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SIMPLICITY AND STABILITY OF THE FIRST EIGENVALUE OF
A NONLINEAR ELLIPTIC SYSTEM

ABDELOUAHED EL KHALIL, SAID EL MANOUNI, AND MOHAMMED OUANAN

Received 8 July 2004 and in revised form 17 March 2005

We prove some properties of the first eigenvalue for the elliptic system —Apu = A|u|®|v|Py
inQ, -Agv= Mul®lv|Buin Q, (u,v) € Wol’p(Q) X Wol’q(Q). In particular, the first eigen-
value is shown to be simple. Moreover, the stability with respect to (p,q) is established.

1. Introduction
In this paper, we consider the nonlinear system
—Apu = Mul®lvIfy  inQ,
—Aqv=)tlu|"‘|v|ﬂu in Q, (1.1)
() € WP (@) x Wy (@),

where Q is a bounded domain in RN, N > 1, p>1,q>1, and &, § are real numbers
satisfying
(H)

+1 +1
atl B+l _
q

Note that the system (1.1) is of two second-order elliptic equations. It is weakly coupled
in the sense that interaction is present only in the “source terms,” while the differen-
tial terms have only one dependent variable. The differential operator involved is the
so-called p-Laplacian, that is, A,u =V - (IVu|P=2Vu), which reduces to the ordinary
Laplace operator Au when p = 2. We mention that problem (1.1) arises in several fields
of application. For instance, in the case where p > 2, problem (1.1) appears in the study of
non-Newtonian fluids, pseudoplastics for 1 < p < 2, and in reaction-diffusion problems,
flows through porous media, nonlinear elasticity, and glaciology for p = 4/3. We can cite
[5, 6], for more details.

Here, we define the first eigenvalue A, (p,q) of (1.1) as the least real parameter A for
which both equations of (1.1) have a nontrivial solution (u,v) in the product Sobolev
space W&’p(Q) X W&’q(Q), with u #0and v # 0.

a>0,3>0, 1. (1.2)
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Several special cases of problem (1.1) have been considered in literature. For the case
of the scalar equation, that is, (1.1) reduces to one equation when p =g and f=a =
(p —2)/2, the simplicity of the first eigenvalue was apparently first proved by Lindqvist,
see [10]. The radial case has been studied in [3] by de Thélin when the case of smooth
domains was investigated—see, for example, [1] and the references therein.

Other problems have been considered in this direction—we refer to [3, 6, 7].

Concerning systems of the type (1.1), a lot of papers have appeared in recent years
dealing with equations involving p-Laplacian both in bounded and unbounded domains.
In particular, de Thélin in [4] obtained the existence of the first eigenvalue A, (p,q) by
considering more real parameters «, 3 satisfying the condition (H) and by considering
also smooth bounded domains. The study of system (1.1) in the whole RY was continued
in [9], where the authors considered systems of the form

—Apu = Aa(x)[ul?2u+Ab(x) [l [v/FTu  in RN,
—Agv = Ad(x)|uT2u+Ab(x)[ul** [v[F 1y in RY, (1.3)

u,v>0, lim u(x)= lim v(x)=0.
[x]—+00 |x]—+00

In particular, they gave an extension and generalized the results of [4] to unbounded
domains. In both these papers, the first eigenvalue A,(p,q) is proven to be positive and
simple.

Recently, in [2], the author showed the simplicity of the first eigenvalue by extend-
ing the Saa’s inequality to the whole RY. We mention that the stability question is not
discussed there.

In this note, we show the uniqueness of the eigenvector corresponding to A:(p,q),
that is, A1 (p,q) is simple. In other words, positive solutions of (1.1) are unique modulo
scaling. Especially, by establishing sufficient conditions and via some modifications of
[2], we prove the simplicity result, see Theorem 3.2. The uniqueness result will be needed
in the proof of the stability (continuity) of A, (p,q) with respect to (p,q).

