a set £ = |J,oo({a}x
[0,boo(a)]) € RE x RY such that, for all (a,b) € €N (R x Ry), problem (1.2)
has a unique classical solution v = u(a,b) € C’Q’O‘(ﬁ), which smoothly depends on
the parameters (a,b) in the topology of C*%(Q), and satisfies (2.3), (2.4) for each
ag > 0, and, in case boo(ag) < +00,

lim sup (IVu(a,b)||co = +o0. (2.5)
(a;b)—=(a0,be0 (a0))

Proof. The proof is divided into three steps.

Step 1. Reformulation of problem (12) as a fized point equation. For any given
a>0,let T, : CH*(Q) x RT — C1*(Q) be the operator which sends any (u,b) €
CH(Q) x RT onto the unique solution v € C?%(Q) of the problem

—(1 4+ |Vu)Av + (HvVu) - Vu + av(y/1 + |Vu|2)3
=b(1+ |Vul?) inQ, (2.6)

v=20 on 092,

where Hv denote the Hessian matrix of v. Remark that, as

(1 + [Vul?)[g]* = (€ Vu)* > [¢?
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for all £ € RN, the operator
(14 |Vu|*)Av — (HvVu) - Vu

is uniformly elliptic. It is clear that u € C%(Q) is a solution of problem (1.2) if
and only if
u=T,(u,b).

The operator T, : C1*(Q) x RT — C1%(Q) is compact. Indeed, if (u,), and (b,)n
are bounded sequences in C**(Q) and R, respectively, then the Schauder theory
applied to problem (2.6) implies that (v,,),, with v, = T4 (un,by), is bounded in
C?(Q) (see [23, Theorem 3.7, Theorem 6.6]). The compact imbedding of C?(£2)
into C2(Q) guarantees that (v, ), has a subsequence converging in C?(2) and there-
fore in C*(Q). Moreover, if (u,), and (b,), are sequences converging to u and b
in C1:*(Q) and R*, respectively, then the previous conclusion implies that, denot-
ing vy, = To(un, by ), any subsequence (v, )k of (vy,), possesses a subsequence, still
denoted by (v, )x converging in C?(2) to some v. From (2.6) we get

—(1 4 |Vul®)Av + (HvVu) - Vu
= kEI—&I-loo (7(1 + ‘vunk|2)Avnk + (ankvunk) ’ Vunk)

= lim (= avn, (V1 [Vt [2)° + by (14 [V, )

k—+oco

— —av(\/T+ |[VuP)’ +b(1 +[Vul?) inQ,

and

v= lim v, =0 on J.
k—+oco

This means that v = T,(u,b). Hence we conclude that the whole sequence (vy, ),
converges to v, that is,

lim T4, (un,bn) = Tu(u,b).

n——+oo
Step 2. Existence of maximal connected branches of solutions. Since, for any given
a > 0, the operator T, : C1*(Q)xRT — C1%(Q) is compact and satisfies T}, (u, 0) =
0 for all u € C**(€2), we can apply [53, Theorem 3.2]. This yields the existence of
a set
Ca C{(u,b) € CH*(Q) x RY | u=T,(u,b)},

which is connected and unbounded in C1%(Q) x R*. Moreover, the weak maximum
principle, the strong maximum principle and the Hopf boundary lemma imply that,
if (u,b) € Cq, with b > 0, then (2.3) holds. For every a > 0, define

boo = boo(a) = sup{b | (u,b) € C,}

and

€ = |J({a} x [0,bec (@)

a>0

Clearly, £ is connected and has a non-empty interior. Further, for any (a,b) € &,
by Lemma 2.1, (1.2) has a unique solution that we denote by u(a,b). Assume that,
for some a > 0, by (a) < +00. The properties of C, imply that

limsup |[u(a,b)||ct.e = +00

b—bos (a)
and actually

limsup |lu(a,b)||cr = +oo. (2.7
b—bos (a)
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Indeed, if

limsup ||u(a,b)||cr < +oo,
b—boo (a)

then we would infer from (1.2), using the elliptic LP-regularity theory [23, Section
9.6, that u(a,b) should remain bounded in W2?(), for any given p > 1, and thus
in C1*(Q) by the Sobolev imbedding theorem, so getting a contradiction. Hence
(2.7) is proved. Finally, from (2.7) and the bound

[tfloc < boo/a,
which follows from (2.3), we deduce that

limsup ||[Vu(a,b)||c = +00.

b—bos (a)
Thus, in particular, (2.5) holds.
Step 3. Ewistence of a smooth mazimal two-dimensional branch of solutions. We
prove that the map u(-,-) : & — C2**(Q), which sends (a, b) onto the unique solution
u of (1.2), smoothly depends on (a,b). We use the implicit function theorem, as in
the proof of Theorem 2.2. Consider the operator F : Ca*(Q) x R x R — C%*(Q)
defined in the proof of Theorem 2.2. Fix (a*,b*) € £ and let u* = u(a*,b*) be the
corresponding solution of (1.2). We have

F(u*,a*,b") =0
and
O F(u*,a”,b")[v] =
Vo Vu* - Vo . N b* Vu* - Vo
- -
VT NVeE  (JIFVep) (VI+ Ve )’
for all v € C2*(Q). Let v € C3*(Q) satisfy
auf(U*v CL*, b*)[’l}} = 07

that is,
Av (HvVu*) - Vu* Vu* - VvAu* 5 (Hu*Vu*) - Vv

VIFIVER  (Vix[veP)®  (Vi+[VeP)’ (Vi [veP)’
H * * . * * . * * .
+3[( u*Vu*) - Vu ](Vtg Vo) b"Vu-Vu L aw=0 i,
(V1+Vur?) (V1+[Vur?)
where Hu* and Hv denote the Hessian matrices of u* and v, respectively. As
noticed in the proof of Theorem 2.3, we have

L+ [VuP)IEf? — (€ Vur)? > [¢
for all ¢ € RY, and thus the operator
(1+ |Vu*|2)Av — (HoVu*) - Vu*
(V14 \Vu*|2)3

is uniformly elliptic. Therefore the strong maximum principle implies that v = 0.
Thus

D F (u*,a*,b*) : C2*(Q) — C*(Q)
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is a continuous isomorphism; the implicit function theorem then applies and guar-
antees that the map u(:,-), implicitly defined by the equation

F(u,a,b) =0,

is smooth. O

3. CLASSICAL SOLUTIONS ON BALLS. In this section we discuss the solvability of
problem (1.2) in the special case where the domain  is an open ball B = B(xzq, R)
in RN of center ¢ and radius R. Since both the equation in (1.2) and the domain
are rotationally invariant, it is natural to look for radially symmetric solutions. Ac-
cordingly, we establish the existence of a solution of (1.2), which is positive, classical,
radially symmetric, radially decreasing and concave, by solving the problem

rN=1y N—1 b .
_ (1—1—1}’2> =r ( —av + 7W) in ]0, R 3.1)
v'(0) =0, v(R) =0.

This radial solution is then the unique solution of (1.2) by Lemma 2.1. We remark
that the results presented in this section have been obtained in [10] by a different
proof.

3.1. PROPERTIES OF THE SOLUTIONS. We start with two preliminary results, where
some properties of the possible solutions of problem (3.1) are highlighted. These
properties are notable also because they allow us to get some a priori estimates
which shall be used later to obtain the existence result; the validity of a one-sided
Nagumo condition plays a central role here. Note that the equation in (3.1) can be
written in the form

!
= (faer (1+v’2)3/2+%(N7 D(1+02).  (32)

b
V1+ sz)
Lemma 3.1. Let a > 0 and b > 0 be given. Suppose that v € C*(]0, R])NC*([0, R])
is a solution of (3.1). Then v € C*([0, R]).

Proof. Let v € C%(]0, R]) N C([0, R]) be a solution of (3.1). For any r € |0, R] we
set for convenience

n(r) = /0"' (;)Nﬁ1 ( —av(t) + \/JW) dt. (3.3)

lim n(r)=0

r—0+

Observe that

and, by de 'Hopital’s rule,
1 T -
(GO 7/ N (= av(t) + b )dt: aw(©) +b
0

r0t T r—ot+ rV 1+0'(t)?

Integrating over [0, 7] the equation in (3.1) we obtain

V() B
T+u(r)? ()
Let ¢(z) = ﬁ be the inverse function of ¢(¢) = \/1€+7 Then we have
)= 1 PO o 00 00 _ ao0) b,

r—0t T r—ot n(r) r N
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Finally, we compute, using (3.2),

Y (e R——
v (r)

- SR -D(+0)?)
= (av(0) — b) — (N — 1)v"(0) = v"(0).
Thus the conclusion follows. O

Lemma 3.2. Let a > 0 and b > 0 be given. Suppose that v € C*([0,R]) is a
solution of (3.1). Then v satisfies

(1) 0 <o(r) <b/a for allr € [0, R][;

(#) v'(r) <0 for all v € )0, R];
(git) v"'(r) <O for all v € [0, R];

() |'(r)] < \/exp(¥) —1 for all r € [0, R].

