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NEUMANN AND ROBIN TYPE BOUNDARY CONDITIONS IN
FRACTIONAL ORLICZ-SOBOLEV SPACES

SABRI BAHROUNI! AND ARIEL M. SALORT?*

Abstract. In the first part of this article we deal with the existence of at least three non-trivial weak
solutions of a nonlocal problem with nonstandard growth involving a nonlocal Robin type boundary
condition. The second part of the article is devoted to study eigenvalues and minimizers of several
nonlocal problems for the fractional g-Laplacian (—Ag4)® with different boundary conditions, namely,
Dirichlet, Neumann and Robin.
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1. INTRODUCTION

In the recent years has been an increasing interest in studying non-local problems with p-structure due to its
accurate description of models involving anomalous diffusion. In several branches of science have been observed
some phenomena having a non-local nature, which, nonetheless, do not obey a power-like growth law. See for
instance [2, 3, 6, 20, 23] and references therein.

The suitable operator to describe these kind of phenomena is the fractional g-Laplacian introduced in [20]
and defined as

Dgu dy

— 7 1.1
Doul [z =y (1)

(—Ag)°u = p.v. /Rn 9 (| Dsul)

and defined in the principal value sense; here G is a Young function such that g = G’ and s € (0,1) is a fractional
parameter. The quantity Dsu := “(lxx)_;y“‘(y) is the s— Hélder quotient.

Problems involving this operator have recently attracted some attention. We refer the readers to [3-5, 7—
10, 16, 20, 21, 35]. Observe that when G(¢) = t?/p, p > 1, (1.1) becomes the well-known fractional p-Laplacian
operator. See also [13] for a non-singular version.

Given an open bounded domain €2 C R"™ with smooth boundary (992 € C%! is enough) the first aim of the

present article is to study existence of nontrivial solutions of the following equation involving the nonlinearities
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2 S. BAHROUNI AND A.M. SALORT

f and h with homogeneous Robin boundary condition on R™ \ Q

(—Ag)Su+ g(u)lfjj = Af(z,u) + ph(x,u) in (1.2)
Nyu+ B(z)g(u)pr =0 in R™\ Q. )
Here, we introduce a non-local normal derivative in this settings as
Dsu dy _
Nyu(x ::/g Da|) - ——F—| z€R"\ Q, 1.3

which can be seen as the natural generalization of the non-local derivative introduced in [17].

Nonlocal equations for the fractional p-Laplacian with boundary conditions involving non-local normal
derivatives have been recently developed in the literature; see for instance [1, 14, 15, 17, 18, 31, 37, 38].

Regarding existence of solutions to problem (1.2) in the particular case of the fractional p-Laplacian, there has
been some recent develops. In [31], under suitable conditions on the nonlinearities, the authors obtain existence
of at most one positive solution by following the celebrated paper of Brezis-Oswald. The authors in [30], for the
same problem but with 8 = 0, and under suitable conditions on f, by using variational methods obtain existence
of two positive solutions. It worths to be mention that the local counterpart of (1.2) for Orlicz functions in the
Dirichlet case was studied in [12, 24, 32]. For some existence results in the nonlocal Orlicz case with Dirichlet
boundary conditions see [5]. For problems with critical Trudinger-Moser nonlinearities see [28]. Finally, for an
introduction to the theory of variational methods for nonlocal fractional problems we recommend [29].

Our first main scope is to provide conditions on the Young function G, on the nonlinearities f and h, and
over A, 1 and 8 to ensure existence of at least three nontrivial (weak) solutions of (1.2). Our arguments are
based in the celebrated result [34] by B. Ricceri together with an integration by parts formula related to the
operator (—Ay)®.

The Young function G = fot g(t) dt is assumed to satisfy the following growing condition

— tg(t) +
< =—= <
1<p _G(t)_p <oo VE>0, (Gh)

for fixed constants p. Moreover, the following structural condition is assumed
t G(V1), t €[0,00] is convex. (G2)

To ensure compactness we restrict ourselves to the sub-critical case of the fractional Orlicz-Sobolev embeddings:

1 -1 +o0 -1
/ G ",Jr(z-)dr < oo and / G ",Jr(z-)dT = o0. (Gs3)
0 T n 1 T n

Here, A and p are two positive real parameters in a suitable range and 5 € L>(R™\Q) is strictly positive.
The nonlinearities f,h: 2 x R — R will be suitable Carathéodory functions assumed to belong to the class A
defined as follows: f € A if it fulfills the growth condition

|f(z,t)] <w(z)(1+m(|t])) for a.ex € Q and for allt € R, (f1)

where w is a positive function such that w € L*(Q) and m = M’ being M a Young function decreasing
essentially more rapidly than the critical Sobolev function G, i.e., M << G, being G, the critical function in
the fractional Orlicz-Sobolev embedding (see Sect. 2.2 for details). We remark that (f;) is fulfilled, for instance,

if | f (2, 8)] < w(@)(1+ |u])?~ for some q € (1, p;), being p; == .
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From now on, we denote

F(z,t) = /Otf(x,s) ds, H(z,t)= /Ot h(z, s)ds, Flu) = /QF(:r,u) dz,

and we anticipate that the natural space to look for (weak) solutions of (1.2) is given by (see Sect. 3 for details
and motivations)

X = {u measurable: // G(|Dsu(:c,y)\)du+/ G(|u]) dz +/ BG(|u]) dx < oo},
R27\ (02¢)2 Q R™\Q

where we have denoted du := @f;fn.

With these preliminaries, our first result reads as follows.