On the other hand, note that the dependence with respect to the rheological exponent
was studied both in the scalar p-Laplacian and system of two second-order equations,
see, for example, [9, 11]. Our purpose is also to extend these results to our case of system
(1.1), see Theorem 4.1. More precisely, we study the stability of the ground state when
the exponents p and g vary in the following constrained way:

Lnpg = {(p,q) €11+ 00 [x]1 + oo[; p, g satisfies (H)}. (1.4)

Generally, the main difficulty lies in the fact that the appropriate Sobolev spaces W& Q)
and Wy'(Q) change with the exponents p and q. Here, to overcome this obstacle, we use
a local argument based only on the variational characterization of A;(p,q) and use the
fact that the underlying domain Q in R has the so-called segment property (a sufficient
regularity condition related to the geometry of )). Contrary to irregular domains with
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p <N or g < N, the situation

limsup A;(s,t) <A1 (p,q), (1.5)
(st)—(pq)

becomes possible. An example is given in [11] in the scalar case.

The rest of this paper is organized as follows. In Section 2, we establish some defini-
tions, basic properties, and preliminary results. In Section 3, we prove the simplicity of
A1, and in the last section, we prove the stability by using the segment property lemma.

2. Definitions and preliminaries

We define the following functionals on W& P(Q) x W& Q) by
a+1
N
B(u,v) = JQ lu|®|v|Puvdx,

Alu,v) = J IVuIde+[3:1LlJ [Vv|idx,
Q Q

(2.1)

where the Sobolev space W () is the completion of C°(Q), 1 < ¢ < +0 equipped with
the norm [|¢]l = [ Vll;. It is well known that A,B € C1(Wy*(Q) x W, (€2)). We will
consider both equations of (1.1) in the weak sense.

2.1. Definition. We say that A € R is an eigenvalue of (1.1), if there exists a pair of func-
tions u € WOI’P(Q) andv € Wol’q(Q) with u # 0 and v # 0 such that

J IVuIPQVuV(pdx:/\J lul*|v|Pvg dx,
o @ (2.2)
J IVvlq_ZVVVI//dx=/1J v Py dx,
Q Q

where ¢ € W(}’P (Q) and y € W&’q(ﬂ). The pair (u,v) is called an eigenvector. Observe
that the solutions (u,v) of (1.1) correspond to the critical points of the energy functional
A on the set

{,v) € WoP (@) x wyl(Q); B(u,v) = 1], (2.3)

2.2. Basic properties. The system (1.1) possesses a first positive eigenvalue denoted by
M(p,q) (for indicate the dependence with respect to (p,q)) obtained by the Ljusternick-
Schnirelmann theory by minimizing the functional A on the C!-manifold defined by
(2.3). So, we recall that A;(p,q) can be variationally characterized as

Ni(p,q) = inf {A(u,v), (u,v) € Wy (Q) x W (Q); B(u,v) = 11 (24)

According to advanced regularity result of [12], every minimizer of (2.4) belongs to
C'(Q) x C'(Q). In addition, from the maximum principle of Vazquez, see [12], we de-
duce that the corresponding eigenpair of A1(p,q), (u,v) are such that u,v > 0. Hereafter
such (u,v) will be called positive eigenvector.
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2.3. The segment property. We begin by defining a class of domains for which the
boundary is smooth in order to guarantee that

Wh2(Q) N WS (Q) = WP (Q)  Vse(1,p). (2.5)

Definition 2.1. An open subset Q of RV is said to have the segment property if for any
x € 0Q), there exists an open set G, € RN with x € Gy and a point yy of RN\ {0} such that
ifz€ QN Gyandt e (0,1), thenz+ty, € Q.

This property rules out that Q) lies on both sides on parts of its boundary. It also allows
us to push the support of a function in Q) via a translation.
The following results play an important role in the proof of Theorem 3.2 (cf. [10]).

LemMa 2.2. Let Q be a bounded domain in RN having the segment property. Ifu € WHF(Q)
N Wy*(Q) for some s € (1,p), then u € Wol’p(Q).
3. Simplicity

Before giving the main result of this section, we recall and prove the following lemma
introduced in [8] which is needed below. We regive its proof for more convenience. First,
we introduce

Tp(u,$) = L VulPdx+ (p— 1)JQ |v¢\P(M)pdx

¢
p-2
_pJQ|V¢|P*2V¢Vu(|u¢|p71u)dx (3.1)
_ B¢
= L)IVulpdx+ Qgr lulPdx.