Proof. Assume that v € C?([0, R]) is a solution of (3.1).

Let us prove (7). Suppose, by contradiction, that v attains its minimum at some
point # € [0, R[, with v(#) < 0. If # = 0 we have v (0) = “Q= < 0; it # € ]0, R],
by (3.2), we have v"(#) = av(f) — b < 0. Since 7 is a minimum point we have
v"”(#) > 0; therefore in both cases we obtain a contradiction. Similarly, suppose
that v attains its maximum at some point # € [0, R[, with v(#) > 2. As above we
observe that v"/ () = % > 0if 7 =0 and v"'(#) = av(f) — b > 0 if # € )0, R].
Since 7 is a maximum point we have v”(#) < 0; in any case we obtain therefore
v"(#) = 0 and v(#) = L. Since v is a solution of the equation (3.2), satisfying the
initial conditions v(#) = £ and v/(#) = 0, by the uniqueness of the solution of the
Cauchy problem (cf. [10, Proposition 2.2]) we infer that v is the constant function
v = g, which is a contradiction.

Let us prove (i7). Observe that v"/(r) = av(r) — b < 0 at any point r € ]0, R]
where v'(r) = 0. Therefore there exists at most one point r € [0, R] where v/(r) = 0,
and necessarily r = 0. Hence we conclude that v'(r) < 0 for all » € ]0, R].

Let us prove (iii). Suppose, by contradiction, that there exists ro € |0, R] such
that v"(rg) > 0. As observed in (i), we have v”/(0) < 0, hence there exists 7 €0, R]
such that v/(#) = 0 and v”(r) < 0 in [0,7]. Computing and evaluating at 7 the
derivative in (3.2), we obtain
N-1

72
As v"(#) = 0 we deduce that v”(r) > 0 in a left neighborhood of 7, which is a
contradiction.

Let us prove (iv). Observe that, from (3.2) and taking into account (i) and (%),
for all r € )0, R] we have v”(r) > —b(1 + v'(r)?). Therefore

v'(r)v"(r)

0" (7) = av' (F)(1 + v (7)?)%/% + V' (7)1 + ' (7)?) < 0.

< —b'(r).
14+ (r)2 — V()
Integrating over [0, R], we obtain
1 P b?
ilog (1+v'(R)?) <bv(0) < -

and the conclusion follows from (ii3). O
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3.2. ESISTENCE OF THE SOLUTION. We are ready to prove our existence result.
Thanks to the gradient estimates obtained in Lemma 3.2 we can replace the degen-
erate problem (3.1) with a uniformly elliptic one. Next we apply a standard version
of the Leray-Schauder continuation theorem to the modified problem.

Proposition 3.1. For any given a, b > 0 and any R > 0, problem (3.1) has a
solution v € C?([0, R]) satisfying the conditions (i)-(iv) listed in Lemma 3.2.

Proof. We divide the proof into two steps.

Step 1. A modified problem. Set ¢ = \/exp(2b2/a) — 1 and define a C'-homeomorphism
p:R— R by

s
—_— if |s] <,
e o=
S) =
’ s+ sen(s) ¢ ¢ if |s| > ¢
(14 ¢2)3/2 )
Note that
! if |s| <e¢
—_— i
1+ 52)3/2 =5
go=q U
7(1+02)3/2 if |s] > ¢
is bounded, bounded away from 0 and satisfies, for all s € R,
1
/
©'(s) = SR (3.4)
Next we introduce the modified problem
b
N-1 Y/ N-1 .
- = —av+ ——— 0, R],
(PN o)) =N (—avt ) 0B 53
v'(0) =0, v(R) =0,
and the operator S : C1([0, R]) — C([0, R]) defined by
R s
t\N-1 b
S = -1 - —aw(t) + ———) dt ) ds.
e = [ ([ G (-t + ) dr) s
For any given w € C1([0, R]), it is convenient to write, like in (3.3),
S\ N1 b
= - - t) + ———) dt. 3.6
(s) /0 (s) ( aw(t) + 1—|—w’(t)2) (3.6)
We see, arguing as in Lemma 3.1, that n € C1([0, R]), with
b n(r)

i (r) = —aw(r) + — (N —=1)=— in |0, R],

Vitw(n? ' (3.7)

7'(0) = %( — aw(0) + 1+bw(0)2)

Observe that p
- —_ — -1
2-S(w)(r) ==~ (n(r)),
for all r € [0, R], and
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for all r €]0, R]. Actually, arguing as in Lemma 3.1, we easily verify that S(w) €
C?([0, R]) and

d? 1 b
—58(w)(0) = 5 (aw(0) - \/TW)

Finally, observe that v = S(w) is the unique solution of the problem

b .

—(TN71¢(UI))/ _ ,r,Nfl(_ aw +
1+w

V'(0) =0, v(R) =0,

and a function v € C?([0, R]) is a solution of (3.5) if and only if v is a fixed point
of S.

Step 2. Existence of a solution. We prove the existence of a fixed point v of S in
the open bounded subset of C*([0, R])

O ={we CH([0,R]) | lw]e < b/a, 0] < c}.

This implies in particular that v is a solution of (3.1). To apply the Leray-Schauder
continuation method, we introduce the homotopy 7 : O x [0,1] — C*([0, R]) by
setting

R o 5 p\N—-1 b )
T(w,)\)(r):/r ¢ ()\/0 (;) (—aw(t)+m) dt) ds in [0, R].
Note that 7(-,0) = 0, 7(,1) = S and v € O satisfies v = T (v,\), for some
A € [0,1], if and only if v € C?([0, R]) and solves

b
—(rN o)) =V —av+ ——) in]0,R|,
(Y (o) ( ——) mlo.R| .

v'(0) =0, v(R) =0.

We first verify that 7 is compact. The continuity of 7 is an obvious consequence
of its definition. Therefore let us check that the range of 7 is relatively compact.
Using (3.6) and (3.7) and arguing as above, we see that, for all w € O and A € [0, 1],

LT M) =~ () [0, R,

and
2

d _ .
22T () = =A™ (An(r) '(r) i [0, R].
Hence we infer that the set 7(O x [0,1]) is bounded in C?%([0, R]) and, by the
Arzela-Ascoli theorem, it is relatively compact in C1([0, R]).
Next we show that there is no fixed point of 7 (-, ) on O, for any A € [0,1]. Let

v € O be a fixed point of T (-, ), for some A € [0,1]. The conclusion is obvious if
A = 0. Therefore suppose that A > 0. Since v satisfies (3.8), we have in particular

1o " N-1 4 b
—o' (W' ()" (r) = - p'(r) + )\( —av(r) + W)

for all r €]0, R]. Repeating the argument we used in Lemma 3.2 to prove (¢) and
(1), we see that 0 < v(r) < b/a for all r € [0, R[ and v'(r) < 0 for all r €]0, R].
Furthermore, using (3.4), we see, as in Lemma 3.2, that

v"(s) > =Ab(1 +0'(5)%) > —=b(1 +v'(s)?),
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for all s €]0, R]. Integrating this relation on [0,r], for any given r € [0, R], we

obtain
2

5 1oa(1+2/(r)?) < b(u(0) — v(r)) < -

ie., v/(r) > —c for all » € [0,R]. Hence we conclude that v € O. The Leray-
Schauder continuation theorem therefore implies that problem (3.5) has a solution

v e Q0. ]

We can now state the main result of this section.

Theorem 3.3. Let a > 0 and b > 0 be given and let B = B(zo, R) be the open ball
in RN of center xo and radius R. Then there exists a unique solution u € C*(B)
of (1.2), which in addition satisfies:

e there exists a function v € C?([0,R]) such that u(z) = v(|lx — xo|) for all
x € B;

e 0 <w(r)<b/a for allr € [0, R[;

e V'(r) <O for all r €10, R];

e v'(r) <0 for allr € [0, R].

Proof. Let v € C?([0,R]) be the solution of problem (3.1), whose existence is
guaranteed by Proposition 3.1. The function v satisfies all properties listed in
Lemma 3.2. Define u € C''(B) by setting u(x) = v(Jx — x¢]) for all z € B. An easy
calculation shows that u € C?(B) and it is a solution of (1.2), with Q = B. The
uniqueness of the solution finally follows from Lemma 2.1. O

4. GENERALIZED SOLUTIONS ON ARBITRARY DOMAINS. In this section we prove
existence, uniqueness and interior regularity of generalized solutions of problem
(1.2) in an arbitrary bounded domain € of RY, with N > 2, having a Lipschitz
boundary 0€2. Our analysis mainly relies on the study, in the space of bounded
variation functions, of a suitable action functional, involving an anisotropic area
term, whose minimizers give rise, via a variational inequality and a natural change
of variables, to the generalized solutions of (1.2). The interior regularity of these
bounded variation minimizers is obtained by combining a delicate approximation
scheme with a “local” existence result of Serrin’s type proven in [40] and with the
classical gradient estimates of Ladyzhenskaya and Ural’tseva [32]. All the details
that are not provided in the proofs below can be found in [11].