Theorem 1.1. Let G be a Young function satisfying the structural hypotheses (G1), (G2) and (G3), let B €
L>*(R"\ Q) and let f,h € A be such that

max 4 lim sup SPeen F@0) o SWeo Fl@,w) | (F)
u|—0 G(u) |t =+ 00 G(u)

sup/ F(x,u)dz > 0. (Fy)
ueX JQ
Then, if we set
T
d= 1nf{]__(u) cue X, Flu) > 0},

where

gw:= [ ey CD D | G+ [ g P

for each compact interval [a,b] C (0,00) there exists v > 0 with the following property: for every A € [a,b] and
h, there exists v > 0 such that, for each p € [0,7], problem (1.2) has at least three weak solutions whose norms
in X are less than v.

We also prove the following result characterizing the geometry involved in the class of admissible
nonlinearities.

Theorem 1.2. Let G be a Young function satisfying (G1),(G2) and (G3), let f € L®(R™\ Q) and let f,h € A
such that

(i) there exists a Young function B(t) = fot b(r)dr such that % <bt <p~ and B << G, and a constant

c1 > 0 for which

F(x,t) <ci(1+ B(t)) forall (z,t) € Q x R;
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(i) there exist a constant c3 > 0, 71 > 0 and a Young function D(t) = f(f d(7)dr such that pt <d~ < %

and G << D for which
F(xz,t) < coD(t) for all (x,t) € Q X [—11,71];
(i) there exists o € R\ {0} such that
F(z,72) >0 and F(z,t) >0 for all (z,t) € Q x [0, 72].

Then there exists 6 > 0 such that for every compact interval [a,b] C (0,00) there exists a real number v such
that, for every A € [a,b] and every continuous function h there exists v > 0 such that, for each p € [0,7], then
problem (1.2) has at least three weak solutions whose norms in X are less than v.

We remark that the class of admissible nonlinearities in Theorem 1.1 includes perturbations of powers and
concave-convex type combinations, among other. See Section 4 for further examples.

Very close to (1.2), as a second aim, we will study eigenvalues and minimizers of several nonlocal problems
with non-standard growth involving different boundary conditions. For the case of powers, that is, for fractional
p-Laplacian type operators, the Dirichlet case was studied for instance in [27, 36], for the Neumann case see
for instance [15, 30], the Robin case was dealt in [19]. For general Orlicz functions and Dirichlet boundary
conditions we refer to [35].

To be more precise, we consider the following Dirichlet eigenvalue problem

(=Ag)*u+g(lul)g = Ag(juD g in Q »

u=0 in R™ \ Q, :
the following Neumann problem in terms of the nonlocal normal derivative N

(=Ag)*u+g(lul) iy = Ag(lul) gy n Q e

Ngu =0 in R"\ Q, :

the following problem, which, from a probabilistic point of view can be seen also as a Neumann eigenvalue
problem (see [15])

(—Ag)gu+g(Jul) g = Ag(lu) iy inQ w6
u € Wﬁé?
and finally, the following Robin eigenvalue problem
(=Ag)*u+g(lul) g = Ag(ju) g in Q .
Nyu+ Bg(lul)r =0 in R™\ Q. :

Here, for 0 < s < 1 we have denoted the regional fractional g-Laplacian as

Dgu dy
—-A Su::2p.v./ g(|Dsu|) —— —F—,
— a0 Dl e =y
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which is naturally defined in the space

WO () = {u: /QG(|u|)dx—|—/QXQG(DSu) dp < oo}.

A substantial difference which contrasts with the case of powers is that, in general, eigenvalues of (1.4),
(1.5), (1.6) and (1.7) are not variational, i.e., they cannot be obtained by minimizing some Rayleigh quotient
on a suitable space. For this reason, it is very interesting to study also the natural variational minimization
problem related to Dirichlet, Neumann, regional Neumann and Robin boundary conditions. In order to not
extend considerably the length of this introduction, we anticipate that the corresponding minimizers exist, are
well defined (see Prop. 5.4) and are denoted as Ap, An, Ay and Ag, respectively, but we will not define them
here (see Egs. (5.5), (5.6), (5.7) and (5.8) for the precise definition).

In spite of the fact that eigenvalues and minimizers are different quantities in general, in light of Proposi-
tion 5.8 they are comparable, with equality in the case of powers (i.e., when G(t) =t /p,p > 1). Regarding the
relation among the different minimizers, in Proposition 5.6 we prove that they are ordered as

Ay <Ay <Agp < Ap.
In view of the aforementioned Proposition 5.8, eigenvalues are consequently ordered as
)\N S C2>\N S 64)\R S CGAD,

where ¢ = p*/p~.

In Theorem 5.5 we prove that a function reaching the minimization problem for A € {A g, Ay, Ag,Ap} is an
eigenfunction for A € {Ag, An, Ar, Ap}, respectively. A considerable difference with the case of powers is that,
due to the non-homogeneous nature of the problems, both eigenvalues and minimizers strongly depend on the
energy level: for each p > 0, if the eigenfunction/minimizing function is normalized such that fQ G(|u]) = p,
then A and A depend on p. Nevertheless, in Proposition 5.7 we prove that A and A are uniformly bounded by
below independently of .

Before concluding this introduction, we mention some interesting issues we not deal and let as open questions:
to establish positivity of eigenfunctions, to obtain its boundedness, and to study its interior/up to the boundary
regularity.

This paper is organized as follows. In Section 2 we introduce some preliminary results and definitions, as
well as a proof of an integration by parts formula related to the operator (—A)Z. Section 3 deals with the proof
of our existence results. Some examples of nonlinearities which illustrate Theorems 1.1 and 1.2 are given in
Section 4. Finally, Section 5 is devoted to study the eigenvalue problems (1.4), (1.5), (1.6) and (1.7).

2. PRELIMINARIES

In this section we introduce the classes of Young function and fractional Orlicz-Sobolev functions, the suitable
class where the fractional g-Laplacian is well defined.