LemMa 3.1. Forall (u,¢) € (Wé’p(Q) N CY(Q))? with ¢ >0in Q and v € (0,1), we have
I'y(u,¢) = 0, that is,

j |w|sz 200 e, (3.2)
Q Q

¢p!
and if T'y(u,¢) = 0 there is c € R such that u = c¢.

Proof. By Young’s inequality we have, for € >0,

o ululP? _p [ ul e
VuIVqSIP ngWS |VM||V¢|P <¢)
(3.3)
<§|V |p+p7_1 u P|V |P
< Sivur+ L vl

Let € = 1, we have, by integration over Q,

lulP~2u

P
Vglr.  (34)

u
¢
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Thus
Tp(u,¢) = 0. (3.5)

On the other hand, if I',(u,¢) = 0, then we obtain

IR =0 SRy P

p
IVplP =0,  (3.6)

and by choosing € = 1 in (3.3), we get

p-1
Jﬂ{wvwwa“L;'I \VuHng\P‘l(%) );dxzo. (3.7)

By (3.6), we deduce that |Vu| = [(u/¢)V¢| and from (3.7), it follows that Vu = y(u/
¢)V ¢, where || = 1. Hence I',(u,¢) = 0 implies = 1 and V(u/¢) = 0. Therefore, there
is ¢ € R such that u = ¢¢ and the lemma follows. O

THEOREM 3.2. A1(p,q) is simple.

Proof. Let (u,v) and (¢, ) be two eigenvectors associated to A,(p,q) with (u,v) positive
(i.e., u >0, v >0). Thanks to definition of A (p,q) and Holder’s inequality, we have

A(¢>V/ :Al ’ B ¢ 1//
|a+1|w|ﬁ+1

« ¢
1(ps q)J P e Tty Bl
1[¢|? +1 |yl|d
(p q)J a+l ﬁ+1|:‘x+ |¢| /3 |1//| :|

p uf q vi (3.8)
a+1 utyhl ﬁ+1 uetlyp
ol s b
+1 Ayu +1( —Ayv
S‘XT Q upfl 17+ i ngq—‘qll i
Now, by Lemma 3.1, we have
a+l ([ —Apu +1( —Ayv
B R o e (39)
Thus
-Ayu —Agv
JQ|V¢|P:JQ qul |¢|p’ JQ|V¢|F:JQ vqjil g1%. (3.10)

Again due to Lemma 3.1, there exist k; and k; in R such that u = k;¢ and v = k,y. This
ends the proof. O



1560  Simplicity and stability of a nonlinear elliptic system

4. Stability

THEOREM 4.1. Let Q be a bounded domain having the segment property, then the function

(P"J) - M(Pﬂ)

is continuous from Io g into R,

(4.1)

Proof. Let (ty)n=1, ta = (Pn>qn) be a sequence in I, g converging to t = (p,q), with t € I, g.

We claim that

Jim A (o) = (P

(4.2)

Indeed, let (¢, y) € Cy’(Q) x Cy° (Q) such that B(¢), w) > 0. Then by the variational char-

acterization of 1, (p,q), we have

((a+1)/pa) IV U5+ (B+1)/ga) VIl
B(¢,y) '

M (Pnsqn) <

Applying the dominated convergence theorem, we find

((a+1)/p)IVlI5+ ((B+1)/q)IIVylld

hﬂigp)n(Pm%) = B(¢,v)

By passing to infimum of the right-hand side of (4.4), we obtain

limsup A (P> qn) < A1(p>q).

n—+oo

Let now, { P> qn, J k=1 be a subsequence of (#,),=1 such that
lim Ay (P> qne) = iminf Ay (pu,gn)-
k—+o0 n—+oo

Fix €y > 0 small enough so that for all € € (0,¢y),

1 <min(p —€,q—¢€),

max(p+€,g+€)<min((p—€)*,(g—€)*),

where, for s € (1,+0), s* = Ns/(N —s)if 1 <s<N and s* = +o0 if s > N.