4.1. VARIATIONAL SETTING AND AUXILIARY RESULTS. Throughout we suppose
that b > 0 is a given constant and O and U are two open bounded sets in RY,
such that &/ C O and U has a Lipschitz boundary olU.

Anisotropic area functionals. We define some functionals that are relevant for
our analysis.

Definition 4.1. For all w € BV(0O), we set

/ ’LUZ + b72‘Dw|2 — sup{/ w(gN+1 —+ %leg) dx |
O O

N+1
9=G:95+1) = (91, 9N, gn 1) € CGORNTY) g = > " gf <1 in O}.
iz
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Remark 3. We can verify that, for all w € C*(O),
/ Vw? + b=2|Dw|? :/ w? + b~2|Vw|? dz.
o o

The following lower and upper estimates can be deduced from Definition 4.1.

Proposition 4.1. For all w € BV(O), we have

max{/ |w|d:p,1/ Dw|} S/ w2+b_2\Dw|2§/ |w|dw+1/ | Dw].
o bJo o o b Jo

Proposition 4.1 immediately yields the Lipschitz continuity of the functional with
respect to the BV-norm.

Proposition 4.2. For allv, w € BV(O), we have

1
‘/ \/v2+b—2|Dv\2—/ Vw? + b=2|Dw|? S/ |v—w\dx+f/ |D(v — w)|.
o o o bJo

In order to take into account of the Dirichlet boundary conditions, we introduce
the following functional.

Definition 4.2. Let ¢ € L'(dU) be given. For all v € BV (U) we define

1
jq,(v):/ v2+b*2|Dv|2+7/ v — @ dHN L.
u b Jou

In case ¢ = 1 we simply write J, = J, i.e.,
1
Tw = [ VEFIDE g [ oyt
u b ou
Also by using [14, Section 5.4, Theorem 1], we can prove the following additivity
property of J,.
Proposition 4.3. For any v € BV(U) and w € BV(O\U), define z: O — R, by

setting
v a.e. U,
°T {w a.e. in O\U.
Then z € BV (O) and satisfies

/ 22+ b72|DzJ?
O
1
:/ v2+b—2|Dv|2+/ w2+b—2|Dw|2+f/ o — w| dHN 1,
u o\l b Jou

Proposition 4.3, together with [19, Teorema 1.II], allows to prove the convexity
and the lower semicontinuity of 7.

Proposition 4.4. Let o € L'(9U) be given. Then the following properties hold:
(1) Ty is convex;
(it) T, is lower semicontinuous with respect to the L*-convergence in BV (U), i.e.,
if (Un)n is a sequence in BV (U), which converges in L'(U) to v € BV (U),
then

TJo(v) < lig}rnf To(vn).
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An approximation and a lattice property. The following approzimation prop-
erty plays a crucial role in the sequel; it generalizes the classical approximation
property in the space of bounded variation functions with respect to the strict
convergence (see, e.g., [26, Theorem 1.17]).

Proposition 4.5. Let ¢ € LY(0U) and w € BV (U) be given. Then, for each
p € [1,1%], there exists a sequence (wy,)n in C°U) N WELU) such that

. — . p
nglfoow" w in LP(U),

lim jso(wn) = j«p(w)a

n—-+oo
wy,=¢ HYN -ae. ondU, for alln.

Moreover, if there exist c,d € R, with ¢c < w < d a.e. inU and c < ¢ < d
HN"L.a.e. on OU, then, for each o > 0, a sequence (wy,)n, satisfying the previous
conditions, can be selected such that, for all n,

c—o<w,<d+o nlU, foralln.

In the particular case where ¢ =1, i.e., J, = J, we can restate Proposition 4.5
as follows.

Corollary 4.1. Let w € BV (U) be given. Then, for each p € [1,1*], there exists a
sequence (wy,)n in C°WU) N WHYHU) such that

. — . p
ngl}rloown w in LP(U),

lim J(wy,) =J(w),

n——+oo
wn=1 HN"'ae. ondU, for alln.
Moreover, if there exist c,d € R, with ¢ <1 <d and ¢c <w < d a.e. inlU, then,
for each o > 0, a sequence (Wy)n, satisfying the previous conditions, can be selected
such that
c—o<w,<d+o inlU, foralln.

The lower semicontinuity of the functional [J, and the above stated approxima-
tion property are the essential ingredients for proving the validity of the following
lattice property, which encodes a kind of maximum principle.

Proposition 4.6. Let ¢ € L' (0U) be given. For any v, w € BV(U), we have
Tolo Aw) + Tp(0 v 0) < To(0) + Tp )

4.2. GLOBAL MINIMIZATION. In this subsection we prove that the action functional,
naturally associated with the problem

2
—div<vv> = —alog(v) — S in Q,
V2 4 b72|Vy|? V2 4 b72|Vu|? (4.1)

v=1 on 0f),

has a unique global minimizer in the cone of non-negative functions of BV (2),
which is bounded, strictly positive and regular in €2, and in addition it satisfies a
suitable variational inequality.

Definition 4.3. Let us set
BV (Q) ={we BV(Q) |w>0ae. in Q}
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and define the functional Z : BV (2) — R by setting
I(v) = I (v) + F(v),

where J has been introduced in Definition 4.2, with & = Q, and F : BV () - R
is the potential functional

F(v) = / F(v)dzx,
Q
with F': [0, +00[ — R the continuous extension of the function % s(log(s) —1).

Existence, uniqueness and localization of the global minimizer. The fol-
lowing proposition proves the existence, the uniqueness and the localization of the
global minimizer in BV *(Q) of the action functional Z associated with problem
(4.1).

Proposition 4.7. The functional Z has a unique global minimizer v € BV (Q),

which also satisfies
exp(f%) <v<1 a.e Q.

Proof. Let us fix p € |1, 1*].
Step 1. T is lower semicontinuous with respect to the LP-convergence. As there
exists ¢ > 0 such that F' satisfies

[F(s)] < c(]s]” +1),

for all s > 0, we deduce by, e.g., [15, Theorem 2.3|, that F is continuous with respect
to the LP-convergence in BV (). Hence the conclusion follows from Proposition
4.4.

Step 2. Existence of a global minimizer. Let (vy), be a minimizing sequence of Z
in BV (Q). By Proposition 4.1, we have

1
max{/ |'U'n|dxaf/ Dvn|} S/ U3L+b_2|DUn|2
Q b Q Q

. a
< I+ [ (Flon) = min F)do = T(0,) + 5191

Hence (vy,)y, is bounded in BV (). By [1, Corollary 3.49, Proposition 3.6], there
exists a subsequence of (vy, ), still denoted by (vy,),, and v € BV T(Q) such that

lixf v, = v in LP(Q). By the lower semicontinuity of Z with respect to the
n—-+oo

LP-convergence we conclude that v is a global minimizer of Z in BV (Q).

Step 3. Uniqueness of the global minimizer. Since J is convex in BV (Q) and,
due to the strict convexity of F in 0,400, F is strictly convex in BV 1(Q), the
functional Z is strictly convex in BV * (). This implies the uniqueness of the global
minimizer.

Step 4. We have v > exp( — %) a.e. in €. Let us set, for convenience, ¢ =

exp ( — %) As v is a global minimizer, by Proposition 4.6, we have
0<Z(vVve)—Z(w)<Jl)—TwAne)+ FloVe)— Fv).
Using Proposition 4.1 and ¢ € ]0, 1], we prove that

J(E)—J(v/\e)g/ (e —v)dz.

{v<e}
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Thus we have
0§I(v\/e)—Z(v)§/ (e—v+ F(e) — F(v))dx.
{v<e}

Since the function G : [0, +0c0[ — R, defined by G(s) = s+F(s), is strictly decreasing
in [0, €], we conclude that
0<Z(vVve)—ZI(v) < / (G(e) = G(v))dx <0,
{v<e}
where the last inequality is strict if [{v < e}| > 0. This implies that |{v < e}| =0,
ie., v >¢e€=exp ( — %) a.e. in .
Step 4. We have v <1 a.e. in 2. By Proposition 4.6, we have
ZwAl)—Z(w)<J1)=JwV1)+FlvAl)—F(v).

On the one hand, by Proposition 4.1, we get
J1) —Jwv1) < /(1_ o v 1)) dz < 0.
Q
On the other hand, since F is increasing in [1,4+o0o[, we infer
]:(v/\l)f]-'(v):/ (F(1) = F(v))dz <0.

{v=1}

We then obtain
Z(vA1l) <Z(v).