2.1. Young functions

An application G: Ry — Ry is said to be a Young function if it admits the integral formulation G(t) =
fot g(7) dr, where the right continuous function g defined on [0, 00) has the following properties:

g(0) =0, g(t)>0fort >0,
g is nondecreasing on (0, 00),

Jim (1) = .
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From these properties it is easy to see that a Young function G is continuous, nonnegative, strictly increasing
and convex on [0, 00).

We will assume from now on that the Young functions satisfy the growth behavior given in (G7). Roughly
speaking, this condition indicates that G remains between two power functions.

The following properties on Young functions are well-known. See for instance [25] for a proof.

Lemma 2.1. Let G be a Young function satisfying (G1) and a,b > 0. Then

min{a? ,a” }G(b) < G(ab) < max{a? ,a? }G(b), (L)
G(a+b) < C(G(a) + G(b)) with C:=2°" (L)

G is Lipschitz continuous.

Condition (Lz) is known as the Ay condition or doubling condition and, as it is showed in ([25], Thm. 3.4.4),
it is equivalent to the right hand side inequality in (G1).
The complementary Young function G of a Young function G is defined as

G(t) == sup{tw — G(w) : w > 0}.
From this definition the following Young-type inequality holds
ab < G(a) + G(b) for all a,b > 0,

and the following Holder’s type inequality
| wldz < fulallle

for all w € LE(Q) and v € LG(Q) Moreover, it is not hard to see that G can be written in terms of the inverse
of g as

G(t) = /O g ! (r)dr, (2.1)

see ([33], Thm. 2.6.8).
Since ¢! is increasing, from (2.1) and (G1) it is immediate the following relation.

Lemma 2.2. Let G be an Young function satisfying (G1) such that g = G’ and denote by G its complementary
function. Then

Gg(t)) < (" + DG(1),

holds for any t > 0.
The following convexity property will be useful.

Lemma 2.3. (/26], Lem. 2.1) Let G be a Young function satisfying (G1) and (Gz2). Then for every a,b € R,

el =)

G(la]) + G(1b)
2 C G(
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2.2. Fractional Orlicz-Sobolev spaces

Given a Young function G, a parameter s € (0,1) and an open and bounded set @ C R™ we consider the
spaces

LY(Q) := {u: Q — R measurable : &g o(u) < oo},
W4 (Q) == {u e LYQ): &, g rn(u) < oo},
WY(Q) := {u € LYQ): &, calu) < oo}

reg

where the modulars ¢ o and ®; ¢ are defined as

CI)GQ /G\u
Ds.0mn ( // . G(|Dsu(z,y)|) dp,
nxRP

Dyt /Q Gl di
X

and the s— Hélder quotient is defined as

Dsu<x7y) = u(x) - U(y)a
|z —yl®
with dp(z, y) == 929% These spaces are endowed with the so-called Luzemburg norms
[z—yl

=1 <
||u||LG(Q) inf {)\ > 0: (I)G Q ()\) 1}
||u||W51G(Q) = HUHLG(Q) + [U]stG(R”)»

lullysg @) = lullze@) + [ulyse q)

where the (s, G)-Gagliardo semi-norms are defined as

[ulwec ey = inf {A > 0: @ () <1},

[y 0y = inf{)\ >0: By cq (A) < 1}

The space W& (Q) is a reflexive Banach space. Moreover C2° is dense in W% (R™). See ([20], Prop. 2.11) and
([16], Prop. 2.9) for details.
We also consider the following space

Wee(Q) = {ue W"CR"): u=0ae. inR"\Q}.

Observe that W (Q) ¢ W (R") c LE(R™).

In order to state some embedding results for fractional Orlicz-Sobolev spaces we introduce the following
notation.

Given two Young functions A and B, we say that B is essentially stronger than A or equivalently that A
decreases essentially more rapidly than B, and denoted by A << B, if for each a > 0 there exists z, > 0 such
that A(z) < B(ax) for z > z,.
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When the Young function G fulfills condition (G3), the critical function for the fractional Orlicz-Sobolev
embedding is given by

t —1 T
G;l(t):/o ¢ n+(s)d7.

T n

The following result can be found in [8]. See also [3] for further generalizations.

Theorem 2.4. Let G be a Young function satisfying (G3) and s € (0,1). Let Q C R™ be a C%' bounded open
subset. Then
(i) the embedding W25 () — L% (Q) is continuous;

reg

(i3) for any Young function B such that B << G., the embedding W25 (Q) — LB(Q) is compact.

reg
From (2.1) it follows the following relation between modulars and norms. See ([7], Lem. 3.1) or ([22], Lem.
2.1).

Lemma 2.5. Let G be a Young function satisfying (G1) and let £~ (t) = min{t? ,t*" }, £7(t) = max{t? 7" },
for allt > 0. Then, given Q2 C R",

(i) & (Julle) < Paa(u) <& (lullg) for ue LE(Q),
(i) & ([u]s,c) < Ps.c0(w) < EF([uls,g) for u e WE(Q).

2.3. The fractional g-Laplacian operator

Let G be a Young function such that G’ = g and s € (0, 1). As anticipated, the fractional g-Laplacian operator
is defined as

. D,u dy
(—A,)u = 2p.v./ng(|Dsul)ﬁw>

where p.v. stands for in principal value. This operator is well defined between W% (R") and its dual space
W—C"(R™). In fact, in ([20], Thm. 6.12) the following representation formula is provided

Dgu
—Ay)’u,v :// g(|Dsu|) ="~ Dvdpu,
(2w = [ gDz

for any v € WY (R").
On the other hand, the censored or regional fractional g-Laplacian is well defined between Wfé?(Q) and its
dual space and it is defined as

Dgu dy

—-A su::?p.v./g Dgu|)——— —F+—,
( Q)Q o (| D|Dgu\ |xfy|”+s

which acts as

sU

(=au) = [[g(D.l) Dwan

| Dsul

for any v € W59 (Q).

reg
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2.4. Integration by parts formula
Here we prove an integration by parts formula in our settings which exploits the divergence form of the

operator. We introduce the following notation

1 Dsu
—Ay)u,v)y = f/ g(|Dsu *_D,vdy,
(agun=g [ aDa g

the modular

v = [ GDwG )

and the corresponding Luxemburg semi-norm

. u
[u] . gy = inf {/\ > 0: By (X) < 1} .
Of course, it is naturally defined the space
W9(Q) :={u € LY(Q): ®,.q.(u) < o0}

Proposition 2.6. Given u € X, the following holds.