(4.4)

(4.5)

(4.6)

(4.7)
(4.8)
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n 1) n .
For each k € N*, let (t(p,, ,g,,)> V(pu.0)) € Wo' P (Q) x Wy (Q) be the first eigenvec-
tor associated to A1 (py,,qy, ), that is, WPy > V(puon) > 0 with

B<“(Pnstnk)’v(Pnk)an)) = 1; (4‘9)
a+1 Py /3 +1 ny
M (P Gn,) = 7“ Wpnoan) |, HV Vipnoano) |, (4.10)

By using Holder’s inequality, with € € (0, €(), we get simultaneously

( np )/ n, ( - )

HVu(pnk,an) e < HVu(pnk,an) p | Q| (Pric=Pt€)/ P (p=€)
* (4.11)

n = )/ n ( -
HVV(Pnk,an) g < HVV(pnk,an) . |Q|(f1k q+€)/qn,(q—€)
k
According to (4.10), we deduce
1/ pny,
Hv”(p ao) < pnkll(Pnk’an) |Q|(p,,k—p+e)/pnk(p—e)’
"k p—e a+1

(4.12)

/ qn
{anllﬁ(anan) } k |Q|(an7q+e)/qy,k(q*€).
+1

Due to (4.5), it follows that (A1 (pu,>qn,))k=1 is a bounded sequence. Then, from (4.12)
we conclude that (u(pnk,q“k))kzl (resp., (V(pnk,an))kzl) is bounded in W&’pie(ﬂ) (resp.,

HVV(pnk )|,

in Wl “T7°(Q))). Therefore, by compactness and (4.8), we have U(p,, gn,) — 4 weakly in

“(Q), strongly in LP*€(Q2), and a.e in Q (still denoted by U(p, gn,))- We have also
Vpuoan,) — V Strongly in LI7€(Q2) and a.e in Q (for a subsequence if it is necessary). Clearly
u e LP(Q) and v € L1(Q), and are independent of €. On the other hand, the weak lower
semicontinuity of the norm implies that

p 1/p
IVull,—e < {ﬁ} { lim A, (pnk,an)} |Q|e/pp=e)

k—+oo

q 1/q 1/q (4.13)
”vv”q—e < {/m} { hm Al (pﬂk’an)} |Q|E/q(q—e).

k—+

Since |Vu|P~¢ — |Vul|? and |[Vv|1 ¢ — |Vv|1 a.e on Q, as € — 0T, then the Fatou lemma
yields with (4.13)

p
oc+1

ﬁ +1k

Consequently, we have u € W&’Pie(Q) NWbLe(Q)andv e Wl Q) N Wh(Q).
This implies by Lemma 2.2 that

IVullh < lim Ai (pmogne) < oo,

(4.14)

||VV||Z = hm M (pnk’an) < too.

ue WP,  vewy,uQ). (4.15)
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Finally, from (4.10), (4.11), and from the weak lower semicontinuity of the norm, it fol-
lows by letting k tend to infinity that

1 a+1
|Q|€/(p—€) p

1 +1 .
| Vullﬁ_e + W% [ VV||3—5 < klilglwll (Pre> Gy )- (4.16)

Letting now € — 0%, the Fatou Lemma implies

+1 +1 .
“7||w||§+’37||w||2 = Bim A1 (puo ). (4.17)

Since u € W&’p (Q)andv e W(} “1(Q1), then by the variational characterization of A;( p-q)
and the simplicity of the first eigenvector, we deduce that

M(poq) = lim A1 (P> gn) = Hm Ay (pasn)- (4.18)
Due to (4.5) and (4.18), we conclude that
nl_ifpoo/ll(Pan) :Al(PaQ)- (419)

This completes the proof. O

Remark 4.2. Observe that the segment property is used only to prove that
M(p,q) < liminf A (pn,gn). (4.20)
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