As v is the unique global minimizer of Z, this implies that v A1 = v, i.e., v <1 a.e.

in Q. ]

Interior C1®-regularity of the global minimizer. In order to prove the local
Cl%-regularity in Q of the global minimizer v of Z, we use an argument which
requires a preliminary study of the problem

b2
—diV(vz) = —alog(z) — S B,,
V22 4+ b2 V2|2 V224072 V2|2 (4.2)
z=1 on 0B,

where B, = B(xg,r) is the ball of center xy € Q and radius r > 0, with B, C €,
and ¢ € C%%(B,), for some a €]0,1], is a given function, with

%exp (—%) <y < % in B,. (4.3)
We associate with problem (4.2) the functional Z,. : BV (B,) — R, defined by

1
T, (w) :/ w2+b—2\Dw|2+5/ |w7¢\d’HN_1+/ F(w)dz,
B, 0B, B,

where BVT(B,) = {w € BV(B,) | w > 0 a.e. in B,} and F has been introduced
in Definition 4.3.

Our first result is based on [40, Corollary 1] and on [32, Theorem 4].
Lemma 4.4. Fix any xog € Q2. Then there exists ro > 0 such that, for any given

r €]0,70[ and every ¢p € C**(B,) satisfying (4.3), problem (4.2) has a unique
solution z € C*“(B,.) such that

(7) %exp(—%) <z< % in By;
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(i1) there exist § = B(a,b,N,r) >0 and C = C(a,b, N,r) > 0, independent of v,
such that ”Z”Clvﬂ(m) <C;
(113) z is a global minimizer of Z, in BVY(B,).
With the help of this lemma, we can prove the interior regularity of the global
minimizer v of Z.

Proposition 4.8. The global minimizer v € BVT(Q) of T belongs to Wh'(Q),
and, for every open set Qy, with Qy C Q, there exists o > 0 such that v € CH(€).

Proof. Let p € |1,1*[ be fixed. By Corollary 4.1, there exists a sequence (vy, ), in
C>(Q) N WH(Q) such that

lim v, =v in L?(Q),
n—+0o0

lim J(v,) =J(v),

n—+00
%exp(—%) < v, S% in Q, for all n.
The continuity of the potential operator F in LP({2) also implies
lim Z(v,) =Z(v). (4.4)

n—-+oo

Let now fix zp € 2 and take r € ]0,r¢[, with ro > 0 given by Lemma 4.4. For each
n, consider the problem

2
div(vz> = —alog(z) — b in By,
V22 + 072 Vz)? V22 + 072 Vz]?

Z =, on OB,

and denote by z, € C%(B,) its unique solution provided by Lemma 4.4. Define the
sequence (wy, ), in BV (Q) by setting

zn in By,
W, = _
" v, inQ\ B,.

Step 1. The sequence (wy), is bounded in BV () and satisfies lirf Wy =V N
n—-+oo
LP(Q). Using Proposition 4.3 and conclusion (i4¢) in Lemma 4.4 with ¢ = v,,, we

obtain
T (wn)

1
Z,(2n) +/ vy +b72[Dvy|? + */ v — 1] dHN +/ F(v,)dx
OB, b Joa Q\B,

1
Sl}(vn)—o—/ v%+b—2|Dvn|2+7/ |vn—1|d7-[N_1+/ F(v,)dx
O\B; b Joq O\B,

= T(vy,).
As a consequence of (4.4), we may assume that Z(v,) < Z(v) + 1, for all n. Hence,
by Proposition 4.1, we obtain, as in Proposition 4.7, the boundedness of (wy,)n
in BV(€2). By [1, Corollary 3.49, Proposition 3.6], there exists a subsequence of
(wn)n, still denoted by (ws)n, which converges in LP(Q2) and a.e. in € to some
w € BV(Q). As w, > 1 exp (—%) in Q for all n, we have that w € BV (). The
lower semicontinuity of Z with respect to the LP-norm then yields

A s (.
I(w) < liminf T(wy) < liminf Z(vn) = Z(v)
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We finally conclude that v = w by uniqueness of the minimizer of Z in BV ().

Step 2. For every open set Qy, with Q, C Q, there exists o > 0 such that v €

C1%(Qy). This can be easily deduced from Lemma 4.4 (ii) and the compactness of

.

Step 3. v belongs to WH(Q). As v € CY(Q) N BV(Q), we have Dv = Vv dz and

/ |Vo|de = / |Dv| and then v € WH1(Q). O
Q Q

A variational inequality. We prove now a characterization of the global mini-

mizer v of Z as a solution of an associated variational inequality.

Proposition 4.9. Let v € BV (Q) be such that essﬂinf v > 0. Then v is the global

minimizer of Z in BV (Q) if and only if v satisfies the variational inequality

T(w) — J(v) > _z% /Q log(v) (w — v) dz (4.5)
for all w € BV (Q).

Proof. The proof consists of three steps.

Step 1. If v € BVT(Q) is the global minimizer of T in BV 1(Q), then v satisfies
(4.5) for allw € BV (Q)NL>(Q). Let w € BV (Q)NL>*(N) be fixed. By Proposition
4.7 we know that v € L*(2) and esshinf v > 0. Hence there exists ¢ > 0 such

that, for all ¢ € [0, 7],
i essQinf v<v+tlw—v) <2 esssup v a.e. in Q. (4.6)

As J is convex and v is a global minimizer of Z = J + F in BV*(Q)7 we have, for
all t €10,

J(w)=J(v) =

T+ tw—10)) = T) > _/ Flottlw—v) = Fv) (4.7)
Q

t t
On the other hand, as F' : |0, +o0o[ — R is continuously differentiable, with F’(s) =
2 log(s), and (4.6) holds, we get, by the dominated convergence theorem,

/ Flottlw=v)) = F(v) de = = / log(v) (w — v) d. (4.8)
Q t v Jao

The conclusion then follows from (4.7) and (4.8).

Step 2. If v € BVT(Q) is the global minimizer of T in BV 1(Q), then v satisfies
(4.5) for allw € BV (). Let w € BV (Q) be fixed. By Corollary 4.1, there exists a
sequence (wy,), in C*(Q) N WH(Q) such that

lim w, =w inL'(Q) and lim J(wy,) =J(w).

n—-+oo n—-+4oo

For each n, let us define w,, = (w, An)V —n. We have w,, € W11(Q) N L>°(Q) and
J (W) < J(wy). Therefore, from Step 1, we infer

T(wn) — T() = T(@n) - T(w) = —2 /Q log(v) (@ — v)dz.  (4.9)

lim
t—0t

b2

Since lim 1w, = w in L'(Q), we get
n—-+oo

nll}r_{l()o /Q log(v) (W, —v)dx = /Qlog(v) (w—v)dz.

By passing to the limit in (4.9), we conclude that (4.5) holds.
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Step 3. If v satisfies (4.5) for all w € BV (Q), then v is the global minimizer of
T in BV*(Q). Since F is convex and continuously differentiable in ]0, +-o0o[, with

F'(s) = gz log(s), and essQinf v > 0, from (4.5) we get

Z(w) 2J(w)+/QF(v)d:zt+/QF'(v)(w—v)dxZj(v)—l—/F(v)dsz(v),

Q
for all w € BV*(£). Hence v is the global minimizer of Z in BV (). O

As a consequence of Proposition 4.9 we can show that v satisfies the equation in
(4.1) in the weak sense.

Corollary 4.2. The global minimizer v € WH1(Q) of T in BV (Q) satisfies
b2
[ CE T
Q \/v? +b72|Vu|? Q /v2+b72|Vol?
for all ¢ € CE(9).
Proof. Pick ¢ € C4(Q). As v € WH(Q) satisfies (4.5), we have, for all ¢ > 0,

| 1 (VOT @R 5N+ 0P — Vi + VR dat 3 [ tog) odo > 0

dr+a [ log(v)pde =0 (4.10)
Q

Using ess Qinf v > 0, we can pass to the limit as t — 07 and get

1 VoV
L[ _VovVe de + | ————=dz+ % log(v) ¢ dz > 0.
0 /v2 4+ b72|Vol|? Q Vv +072|Vo|? b? Jo
By replacing ¢ with —¢, we then conclude that (4.10) holds. O

Interior smoothness of the global minimizer. We are finally in position of
proving the smoothness in {2 of the global minimizer v of Z.

Proposition 4.10. The global minimizer v € BVT(Q) of Z belongs to C*(Q) N
Whi(Q).