(i) The following version of the divergence theorem is true

/Q(—Ag)su = — Nyu.

R™\Q

(ii) More generally, we have the following integration by parts formula

v(—Ag)Sudx—i—/ vNyudz Vv e X.
R™\Q

(-8 uvh = [

Q

Proof. In light of ([16], Prop. 2.9), it suffices to prove the result for u € C%(R").
Let us prove (7). Observe that, since the role of x and y are symmetric, we get

u(z)  daedy / / u(y)  dxdy
D.u D.u
//1‘ W) Bl T = g (1Dsu) (i T s

from where it is immediate that
D.u dzdy
(|Dsul) =0
/ / |Dgul |z — y|n+e

Dsu  dydz
Ay) dx—// (|Dsul)
f IR T g

Dsu  dydzx
// 9(IDsul) D, nts
ma? | Dl [ — y[+s

Hence, we have that
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D,u dz
/an (/ Il [l fo = g

= - Ngu(y) dya
R7\Q

as desired. Now, let us prove (ii). Since R?" \ (2¢)2 = (Q x R*) U [(R™ \ ) x Q], we get

(=apu = [ o) ([ gDt o

Du dy
+/ vx(/gDsu ‘)dx.
e o I D o=y s

In light of (1.1) and (1.3) we obtain the desired relation. O

Remark 2.7. If we consider the function w, o(z) = [, fRn\Q g(|z —y|=%)|z — y|""* dy and the normalization of

N, given by N, (z) := No@)_ ¢ N,(z) =1 for any = € R™\ Q, we can define a generalization of the fractional

wg, o (x)?
perimeter defined in [11] as follows

1 dzd
N, dz =/ ws 0 dz = / / g( ) T = Pery4(9).
R7\Q ) R™\Q Q n\Q |(E - y‘s |£L' - y|n s ’

3. VARIATIONAL SETTING AND PROOFS OF THEOREMS 1.1 AND 1.2

We start defining the notion of weak solution for problem (1.2). With that end it will be useful introducing
the following functional settings. Let us denote

X :={u: R" — R measurable s.t.: ||ul|x < oo},
where
lull = [l + il @) + 2.0,

and

lull Le.6 ey = inf ¢ A > 0: / 8 G (E) dp <15.
R7\Q A

By following standard arguments it can be seen that X" is a reflexive Banach space with respect to the norm
| - |lx- See for instance [16].
The integration by parts formula given in Proposition 2.6 leads to the following definition.

Definition 3.1. We say that u € X is a weak solution of (1.2) if

u

(- uvh+ [ gluhiivde=x [ fodesu [ hode— [ pyul) ods,
Q Q Q R™\Q

|ul |ul

for all v e X.
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As anticipated in the introduction, we will approach problem (1.2) through the machinery of variational

methods, and in particular, it will be done by using the abstract multiplicity result given in Theorem A.2. With
that aim, we consider the functional ¥: X — R defined as

V(u) = J(u) = AF(u) = pH(u),

for every u € X, where J,F,H: X — R are defined as

= [ Gt [ Guaes [ G0 a

f(u):/QF(x,u)d:c and "H(u):/QH(x,u)dx.

The following compact embedding for the space X' holds.
Lemma 3.2. Given a Young function A such that A << G, then the embedding X — LA(Q) is compact.

Proof. Let u € X'. Observe that [u]y:.c q) < [u]ys.c ) as a consequence of the inequality
g :

Dy Dy
Qx0 (]|« R27\ (€2¢)2 ]

together with the definition of the Luxemburg norm. Then, from Theorem 2.4, there exists a constant ¢ > 0
such that

|ull Laq) < C[UHng(m < C([U]W;,G(Rn) + lull Lo ) < cllullx

re

concluding the proof due to the compactness of Wﬁé?(Q) into LA(Q). O
The next proposition proves the well-posedness of W.
Proposition 3.3. Let f,h € A, then the functional V is well defined on the space X.

Proof. First, we notice that given v € X, from Lemma 2.5 it follows that J(u) < C&T(||ul|x) for some constant
C = O(pT). Moreover, by (f1) and the fact that m is increasing we get

| Pewar< [ [ “ () dtdz < ]l [ tulma aa.

In light of Lemma 2.2, m(|u|) € LM (Q), and then, by applying Hélder’s inequality for Young function we get
that

[ tulmad) do < s llmel o o

Observe that ([25], Thm. 3.17.1) and Lemma 2.2 give that |m(u)|[y gy < cllul|r(q). Moreover, from
Lemma 3.2 it follows that |lu|| ;v ) < cllullx, and therefore F is well defined.
The well-posedness of ‘H follows analogously, concluding that ¥ is well defined on X. O

Next, we prove some useful properties of the functional 7.
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Lemma 3.4. Assume that (G1), (G2) and (G3) hold. Then,
(i) the functional J : X — R is C* with derivative given by

u

) = (A w )t [ o@D e |8 gl

|u
for all u,v € X;
(ii) T is coercive, sequentially weakly lower semicontinuous;

(iii) J € Wy, where the class Wx is given in Definition (A.1);
(iv) J is bounded on each bounded subset of X and its derivative admits a continuous inverse on X*.