Proof. As essQinf v > 0, using Corollary 4.2 and Proposition 4.8, we have that, for

any smooth subdomain Q, with Q; C Q, v is a weak solution of the linear Dirichlet
problem

N
E a0,z =g inQy,
4,j=1

z=0 on 09y,

with coefficients

i O, v Oy, v
\/m b2(v2 + b=2|Vu|2)3/2’
fori,j €{1,...,N}, and

v |[Vu|? b2
T R Y T e T

belonging to C%®(2;). The result can then be deduced from [23, Theorem 6.13]
and iterated applications of [23, Theorem 6.17]. O

iy

g:
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4.3. FROM MINIMIZERS TO GENERALIZED SOLUTIONS. We show here the equiva-
lence between problem (1.2) and the variational inequality (4.5), which by Proposi-
tion 4.9 is in turn equivalent to the minimization of Z in BV ¥ (). We start proving
a localization result for any generalized solution of (1.2).

Proposition 4.11. Let u be a generalized solution of (1.2). Then u € L*=(Q) and
0<u<b/a a.e. inQ.

Proof. From the equation in (1.2), we see that u € LV (2). Then multiplying the
equation by u~, using the integration by parts formula in [2, Proposition 1.3], which
holds according to Remark 1, and the boundary conditions satisfied by u, we get

2
|Vu | dr — u” dHN !
Q14 |Vu|? o0
VuVu~ / { Vu } N1
= ——— v|u dH
a1+ \VuP oo Ly/1+|Vul?

/ ~de + bu___y

— | auu” dx ——dzx >

Q /14 |Vul?

and hence u(z) > 0 for a.e. € Q. In a completely similar way, multiplying now
by (u— 2)*, we prove that u(z) < b/a for a.e. z € Q. O

Proposition 4.12. Letv € WH1(Q)NL>®(Q), with 0 < essQinf v < esssup v <1,

satisfy (4.5) for all w € BV(Q). Then u = —3log(v) € WHH(Q) N L>(Q) is a
generalized solution of (1.2).

Proof. The proof is divided into two steps.
Step 1. The function u is such that u € WH1(Q)NL>®(Q), div(L) € L>(Q)

V14| Vul|?
and u satisfies the equation in (1.2) a.e. in Q. As v € WHL(Q) N L>®(Q) and
0 < essinf v < esssup v < 1, we have u = —3 log(v) € WH1(Q) N L>(2) and

u > 0 ae. in . By Proposition 4.9 and Corollary 4.2 we know that, for any
¢ € C5°(R2), v satisfies (4.10) and hence u satisfies

L[ YuVe x + Ldm—g/uqﬁdx—O
b ,/1+|vu|2 o \/1+ |[Vul? b Jo '

We then conclude that div(\/%) € L*>(Q2) and

— div (V“) - ot —2 (4.11)
V1+ [Vul? V14 [Vu?’ '

a.e. in Q.
N-1_ ; _ Vu
Step 2. ForH a.e. x € 0L, either u(z) =0, or both u(z) > 0 and [W, 1/}

(r) = —1 hold. Let us fix ¢ € WH1(Q) N L>() such that, for HV " l-a.e. x € 99,
#(x) = 0 whenever v(z) = 1. Pick ¢t > 0. By assumption v satisfies (4.5) and hence
we have

/Q%(\/(thﬁ) T2V (v +tg)? /m)m

1

1 a
S —1-|v—1 N-1 oy 1 >
+b/aﬂt(|v+t¢ | — v |) dH + og(v) ¢pdx > 0.

(4.12)
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Since v € WH1(Q) satisfies v < 1 a.e. in §, it also satisfies v < 1 H¥~t-a.e. on 9Q
(see [14, Theorem 5.3.2]). The dominated convergence theorem can be applied to
prove that

1 1 1
i [ X joo 1oty =L [ gt
tiI(]JflJr b ~/8Q t "U + ¢ | |U ‘ H b o0 ¢ H
Accordingly, passing to the limit as ¢ — 07 in (4.12), we get
1 ~ VwVe

de
Qv +b- 2|V1}|2 v2 + b72|Vol?

1
b2/1og( )gzsdgc—5 BQquHN_l > 0.

Replacing ¢ with —¢, we obtain
1 VoV d v

——dr+ | —(————dx
Q /02 + b72|Vu|? v? 4+ b=2|Vol|?
+ / log(v) ¢ da — 7/ pdHN " =
The change of variable u = — 1 log(v) gives

 Vuve ( b ) / Nt
—au+ ———— | pdx — dH>
\/1—}—|Vu|2 Q o V14 |Vul? bz 6Q¢

By the integration by parts formula in [2, Proposition 1.3], we infer
. Vu > b >
div| —— | —au+ —— | pdx
L) - v
Vu ] ) N-1
= s 12 + 1 gb dH .
[ (er

Hence, using (4.11), we have

[ull7mmem] #1)ome=o s

Since (4.13) holds for all ¢ € WH1(Q) N L>(2) such that, for HV " l-ae. x € 99,
¢(x) = 0 whenever u(z) = 0, we conclude that

)@=

for HN"1-a.e. € 09 such that u(z) > 0. O

The converse of the previous result holds.

Proposition 4.13. Let u be a generalized solution of problem (1.2). Then v =
e b e WH(Q) N L>(Q) satisfies (4.5) for all w € BV ().

Proof. Tt follows by Proposition 4.11 that v = e~?* € WH1(Q) and exp(f%) <
essQinf v < essgup v <1.

Step 1. Inequality (4.5) holds for all w € WY(Q) such that w = 1 HN"1-a.e. on
Q. Let w € Whi(Q) satisfy w = 1 HV"1-ae. on Q and set ¢ = w — v. Observe
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that ¢ € W11(Q) is such that, for HV "l-a.e. x € 9Q, ¢(x) = 0 whenever u(z) = 0,
or equivalently v(z) = 1. According to the boundary behaviour of u, we have

/89<[\/1jrivu|2’y} + Sgn(u))MHNl =0.

On the other hand, multiplying by ¢ the equation in (1.2), integrating over  and
applying the integration by parts formula in [2, Proposition 1.3], we obtain

Vu Ve

——d
Q1+ |Vul? v
b Vu
= —au + —F— dx—i—/ [,1/] dHN T
/Q( 1+|Vu|2>¢ oo L1+ |Vul? ¢
b
= —au + — ¢>dm—/ sgn(u) ¢ dHN 1.
/Q( \/1+|Vu|2> B9 gn(u)

The change of variable v = e~%* yields

1

= —VU Vo dr + Y ¢ dzr

b? Jo \/v2 + b2 V|2 Q v+ 072 Vo|?

1
S log(v) ¢ dx + f/ sgn(l —v) pdHN L.
v Jo b Joe

Then the convexity in [0, +00[ x RV and the differentiability in ]0, +oo[ x RY of the
map (s,&) — /82 + b=2|£|?, together with the condition esshinf v > 0, yield

/\/(v+q§)2+b*2|V(v+q§)\2dx—/\/v2+b*2\Vv|2dac
Q Q

a

2——/log(v)¢>dx+1/ sgn(l —v) pdHN L.
v Jao b Jaa

Since
sen(l—v)p+v+o—1—|v—1>0 HN lae onodQ,
we infer that

T+ ) - T(v) > —= | log(v) dda,

b2 Jq
which is (4.5) as v+ ¢ = w.
Step 2. Inequality (4.5) holds for all w € BV (). Pick w € BV (). According to
Proposition 4.5, there exists a sequence (wy,), in C*(Q) N W11(Q) such that

lim w, =w in L'(Q), nkr_{loo T (wy) = T (w),

n—-+oo

wyp, =1 KN lae ondQ, foralln.

By Step 1, for all n we have

a
J(wn) = T (v) > 2 log(v) (w,, — v) dx.
Q
Then, passing to the limit as n — +o00, we obtain (4.5). O

The following is the main result of this section.

Theorem 4.5. Let Q be a bounded domain in RY, with N > 2, having a Lipschitz
boundary 0. Then, for every a, b > 0, problem (1.2) has a unique generalized
solution u, which also satisfies
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(1) ue C=(Q);
(#3) 0 < wu(z) <b/a for all x € ;
(i43) u minimizes in WH1(Q) N L>(Q) the functional
1
/ e /1 +|Vz|2dr — a4 / e (24 1) dz + f/ le=b% — 1| aHN 1.
Q b Jao b Joq
Proof. The proof is divided into two steps.

Step 1. Problem (1.2) has a unique generalized solution u satisfying (i) and (i3).
By Proposition 4.7 and Proposition 4.10, we know that the functional Z admits a
unique global minimizer v in BV (Q), which satisfies v € C>°(Q) N W1(Q) and
exp (— %) <wv < 1in Q. Hence Proposition 4.9, Proposition 4.11, Proposition 4.12
and Proposition 4.13 yield the conclusion.

Step 2. The function u minimizes in WH1(Q) N L>(Q) the functional

1
/ e P14 V2|2 de — 9/ e (24 1) dx + 7/ le=b* — 1| aHN 1.
Q b Ja b Joa
This can be easily deduced from the fact that
e 1+ [VaPde— 2 [ e (x4t Clac—i-1 e b —1|dHN " = T(e7b®
b
Q b Ja b Joa
and v = e~ minimizes Z in BV *(Q). O

Remark 4. As a consequence of the structure of equation (1.1), classical results,
such as [43, Theorem 5.8.6], guarantee that the solution w is actually analytic in 2.

Remark 5. The last conclusion of Theorem 4.5 shows that all generalized solutions
enjoy some form of stability: we refer to [12] for a discussion of this matter.

5. BOUNDARY BEHAVIOUR: CLASSICAL VERSUS SINGULAR SOLUTIONS. In this sec-
tion we discuss the behaviour at the boundary of 2 of the generalized solutions of
problem (1.2), whose existence and interior regularity have been proved in Section
4. This is achieved first by proving a comparison principle for upper and lower
solutions and then by exhibiting upper and lower solutions which satisfy the ho-
mogeneous Dirichlet boundary conditions. Again, we refer the readers to [11] for
additional details.

5.1. A COMPARISON PRINCIPLE. We present here a comparison principle and we
state some of its consequences.

Proposition 5.1. Let v, § € WHH(Q) N L>(Q) satisfy essQinf v >0, essﬂinf 0>
0,

T0+2)=T0) =~ [ 1og() 2
for all z € WHHQ) N L>®(Q) with 2 <0 a.e. in ), and

J(6+2)—T(6) = log(6) z du,

_a
b2 Jq
for all z € Wl*l(Q) NL>(Q), with z > 0 a.e. in Q. Then v <9 a.e. in Q.

Proof. The proof follows using similar ideas as in Step 2 of the proof of Lemma
2.1. O
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5.2. UPPER AND LOWER SOLUTIONS. We introduce a notion of upper and lower
solutions for problem (1.2), which has already been considered in [35, Proposition
4] for studying the minimal surface equation.

Definition 5.1. Let 4 € W1 () N L(Q) be such that div(\/%) e LV(Q).

We say that  is an upper solution of problem (1.2) if

a.e. in Q) (5.1)

S (S S
VIEIVEE) T TR vae

and, for HN 1-a.e. x € 00, either /B(iﬂ) > 0 or both 5(1‘) < 0 and |:4 :I(x)
) ) - 1LV B2 \V?P’

A lower solution « is defined similarly by reversing the inequality in (5.1) and
assuming that, for ’HN’l—a.e. x € 09, either a(z) < 0 or both a(x) > 0 and

L/1+|v Bk }(x)
Remark 6. It is clear that a function w is a solution of problem (1.2) if and only
if uw is simultaneously an upper solution and a lower solution of the problem.

Lemma 5.2. Let 8 be an upper solution of (1.2) and set v = e %#. Then v €
WhHQ) N L>=(RQ), essinf >0, div(ﬁ) € LN(Q) and

Tl+2) =702~ [ og) 2 de (52)
for all z € WHHQ) N L>®(Q), with z < 0 a.e. in Q.

Proof. From the assumptions on 3 it is easy to deduce that vy = e~ € Wh1(Q) N
L (Q) satisfies essﬂinf v >0, div(#) e LN(Q),

VA2V
b2
—~ div(w) < —alog(y) — ———— — ae.inQ  (53)
VP + b2V VY202V ?

and, for HN"l-a.e. x € 99, either v(z) < 1, or both v(x) > 1 and

{ Vi y] (z) = —b. (5.4)

VA

Relation (5.4), in case y(x) > 1, can be easily deduced from the equality

et e e

7+ b2V LV 1

In order to prove (5.2), let us fix z € WH1(Q) N L*°(Q) with z < 0 a.e. in Q.
Multiplying (5.3) by z, integrating over Q and using again formula (1.9) in [2,
Proposition 1.3], as well as the convexity in [0, +o0o[ x RY and the differentiability
in )0, +00[ x RN of the map (s,&) + +/s2 +b=2|¢[2, together with the condition
essQinf v > 0, we get

Vy

1
T2 =002~ [rostnzae s [ |

1
+</ |'y+z—1|d”HN_1f/ 71dHN—1).
b o0 o0

y} zdHN !
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Observe that on the set 92N{y < 1}, as z < 0 a.e. in 2, we have |[y+z—1|—|y—1| =
|z| and, by [2, Theorem 1.1],

1
LAY S R
b Joan{y<1y Lv/A2 + 672 [VA[?
1
<= R / 2| dHN
b VA2 + 072 V[? Loo(Q) Joan{y<1}

1
7/ 2| dHN L.
b Joanty<1y

On the other hand, on 9Q N {y > 1}, using the condition z < 0 a.e. in 2, we see
that

IN

1
7/ [W,V}deNl
b Joan{y>13 L\/7% +b72[VA[?

1 _
3 <|’y+z1||71|>d’HN1
oN{~y>1}

1
:—/ (—z+|v+z—1|—7_1)dHN120.
b Joan{y>1)

This implies that, for all z € W(Q) N L>(Q) with 2 <0 a.e. in Q,

a

T6+2)=T0) =~ [ 10g() 2

which is the conclusion. O

Proposition 5.2. Let 8 be an upper solution of (1.2) and u be a solution of (1.2).
Then u < 8 a.e. in .

Proof. The conclusion follows from Lemma 5.2, Proposition 4.13 and Proposition
5.1. O

A similar statement holds for lower solutions as well.

Proposition 5.3. Let « be a lower solution of (1.2) and u be a solution of (1.2).
Then u > « a.e. in Q.

5.3. BOUNDARY BEHAVIOUR OF GENERALIZED SOLUTIONS. We start by construct-
ing an upper solution which vanishes at those boundary points of €2 where a suitable
exterior sphere condition holds.

Lemma 5.3. Let Q be a bounded domain in RN, with N > 2, having a Lipschitz
boundary OS2, which satisfies an exterior sphere condition with radiusr > (N—1)b/a
at some xg € Q. Then there exists an upper solution 8 of problem (1.2) such that
B(xo) =0. In case r > (N —1)b/a, the upper solution can be chosen in such a way

B(z)

to satisfy a bounded slope condition at xg, that is, sup ——— < +00.
zeQ |I - IO|

Proof. According to Definition 1.9, there exist r > (N — 1)b/a and y € RN with
B(y,r) N Q=0 and 2 € B(y,r) N9N. Pick a constant R > r + £ such that

QCS.r={zcRY |r<|z—yl <R}
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Next define a function 7 : [r, R] — R, by

n(t) = \/(§>2_(t—<r+§))2 ifr<t<r+b

b

a

ifr+2<t<Rp,
and a function 8 : S, g = R by

Blx) = n(lz —yl). (5:5)

Then a simple direct calculation shows that, for a.e. ¢t €]r, R],

(i) = (oo grta)

Hence we conclude that § is an upper solution of (1.2) which satisfies 8(x¢) = 0
and § > 0 on 0. In Figure 4 the profile of such an upper solution g is plotted.

FIGURE 4. Profile of the upper solution.

In case r > (N — 1)b/a, we modify the definition of 1 as follows

2 2
\/(Z) +€2—(t—(r+§)) —ec ifr§t<7"+§,

ifr+2<t<R,

n(t) = i

2
where ¢ = %(5 +4/ (g) + 52), for some € > 0 suitably chosen. It is then easy to
see that the function 8 defined by (5.5) is an upper solution of (1.2), which satisfies
B(xo) = 0 as well as a bounded slope condition at zg. O

Hence the following result holds.

Theorem 5.4. Let Q be a bounded domain in RY, with N > 2, having a Lipschitz
boundary 0. Then, for every a > 0, b > 0, problem (1.2) has a unique generalized
solution u, which also satisfies

(1) uwe C™®(Q);
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(i1) at each point xo € O where an exterior sphere condition with radius R >
(N —1)b/a holds, u is continuous and satisfies u(xo) = 0; moreover, if R >
(N — 1)b/a, then u also satisfies a bounded slope condition at xo, that is
u(z)
sup
zeQ |QE - $0|
(i) u € L=(Q), with 0 <u(z) < & for all z € Q;
(iv) u minimizes in WHH(Q) N L>® () the functional

1
Q 9] o0

Proof. The proof is divided into four steps.

< +o0;

Step 1. Existence and uniqueness of a generalized solution u. Existence and unique-
ness of a generalized solution, also satisfying (i), (iv) and 0 < u < £ in Q, follow
from Theorem 4.5.
Step 2. The solution u is such that u(z) > 0 for all x € Q. We already know that
u(z) > 0 for all z € Q. Assume by contradiction that there exists 2y € Q such that
u(zp) = 0. Note that the equation in (1.2) can be written as
N 2
Au _ Z a:m’“fax]ua;c;x;u — qu — b in Q. (56)
VIHIVuR A= (L+[VuP) V1+[Vu?