Proof. (i) From ([35], Prop. 4.1), it is easy to see that J is class C?.

(74) Let u € X with ||ul|x > 1. In view of Lemma 2.5, J is coercive since
J(u) = & (fullzo@) + & (e @n) + & (lullLo.s@e) = € (([ullx),

where ¢ > 0 depends only on p*. Moreover, the sequential weak lower semicontinuity of J follows by ([8], Lem.
19).

(#i1) Let {uk}ren be a sequence in X such that up — v in X and liminfy o J(ur) < J(u). Then, by the
sequential weak lower semicontinuity of J proven in (ii) we get that, up to a subsequence, J(ug) — J(u) as
k — —+oo. Since ”’“; % converges weakly to u, and modulars are lower semicontinuous with respect to the weak

convergence, we get

J(u) < liminf J (“‘“J“) . (3.1)

We assume by contradiction that uy does not converge to u in X. Hence, there exists € > 0 such that || e tu || x>
€. Then, by Lemma 2.5

J <uk;u) > £ (e). (3.2)

On the other hand, by applying Lemma 2.3 it follows that

(Glu) + Glur)) — G (“’“;“) e (“’g“) |

which together with (3.2) leads to

DN | =

M| —

)+ 7)) -7 (U5 2 7 (B ) > e

Taking limsup in the above inequality we obtain that

T(w) = € (e) > limsup 7 (“’“ *“) ,

k—+o00 2

which contradicts (3.1). Therefore uy — u strongly in X, and then J € Wax.
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(iv) When |lu||x < p, in light of Lemma 2.5 we have that J(u) < £7(p), i.e., J is bounded on any bounded
subset of X.

We prove now that 7 admits a continuous inverse J ~1: X* — X by means of the monotone operator method
introduced by Browder and Minty (see ([39], Thm. 26.A (d))). Therefore, it suffices to verify that [J’ is coercive,
hemicontinuous and uniformly monotone.

Observe that since G is convex, J also is convex. Thus J(u) < (J (u),u) for all u € X, and, by using
Lemma 2.5, for any u € X’ such that ||u||x > 1 we have

(J'(w)yw) _ IT(w)

lulle — Jullx

. -1 +—1
> minflull% 7, [Jully

from where the coercivity of J' follows by taking ||ulx — oo.

Furthermore, since the real function ¢ — (J'(u + tv),w) is continuous in [0, 1] for any u,v,w € X, we have
that J’ is hemicontinuous.

Let us finally prove that J’ is uniformly monotone. Since G is convex we have that for every u,v € X it
holds

U+ v U UuU—v u+v vU—Uu
< —_— _—— < .
G < 6 (|52} + b 5252 ana G < 6 (|52]) ot 5
Adding the above two relations and integrating over €2 we find that

5 | (aD s = e ) (u ) ao
2 Jo |ul |v]

2/G(\u|)dx+/G(\v|) dx2/G( utv >dx Vu,v € X,

0 0 Q 2

On the other hand, we deduce by Lemma 2.3 that

/Q(G(IU\HG(IvI)) dx22/QG(";”) dx+2/QG<u2v> dz Vu,v € X.

From the last two relations it follows that

u v

/Q<g<\u|>— ~ gl ) —v)do =4

Jul [l )

G(|u2v|) dz VYu,ve X.

Similarly, for any u,v € X it holds that

(7 v

/Rn\ﬂﬂ (g(\ul)m - g(lv\)m)(u —v)dz > 4/]1@\95 G <|“2'”> da,

and
(D))" (1 —v),u— v), > 4/ o <|Dsu—st> »
Ren\(29)2 2

Gathering the last three inequalities one gets that

u—v

2

<J’(u)—J’(v),u—v>z4j( ) Yu,v € X.
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Define now the function «: [0, +00) — [0, +00) by

1 =l fort <1
alt) =

pt —2 |t 1 fort>1.

Tt is easy to check that « is an increasing function with «(0) = 0 and «(t) — oo as t — oo. Taking into account
the above information and Lemma 2.5, we deduce that

(T'(u) = T'(v),u—v) = a(llu—vlx),
that is, J’ is uniformly monotone, which concludes our proof. O

Lemma 3.5. F: X — R is C! with derivative given by

_ /Q F, o da,

for all u,v € X. Moreover, F: X — X* is compact.

Proof. Usual arguments show that F € C'(X,R). In order to verify the compactness of F, let {ug}ren C X
be a bounded sequence. Then up to a subsequence uy weakly converges in X to u € X. Moreover, in light of
Lemma 3.2, uj, — u strongly in L (Q) and a.e. in Q.

Fixed v € X with |[v||x < 1, thanks to the Holder’s inequality for Young functions and the embedding of
Lemma 3.2 we have

[(F (g, v) — o) = \ / (2, w) — () da

<SG ue() = FCul) g ) vl Lan g
<cellfCu() = FCul)l i) ol

for some ¢ > 0. Thus, taking supremum for ||v]|x < 1, we get
1F" (ur) = F(w)llaee < ellf (5 un()) = O ul) i q)-
Being f € A we deduce immediately that
flzyup(z)) — f(z,u(z)) = 0 as k — oo,
for almost all x € Q and

| (@, up(2)) = f 2, w(@))| < [f (2, un(@))] + [ f (2, u(@)|
< Jwlfoo (m(lug (2)]) + m(Ju(@)]))-

Note that the majorant function in the previous relation is uniformly bounded in M (©). Hence, by applying
the dominate convergence theorem we get that

/QM(|f(a:,uk(:z:))ff(x,u(x))Ddx%O as k — oo.
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Since M satisfies (G1), M—mean convergence is equivalent to norm convergence (see [25], Lem. 3.10.4), that is,

Therefore ||F'(uy) — F'(u)||x» — 0 as k — oo, giving that F’ is a compact operator. O

Remark 3.6. Combining Lemmas 3.4 and 3.5, we deduce that ¥ € C'(X,R) with the derivative given by

(' (1), 0) = ((~Ay)*u, 0) + / L (@) de

R\

g(lu(x)l)wv(x)dx+/Qg(|u($)|)
—)\/ flx,u(x))v(x)de — p /Q g(z,u(z))v(z) dz,

for every v € X'. Then, critical points of ¥ are weak solutions of problem (1.2).
Having proved these preliminaries, we are in position to prove our first main theorem.