By evaluating (5.6) at xo, we obtain Au(zg) = —b < 0, thus contradicting the fact
that xg is a minimum point of u in Q.
Step 3. The solution u is such that u(x) < b/a for all x € Q. Let B be an open ball

in RY such that Q C B. According to Theorem 3.3 there exists a unique solution
B € C?(B) of

di < Vu ) au + b in B
_divl — = ) = 7 7
V14 | Vul? V14 |Vu|?

u=0 on 0B,

which in addition satisfies 3(x) < b/a for all x € B. In particular, 3 is an upper
solution of (1.2). The conclusion then follows from Proposition 5.2.

Step 4. The solution u satisfies condition (i1). This can be easily deduced from
Lemma 5.3 and Proposition 5.2. O

From Theorem 5.4 we deduce the following two simple corollaries.

Corollary 5.1. Let Q be a bounded domain in RN, with N > 2, having a Lipschitz
boundary 0. Then, for every a > 0, b > 0, problem (1.2) has a unique generalized
solution w, which also satisfies (i), (i), (iv) of Theorem 5.4 and

(#') the set of points xg € 0N, where u satisfies a bounded slope condition and

u(zo) = 0, is non-empty.

Proof. In order to verify (ii’) it is enough to observe that, at each point xy €
90 N 0Conv(Q), where Conv(Q) denotes the convex hull of 2, an exterior sphere
condition holds for any given radius R > 0. O

Corollary 5.2. Let Q be a bounded domain in RN, with N > 2, having a Lipschitz
boundary OS2, which satisfies, at each point xo € 052, an exterior sphere condition
with radius R > (N — 1)b/a. Then, for every a > 0, b > 0, problem (1.2) has a
unique generalized solution w, which also satisfies (1), (iii), (iv) of Theorem 5.4 and
is classical.
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5.4. CLASSICAL VERSUS SINGULAR SOLUTIONS. We conclude this section by com-
bining the results from Section 2 and Section 4 so as to provide a rather complete
picture of the structure of the solution set of (1.2), in case of an arbitrary regular
domain 2. Namely, we show that, for all a > 0, there is a threshold b* > 0, possibly
depending on a, such that, for 0 < b < b*, problem (1.2) has a unique generalized
solution, which is classical, while, for b > b*, problem (1.2) has a unique generalized
solution, which is singular.

Theorem 5.5. Let Q be a bounded domain in RN, with N > 2, having a boundary
9Q of class C*% for some o € ]0,1[. Then, for every a > 0, either for all b > 0
problem (1.2) has a unique generalized solution v = u(a,b), which is classical, or
there exists b* = b*(a) € 10, +00[ such that
e if b €]0,b*], then problem (1.2) has a unique generalized solution u, which is
classical;
e if b€ b*,4o0[, then problem (1.2) has a unique generalized solution u, which
is singular.
In addition, the following conclusions hold:
e the map a — b*(a) is increasing, with ;r;% b*(a) > 0;

e the map (a,b) — u(a,b) is continuous from R x Rt to L>°(Q);

e for any a > 0, the map b — u(a,b) is strictly increasing, in the sense that if
by < by, then u(a,byr) < u(a,bs) in Q;

e for any b > 0, the map a — u(a,b) is strictly decreasing, in the sense that if
a1 < ag, then u(ay,b) > u(ag,b) in Q.

Proof. From Theorem 5.4 we know that, for every a, b > 0, problem (1.2) has a
unique generalized solution u = u(a, b). On the other hand, Theorem 2.3 guarantees,
for each a > 0, the existence of by, = bs(a) € ]0,+00] such that, if b € [0, x|,
such a solution u(a,b) is classical and continuously depends on the parameters in
the topology of L>(£2).

Let us fix a > 0 and take by, by > 0, with b; < by. It is clear that the solution
u(a,by) of (1.2), with b = by, is a lower solution of (1.2), with b = bs. Hence
Proposition 5.3 implies that u(a,b1) < u(a, by) in €2, that is, the map b +— u(a,b) is
strictly increasing.

Similarly, if we fix b > 0 and we take a1, as > 0, with a; < as, then the solution
u(a1,b) of (1.2), with a = a4, is an upper solution of (1.2), with a = ag. Thus we
get by Proposition 5.2 that u(a,b) > u(as,b) in Q, that is, the map a — u(a,b) is
strictly decreasing.

Hence we also deduce that, if for some (ag,bp), with ag, bg > 0, the solution
u(ao, bo) is classical, then, for all (a,b) such that a > ag and 0 < b < by, u(a,b) is
still classical. Therefore, defining for each a > 0

b* = b*(a) = sup{b | problem (1.2) has a classical solution} (> b (a)),
we conclude that, if b € ]0,b*[, then wu(a,b) is classical, whereas, if b* < +oco and
b € 1b*, +ool, then u(a,b) is singular. In addition, we infer that the map a — b*(a)

is increasing. Further, as from Remark 2 we know that, for a = 0, problem (1.2)
has classical solutions for all small b > 0, we easily conclude that

éI;f(')b (a) > 0.

Next we show that the map (a,b) — u(a, b) is continuous from Rf xR to L>().
Let us fix (ag, bo), with ag, bg > 0, and let € € |0, 1] be given. Set o = u(ao, bp) — €
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and S = u(ag,bo) + . It is easy to verify that o and 8 are, respectively, a lower
solution and an upper solution of problem (1.2), for all (a, b) satisfying a, b > 0 and

(1 + %”(1 — CLQ‘ + |b— bo‘ < agp €.
Proposition 5.2 and 5.3 then imply that, for all such (a, b),
u(ag,bg) —e = a < ula,b) < B =ulap,bp) +¢ inQ

and thus the conclusion. We finally notice that the continuity of the map (a,b) —
u(a, b) implies in particular that, for each a > 0, the solution u(a, b*) is classical. [

6. SINGULAR SOLUTIONS ON SPHERICAL SHELLS. The aim of this section is to show
that, in dimension N > 2, problem (1.2) may have singular solutions which do not
attain the Dirichlet boundary condition. Of course, this will happen at those points
of 002 for which the exterior sphere condition considered in Theorem 5.4 is not
satisfied. To this end, let us introduce, for any given r, R, with 0 < r < R, the
spherical shell
S, r={reRY |r < |z| < R}

and consider the problem

Vu b
) — it S
' (wl ¥ |W|2> T irNeE R (6.1)

u=20 on 95, R,

where a, b > 0 are given constants.
We begin by observing that the solutions of (6.1) are regular in S, rp UJB, where
B denotes the open ball of center 0 and radius R.

Lemma 6.1. Leta > 0, b > 0 and r, R, with 0 < r < R be given. Let u be
the solution of (6.1). Then there exists v € C?(|r, R]) such that u(z) = v(|z|) for
all z € S, r U OB, which satisfies v(R) = 0, either v(r) = 0, or v(r) > 0 and
v'(r) = 400, and v"(t) < 0 for all t €]r, R|.

Proof. The invariance under rotations both of the equation in (6.1) and of the
domain S, p implies that the solution u of (6.1), provided by Theorem 5.4, is
radially symmetric. Hence there exists v € C2(]r, R[) such that

u(z) = v(|z[)

for all x € Sy r. It is plain that v satisfies

tN—l,U/ ! N1 b
_(\/W) =t (—av+ m) m ]T,R[,
or, equivalently,

"
vo=

(“‘ﬁ%ﬁ%uw%”—ﬁ%5ﬂ+ﬁ)mhm, (6.2)
v

and, as the exterior sphere condition holds at the points of 0B,
v(R) =0, either v(r) =0, or wv(r)>0and v (r) = +oo.
Since v(t) < b/a for all t €]r, R[, we see from (6.2) that v satisfies v" (o) < 0,
at any critical point ¢y € ]r, R[. The positivity and the boundary behaviour then
imply that v has a unique maximum point, say, at ty € |r, R[, with v'(¢) > 0 for all

t €]r,to[and v'(¢) < 0 for all ¢t € ]to, R[. Let us prove that v”(¢) < 0 for all ¢ € |r, R|.
Assume, by contradiction, that there exists ¢ € |r, R[ such that v"(f) > 0. Suppose
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first that ¢ € |r,to[. We can assume, without loss of generality, that v”(f) = 0 and
v"”(t) < 0 for all ¢ € Jt,to]. Computing and evaluating v"”/ at ¢ by means of (6.2),
we obtain
N -1
v"(f) = av’ (D(1+ /(1) + == (O +'(D?) > 0.
As v"”"(t) = 0 we deduce that v”(t) > 0 for all ¢ belonging to a right neighborhood
of ¢, which is a contradiction. Similarly, we find a contradiction if we suppose that
t € Jto, R|. Since u satisfies a bounded slope condition at all points x with |z| = R,
we conclude, by the concavity of v, that v'(R) = lirlr; v'(t) is finite. From (6.2) we
t—R~

infer that v € C?(]r, R]). O
6.1. NONEXISTENCE OF CLASSICAL SOLUTIONS ON THICK SHELLS.