Proof of Theorem 1.1. Fix A\, u and f, h € A, we check the conditions needed to apply Theorem A.2.
Fixed € > 0, in light of (F}) there exist intervals Iy = [—ry, —r1] and Iz = [rq, r2] such that

F(z,t) <eG(lt]) (2.t) € Qx R\ (I, UL). (3.3)

In I; U Iy, F(x,) is bounded in €2, then there exist d > 0 and a Young function B such that b = B’, G <<

B << G, and p™ < b~ (here b~ denotes a constant such that b~ < ggg) for which

F(z,t) <dB(|t]) (z,t) € Qx ([} UI).
Then, from the inequalities above we obtain that

F) _ Pt B
J(u) fQ (|ul) dx* fQ

Observe that, assuming that ||u|x < 1, from Lemma 2.5 and ([25], Thm 3.17.1) it holds that

.
fg Ddz _ - llullzs g , b —pt
T Gal) dx |)dx <l selimllullieg =0

o 1l

From the previous computations it follows that

. F(u)
J1 =1 <
e <°

Moreover, assuming that ||ul|x > 1, by using again (3.3) and Lemma 2.5 we get

Flu) _ Jwea: ju(e)zry) Fl@,u) dz N Jizca: ju@)sm) Fl@,u) dz
T () ~ J (u) Jo, G(Jul) d

1€

%

sup{F(z,u(x)): (z,u(z)) € Q x [—ro,ro]} + ¢,
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from where we obtain that

. F(u)
Jo := limsup <e
? lull—oo J (1)

Therefore, since ¢ is arbitrary we obtain that max{0, Ji, Jo} = 0.

Finally, since we are assuming (Fy) it follows that the quantity sup{F(u)/J (u): u € J ([0, 00])} is strictly
positive.

Finally, gathering Lemmas 3.4, 3.5 and the last computations, we are in position of applying Theorem A.2
to obtain our conclusion. O

Finally, we prove our second existence result.

Proof of Theorem 1.2. Since G << G, hypothesis (¢) implies (f1).
Note that hypothesis (¢) also implies that

F(u) fQ a,u) dx < Jo( + B(lu]) dz)
T (u) fQ (jul)dz = Jo G(lu]) dz

Assuming that ||ul|x > 1, from Lemma 2.5 and ([25], Thm. 3.17.1) it holds that

bt
Jo B(lul) da < lim ”“”LB(Q) <e

s 2 — = 1mHullc =0.
From where
F(u)
J1 := limsup =0
lullx—oo J ()

Similarly, assuming that ||u||x < 1, hypothesis (i) implies that

d”—p™

5= limeup 2 < gy 1 o DU lullfois =0

Co <c lim
Jullx—0 J (1) llul| x —0 fQ ul)dx = luljx—0

From these relations it follows that max{0, J;, Jo} = 0.

Now, without loss of generality we assume that 7 > 0 and choose a function u € X’ such that u(x) > 0 in Q
and such that there exists zo € Q with u(xzg) > 72. It follows that U := {x € Q: u(x) > 72} is a nonempty open
subset of 2.

Let k: R — R defined by k(t) = min{¢,7}. Then k(0) = 0 and k is Lipschitz with Lipschitz constant 1.
Therefore, the function u; = k o u € X satisfies that u;(z) = ¢ for every x € U and 0 < uy(z) < 7o for every
x € Q. Then, by hypothesis (i7i) we obtain that

F(z,ui(z)) >0 for any z € U, F(z,ui(z)) >0 for every z € Q.

From this we conclude that F(u;) > 0 and thus

51 = sup{§EZ; ue j_l((O,oo))} > 0.
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Therefore, from Lemma 3.4, Lemma 3.5 and the last computations, the result follows by applying Theorem A.2.
O

4. SOME EXAMPLES OF NONLINEARITIES

Let G be a Young function satisfying (G1), (G2) and (G3). Let us prove that the following examples of
nonlinearities belong to the class A and satisfy the hypothesis of Theorem 1.1.

(i) Consider the function f(t) = p|sint[P~2sintcost with p* < p < p} and observe that

1F()] < p(1+ ¢4,

and since F(t) = |sint|? we obtain

sup, F(t) < I |sint|? . sup, F(¢t) . |sint|P

|t|lgo G(t) _|t\1§10 [tpt \t|1~I>noo G(t) _|t\l~r>noo P~

Finally, given a compact set C' C 2 of positive measure, we consider a function v € X such that v(z) = Z

2
in C'and 0 <v(z) <% in Q\ C. Then

ueXx

sup/ F(u)dz > / |sinv(z)P dz = |C] +/ |sinv(z)[P dz > 0.
Q Q o\¢

(ii) More generally, let M be a Young function such that p~ < p™ < m™ < m™, where

tm(t
1<m_<m<m+<oo forall t > 0.
M(t)

Consider the function f(t) = m(|sint|) cost for ¢ > 0, and observe that this function fulfills that |f(¢)| <
max{m(1), 1} + m(|t|). Moreover, taking 7 = sinr, we get

t t
/ m(sinr) cosrdr = / m(7)dr = M(]sint|),
0 0

from where

F M . . m7
i SWPa (t) < lim (|sint|) —0< lim |smt\+ B
[tl—o  G(t) itl—o  G(|t]) T
and
F(t M(|sint in¢m"
i SWPe By - M(|sint]) g, [sind™
[tl—oo  G(t) ltl—oo  G(|t]) t|—oo |E[P

As before, given a compact set C' C Q of positive measure, we consider a function v € & such that v(z) =

in Cand 0 <wv(z) < F in Q\ C. Then

sup/ﬂF(u)dxE/QG(\sinv(x)\)dxz |C|+/Q\CG(|sinv(x)|)dx>O.

ueX
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(iii) We consider the following concave-convex combination

npt

ft)y =t —1971 withp™ < p<q<pf:= —.
n— sp

Note that for some positive constant ¢ = c(p*) it holds that
[F®)] < e+ [HP71) < (1 + e,
Moreover,
[t [t

sup,, F(t) T " q . sup, F(x,1) T

im —/———= < lim ——— =0, im ————= < lim ——— = —o0.
ltl—o  G(t)  ~ =0 |tPT [t]— 00 G(t) S

Finally, let a compact set C' C Q large enough and v € X such that v(z) =7 in C and 0 < v(z) < 7 in
0\ C, where 7 is chosen such that % — % > 0. Then

1 1
sup/F(u)dmz/F(v)dz:f/qux—f/vpdx
ueXx JQ Q qJa b Ja

1 1 1
zf/qux—f/vpdx—f/ vP dx
qJc pJc P Jac
q p p
>j01(Z -2 - Tiaver>o,
q p p

The following example satisfies the hypothesis of Theorem 1.2.
(iv) Let 0 < a < p~ < pT < B. Consider the function

[t|e=2t  if |t <1
1) =
£(0) {|t|ﬁ—2t if ¢ > 1.

Then, it easily follows that

A L if [t <1
1 = .
L2 it >,

and conditions (z)—(#47) from Theorem 1.2 are fulfilled.

5. EIGENVALUES AND MINIMIZERS

We start this section by defining the notion of eigenvalues.

Definition 5.1. We say that \ is an eigenvalue of (1.4) with eigenfunction u € WOS’G(Q) if

u

|u|vd:17 Yo e W9 (Q). (5.1)

<PAN%@ZO*DLMM)
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We say that X is an eigenvalue of (1.5) with eigenfunction u € W (Q) if

(=8 w0 = (=) [ gl ods Vo e W2E(@), (5.2)
Q
We say that A is an eigenvalue of (1.6) with eigenfunction u € W:ef(Q) if
(=B)iu) = 0 =1) [ o) Zrods v e WiS(@) 5.3
Q

We say that A is an eigenvalue of (1.7) with eigenfunction u € X if

(=D )i, 0)e = (A 1)/{29(\u|)ivdx - /W Bo(lu)-Lvdz  Wve X, (5.4)

Jul Jul

In order to prove our eigenvalues and minimizers results we will consider the following functionals defined in
Sections 2.2 and 2.4

Dy amn(u): WEEQ) 5 R, ®,aa(u): WiG(Q) =R, &,q.(u): WS (Q) = R.

reg

and
Daalu): W) = R.

where its definition domain W(Q) is either W% (Q), W5S(Q) or WS¢ (Q).

reg

Following ([35], Prop. 4.1) it is straightforward to see that these functionals are well-defined and are Fréchet
derivable. Moreover, the following expressions can be deduced.

Proposition 5.2. We have that (P g rn)’ is defined from WOS’G(Q) onto its dual, (®s c.0) from W55 (Q) onto

reg
its dual, (®s.q ) from WE4(Q) onto its dual, and (®c.a) from W(Q) onto its dual, are C' and their Fréchet
derivatives are given by
‘I)S,G,R")l(u)vv> = <(_A9)Su7v> Vv e W57G(Q)v
CI)S,G,Q)I(U)a’U> = <(_A9)Suvv> Vo e Wﬁe’ga(Q)v

¢S,G,*)/(u)7v> = ((=Ayg)*u,v)« Vo € W:G(Q)a

Bea) () = [ allu)iquds o eW(@),

Proof. See ([35], Prop. 4.1) with the pertinent changes. O

Given pu > 0, we consider the minimization problems

@S’GJ:RH ('LL) + ¢G7Q (U)

— 3 : D _ s5,G . _
Ap = uérg;? Doa(w) with M, ={u e Wy~ &g q(u) = u}, (5.5)
[N ® .
Ay = inf ZscxWFPoalu) MY = {ue W2(Q): () = u}, (5.6)

uEM‘{V (-I)G’Q(u)
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D calu) + Paau)

Ayo= il with MY = {ue W35 (Q): ®ealu) = u}, (5.7)

and
Ari= f, Baclt) q;f;’;é‘if ®c.p.0:() (5.8)

with

MP = {ueX: dgg(u)=p) and @pac(u) = / 8 G(|u(z))) dz.
R7\Q

Note the subindex refers to Dirichlet, Neumann, regional Neumann and Robin, respectively. Moreover, due to
the possible lack of homogeneity, in general the quantities defined above depend on the energy level p.

Remark 5.3. By using the Poincaré’s inequality ([35], Prop. 3.2) it follows that [] is an equivalent norm in
W5 ().

Proposition 5.4. For each j1 > 0 there exist solutions of the minimization problems (5.5), (5.6), (5.7) and (5.8),
respectively.

Proof. Tt follows just by applying the direct method of the calculus of variations. (See [35], Prop. 5.1). O
Existence of minimizers allow us to prove existence of eigenvalues.