Proposition 6.1. For any given N > 2, a > 0 and r > 0, there exist R* > 0 and
b* > 0 such that, for all R > R* and b > b*, the solution u of problem (6.1) is a
radially symmetric function satisfying u € C?(S U OB),

(@) =0 i o] = R,
Vu

—F,V
V14 |[Vul?
Proof. Let N > 2, a > 0 and r > 0 be fixed. By Lemma 6.1 we know that any
solution u of problem (6.1) is radially symmetric and belongs to C%(S U dB). We
prove the existence of R* > 0 and b* > 0 such that, for all R > R* and b > b*, the
solution u of (6.1) satisfies (6.3). This is achieved by exhibiting a lower solution «
of (6.1) such that

(6.3)

u(z) >0 and [ }(ac) =-1 iflz|=r

Va

\/1+|Va|2’y

The comparison principle stated in Proposition 5.3 implies that © > o in S, g and
thus the conclusion follows.

The remainder of this proof is devoted to the construction of such a lower solution:
in Figure 5 we plot its profile with reference to steps 1, 2, 3 below.

a(z) >0 and [ }(m) =—-1 if |z|="r

Step 1. Beginning the construction with an arc of circle. For every d, n > 0 let us
define, for all ¢t € [r,r + 2],
w(t) =n+ 02— (r+06—1t)>2.
It is clear that w € Whi(r,r 4 28) N C°°(Jr,r + 25]) and, for all t € [r,r + 26],
1 1 w'(t) 1
= C(w(t) =), ——— = (r+45—1),
1+ w'(t)? 5( #) =) 1+ w(t)? 5( )

CETN R

V14w (t)? 4

V-1 <—aw(t) + 1+bw,(t)2) =N-1 ((Z - a)w(t) - gn>

If we pick §, n such that
(N=-1)0—r

ard

o> and 0<n<

)

N -1



AN ANISOTROPIC MEAN CURVATURE EQUATION 39

we get
r(1+adn) < (N —1)4
or, equivalently,

%rN_Q (Nr —(N=1)(r+ 5)) < N1 ((g - Cl)77 - Zn)

As w(r) = n, by continuity there exists e € ]0, §[ such that, for all ¢ € [r,r + €],

N (1) /_}N—Q (N - 1)(r
_<1+w’(t)2> =5t (Nt — (N = 1)(r +4))

(G -eJoio )
=Nt <—“w(t) + \/1+bww>

In addition, there exists # > 0 such that, for all ¢ € [r +&,r 4+ 26 — €],
w(t) —n > 0.

If we take
(r+0)(1+ad(n+9))

b > 0 )

we get, for all t € [r +¢&,r + 4],
Nt—(N=1)(r+6 <r+06<brf—ad(r+0)(n+9)
< bt(w(t) —n) — adtw(t)

and hence

N N Ly
_< 1+w’(t)2> = 5t (Nt — (N =1)(r+96))

<Nt (g(w(t) -n) - aw(t))

=¢N-! (—aw(t) + b).
NEETIOE
Further, by continuity, we can find r* € |r+9d,r +0 + %[ such that the above
inequality holds in [r,7*] too. We can also suppose that, for all s € [r + d, 7],
lw'(s)] < 1.

Note finally that r* can be chosen to be an increasing function of b.
Step 2. Continuing the construction with a segment. Let us set
w(r*)

B

and, for all ¢ € Jr + 0,7%],

t t t) —
o) =t — 2O _,  wdwd) —n) J(wt) —m),

w'(t) t—(r+9)
As the range of the function ¢ is the interval [R*, +o0], for every R > R*, there is
s € Jr + 6, 7] such that

w(s)

w'(s)
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Let us define, for all ¢ € [s, R],
2(t) = w'(s)(t — 5) + w(s).

If we take

b>b* :max{(r—i_é)(1 —::;6(77_._6)), (N;(Sl +a(77+5))(f+5)}

we have, in particular,
b
N-1< (r+5)(—a(n+5)—I—g(s—(r—l-é)))

and hence, using also |w'(s)| < 1, for all ¢ € [s, R],

() /7_ Nl (s) \ (N = V2w (s)] e
<m) - < 1—|—w’(s)2> B 1+ w(s)? < (N-1)t

gtN_Q(r+5)(fa(n+5)+§(S*(T+5)))

<V (-aw(s) + %>

b
< N1 <—az t) + )
o ®) 14+ 2(t)?
Step 3. Concluding the construction. Let us set, for all ¢ € [r, R],

_Jw(t) ifr<t<s,
v(t) = z(t) ifs<t<R.

r T+ p R

FIGURE 5. Profile of the lower solution.

Clearly, v € Wh(r, R) N W2

loc

() v o i) s
o(r) > 0. vr =0

'(Jr, R]) and satisfies
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Then the function a : S, g — R defined by a(z) = v(|z|) is such that « € W1(S, )

with a distributional divergence div \/%T\? € L*°(S, r). Indeed, we have for
[e3

a.e. © € Sy g, setting ¢t = ||,

Vo (e Y
14 |Va(z)|? 1+0'(t)?

(N —1)(r + ) — Nt
5t
(N-1)  [w'(s)]

N e

ifr<t<s,

if s<t<R.

Va .
Moreover, the trace on 05, g of the component of JiHIvaE with respect to the
unit outer normal v(z) to S, g at any point z, with |z| = r, is
!
[L,V} (z) = LA () N
V1+|Val? V1+v(r)?
Finally, as
b
—div Va—(i) < —aa(zr) + ———=—=—=——= a.e. in S, p,
14+ |Va(z)|? V1+|Va(r)|?
\%
alz) >0 and {70[,4 (x)=-1 if|z| =,
V1+|Val?

a(R) =0,

we can conclude that « is a lower solution of (6.1). O

6.2. EXISTENCE OF CLASSICAL SOLUTIONS ON THIN SHELLS. It is worth observing
that the conclusions of Proposition 6.1 fail if R is not taken bounded away from
r. This is a consequence of the following statement that proves the existence of
classical smooth solutions on thin spherical shells. As a consequence, our results
about the existence and the nonexistence of classical solutions are in some sense
sharp, at least on spherical shells.

Proposition 6.2. For any given N > 2, a > 0, b > 0 and r > 0, there exists
R, > 0 such that, for all R € |r, R.[, the solution u of problem (6.1) is classical,
with u € C?(S,.R).

Proof. Let N > 2, a > 0,b> 0 and r > 0 be fixed. We prove the existence of a
constant R, > 0 such that, for all R € ]r, R,[, the solution u of (6.1), provided by
Theorem 5.4, is classical and belongs to C?(S, r). From Lemma 6.1 we know that
there exists v € C?(]r, R]) such that u(z) = v(|jz|) in S, g UIB. In addition, v is
concave in |r, B[ and hence v'(r) exists, possibly infinite. Then, taking R sufficiently
small, we construct an upper solution 3 € C%(S,. g) of (6.1), with 3 =0 on 95, g.
Then the comparison principle stated in Proposition 5.3 implies that 0 < u < § in
Sr.r. Thus v/(r) is finite and the conclusion follows arguing as in the final part of
the proof of Lemma 6.1.

The remainder of this proof is devoted to the construction of such an upper
solution. For each 0 > 0 let us define, for all ¢ € [r,r 4 2J],

w(t) = —V/30 + /462 — (r + 6 — 1)2.
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It is clear that w € C°°([r,r + 26]) and w(r) = w(r + 20) = 0. As we have, for all
t e [r,r+24],

(WO N L v vy (v — 1y
( 1+w/(t)2> 55t (Nt— (N =1)(r+9))

and

V-1 (—aw(t) + 1+bw'(t)2) =tV ((21)5 B a)w(t) + b?)’

the inequality
NV (8) b
— <w()> > V-1 <—aw(t) + )
1+ w(t)? 1+ w'(t)?

holds if and only if
1 b V3
%(Nt - (N - 1)(7""’5)) > t<(2(5 - a)w(t) + 2b>.

Take §* > 0 satisfying both

(6.4)

b—25"a>0
and
6*(4b0* +20r + N —1) <r.
Then we have, for all § € ]0, §*[,
(r+26)20b<r—(N-1§=Nr—(N—1)(r+9).
Hence, we get, for all t € [r,r + 26], using w(t) < (2 — v/3)4,
t((b— 20a)w(t) +bv38) < (r+28)((b— 26a)(2 — V3)5 + bv/36)
= (r + 26)(20b — 2a6*(2 — V/3))
< (r+26)20b < Nr— (N —1)(r +9)
< Nt — (N =1)(r+9),
i.e. (6.4) holds. We set, for all z € S, g,
Bx) = wlz[)

and, arguing as in the last step of the proof of Proposition 6.1, we see that 3 is an
upper solution of (6.1). Finally, setting R, = r + 20, > 0, it follows that, for all
R € |r, R,][, the solution u of (6.1) is classical and belongs to C%(S, ). O
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