Theorem 5.5. For every p > 0 there exist positive numbers Ap, An, Ay and Ag which are eigenvalues of (1.4),
(1.5), (1.6) and (1.7), respectively, with mon-negative eigenfunctions up € WS’G(Q), uy € W9(Q), ug €
W2E(Q) and ur € X, respectively, normalized such that ®¢ o(up) = ®g.aluy) = Ogo(uy) = Paa(ur) = p.

reg

Proof. Given a fixed p > 0, in light of Proposition 5.4 there exist functions up € WS’G(Q), un € Wf’G(R"),
Uy € W#E(Q) and ur € X, respectively, normalized such that their modular ®¢ ¢ is equal to u, which attain
the minimization problems (5.5), (5.6), (5.7) and (5.8), respectively.

Therefore, by the Lagrange multipliers rule, since the involved functionals are C, there exist numbers Ap,
AN, Ag and Ag for which the corresponding function up, un, ug and ug satisfy the weak formulations (5.1),
(5.2), (5.3) and (5.4), respectively. O

Proposition 5.6. The following relations among the minimizers of (5.5), (5.6) and (5.7) holds
ANSANSARSAD

Proof. Observe that since @, ¢ o(u) < @5 ¢ «(u) it follows that w4 (Q) c Wfé?(ﬁ). Then, given a minimizer
u € Ml]LV of Ay we get that

) 1 . 1 fe.
min = —(p+P5ga(u) <  mn —(u+ 277 (u),) = Ay,
weWws¢ Q) f ( (w)) ueWs, 6, (Q2) | ( )

but since minimizing over a small set enlarges the minimum, we conclude that

1 1
A = min — (p, + ®S7G7Q(U)) < min — (u + ¢S7G7Q(U)) < Ap.
N wE€WL () K ueWs e (Q) 4
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Moreover, since X C W:(Q) it follows that Ay < Ag.
Finally, note that u € W' (Q) if ®,¢.(u) < co and u = 0 in R\ Q. Therefore, W3“() € X and
O, ¢ rn(u) = Ps.¢ .« (u). Then, proceeding as before, Ar < Ap. O

The following proposition claims that minimizers are uniformly bounded away from zero independently of
the energy level.

Proposition 5.7. Given p > 0, the minimizers Ay, Ay, Ar and Ap are positive and bounded by below
independently on p.

Proof. The Dirichlet case is treated in ([35], Thm. 4.2). We deal here with the general case.
Given > 0, let u € MY be a minimizer of A, that is, u € erg(Q) is such that ®¢ o(u) = p and
P;.6.0(u) + Pc0(w)
‘I)G@(’LL) '

Ay =

Denote by u = ﬁ fQ u(x) dx the average of u on €. By using the A, condition we have that

/QG(|u\)dx§ C/QG(|u—ﬁ|)dx+C/QG(|ﬂ|)dx.

By using Jensen’s inequality and (L) we get

/QG(|uﬂ|)da:/§2G<’|(12|/Q(u(x)u(y))dy‘) dx
<71 | | Glut@) —utwhayas
S G(W diam(Q)S) dy dz
< c(|9))®s,q.0(u).

Finally, since again the Jensen’s inequality gives

Glah< [ (L [ uwlay) de< 2 [ [ uw) dyde = 26 0w
o o el /s 9 Jo Jo

we obtain that ®¢ o(u) < ¢(C, [Q|)(Ps,¢,0(u) + Pgo(u)), which implies a lower bound for A g:

P00 +Pgow) 1

A= Sl

In view of Proposition 5.6, the same lower bound is admissible for Ay, Ar and Ap. O]

The following proposition states that, although eigenvalues and minimizers differ in general, both quantities
are indeed comparable.

Proposition 5.8. It holds that

+
A<r<Pop

)

SRS
¥
S|
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where A € {Ap,Ar, An, A5} and A € {Ap, Ar, AN, A5}, respectively.
As a direct consequence, denoting ¢ = p™ /p~, we have

Mg <Ay <A < Sp.

Proof. These first chain of inequalities just follow by testing in the definition of eigenvalue with the eigenfunction
itself and using the fact that condition (G), for all ¢ > 0, relates tg(t) with G(t) up to the constants p*.
The second chain of inequalities are obtained just gathering the first one together with Proposition 5.6. [

As a consequence of Proposition 5.7 and 5.8 we obtain a lower bound for eigenvalues.

Theorem 5.9. Ap, Ar, An, Ay are bounded by below by a positive constant independent on p.

APPENDIX A. AN ABSTRACT EXISTENCE RESULT
Definition A.1. We introduce the following definitions.

(i) If X is a real Banach space, we denote by Wx the class of all functionals 7 : X — R possessing the following
property: if {uy}ren s a sequence in X converging weakly to v € X and liminfy_,o0 J(ug) < J(u), then
{ug tren has a subsequence converging strongly to w.

(ii) We say that the derivative of J admits a continuous inverse on X* we mean that there exists a continuous
operator T': X* — X such that T(J(z)) =z for all z € X.

The above property is somehow a compactness property, stating the existence of a convergent subsequence
of a given sequence.

Theorem A.2 ([34]). Let X be a separable and reflexive real Banach space; J: X — R a coercive, sequentially
weakly lower semicontinuous C' functional, belonging to Wx , bounded on each bounded subset of X and whose
derivative admits a continuous inverse on X*, and F: X — R a C' functional with compact derivative. Assume
that U has a strict local minimum xo with J(xo) = F(xo) = 0. Finally, setting

= max {O, lim sup F(z) , limsup F(z) } ,

Izl =00 T () Jzfozo T (@)

F(x)
p= sup )
wed—1(0,4o0c) J (T)
and assume a < . Then, for each compact interval [a,b] € ( _ﬁ)o =

L) (with the conventions § = +oo, = =10)
| and every C! functional J: X — R with

1
37
there exists v > 0 with the following property: for every A € [a,b
0,7], the equation

compact derivative, there exists v > 0 such that, for each p € |
J'(x) = A\F'(x) + pH'(2)
has at least three solutions whose norms are less than v.
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