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ABSTRACT. In this work we obtain a Liouville theorem for positive, bounded
solutions of the equation
(=A)*u = h(zn)f(u) in RN

where (—A)?® stands for the fractional Laplacian with s € (0,1), and the func-
tions h and f are nondecreasing. The main feature is that the function h
changes sign in R, therefore the problem is sometimes termed as indefinite.
As an application we obtain a priori bounds for positive solutions of some
boundary value problems, which give existence of such solutions by means of
bifurcation methods.

1. Introduction and main results. The objective of the present paper is to
obtain a Liouville theorem for a nonlocal elliptic equation involving the fractional
Laplacian. This operator is defined for sufficiently smooth functions by
u(z) — u(y)

—A)’u(z) =c(N,s —— "y,

(~Ayule) = e.s) [y
where 0 < s < 1, ¢(N,s) is a normalization constant whose value will be of no
importance for us and the integral is to be understood in the principal value sense.
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During the last years there has been an increasing amount of research on equa-
tions driven by (—A)®. The main interest is to test whether the known features
for its local counterpart —A, obtained by setting s = 1, remain valid for arbitrary
s € (0,1). In general, this has led to adaptation of the standard techniques and to
the search for new tools. Moreover, sometimes even stronger results can be obtained
in the nonlocal case as our main theorem below shows.

When it comes to Liouville theorems there is a more or less satisfactory under-
standing of the equation

(=A)*u = f(u) inRY, (1)
The case f(t) = t? was considered in [17, 37], while in [18] some more general
nonlinearities were analyzed. In these works, the authors obtained for arbitrary
s € (0,1) an analogue of the previously proved results in s = 1 (cf. [28, 13, 8, 31]).

However, the situation is fairly different when (1) is replaced by a non-autonomous
equation. Let us mention the papers [22], [25], which deal with Hénon equation

(=A)°u = |z|°u?  in RY,

where o > 0 and p > 1. As for equations which involve weights with change sign,
only the paper [19] is known to us. There, the authors consider the equation

(—=A)*u = zyuP inRY, (2)

and show that there do not exist positive, bounded solutions for any p > 1, provided
that s > % This result is subsequently used to obtain a priori bounds for solutions
of some related boundary value problems (see (4) below). The main technique in
[19] is the reduction of the problem to a local one by means of the extension problem
introduced in [11]. The notation in (2) is the usual one: for a point € RY we
write = (2/,zx), where 2’ € RV~1 and x € R.

The local version of problems related to (2) has been also considered for instance
in the works [6] and [32], but in our opinion perhaps the most general result in this
regard was obtained in [23], where the problem

—Au = h(zy)f(u) inRY

is studied. Here h and f are nondecreasing functions which verify some additional
conditions, the main feature being that the function A is assumed to be nonpositive
for xy < 0 and positive for zy > 0. As for the nonlinearity f, the natural example
is f(t) =P, with p > 1.

Our intention in this work is to obtain a similar Liouville theorem for the problem

(—=A)°u=h(zy)f(u) in RY, (3)

where both h and f are monotone and h is allowed to change sign. We state below
our precise hypotheses on h and f, but it is interesting to remark that they are less
stringent than in the case s = 1 considered in [23].

On the functions h and f we will assume the following, which will be termed
altogether as hypotheses (H):

(H1) h € C*(RY) for some a € (0,1).
(H2) h is nondecreasing in R, with ~(0) = 0 and h(t) > 0 for ¢ > 0.
(H3) lim h(t) = +oo.
t——+oo
(H4)

H4) f is locally Lipschitz and nondecreasing in [0, +00), with f(0) =0 and f >0
in (0, 4+00).
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Observe that condition (H2) could be stated with respect to another point different
from zero, but this amounts only to a change of variables in (3). Natural examples
for functions h and f are h(t) = [t|*"1t for some a > 0 and f(t) = t? for p > 1.
The case o = 1 then leads to (2).

Let us also mention here that, if f € C' near the origin then condition (H5) is
equivalent to f'(0) = 0. Nevertheless, the case f/(0) > 0 could also be included in
our main theorem by arguing as in [4, Pag 13]. However, since the main application
of the Liouville theorem presented in this work is concerned with the existence
result established in Theorem 1.2 below, we have considered that this case could be
omitted.

We now come to the statement of our Liouville theorem for (3). We will be
dealing throughout with classical solutions, that is, functions u € C*T#(RY) for
some 3 € (0,1), verifying (3) at every point of RY. However, it is to be noted that
by bootstrapping and the regularity theory developed in [12] and [36], solutions in
the viscosity sense turn out to be classical.

Theorem 1.1. Assume h and f verify hypotheses (H). Then problem (3) does not
admit any positive, bounded solution.

A natural application of this Liouville theorem arises when considering boundary
value problems with indefinite weights, for instance

where a € C*(Q) for some a € (0,1). Here p > 1, A € R is a parameter and a
is assumed to change sign in a “controlled” way. The local case s = 1 has been
extensively studied, to mention a few, in [1, 2, 3, 6, 7, 9, 14, 15, 23] (see more
references in [23]).

As for the fractional case s € (0,1), we refer to [30] and [27], where variational
techniques were used. The use of variational techniques allows for somewhat relaxed
hypotheses, however they only give existence of positive solutions of (4) for positive
values of A. On the other hand, the approach we follow here, based on a priori
bounds and bifurcation theory, is suitable for generalization to a nonvariational
setting. Indeed, the a priori bounds can be obtained as in [5], while the application
of bifurcation theory requires only minor technical adjustments (which however go
beyond the scope of this work).

In the present situation, we will be assuming that a verifies the structural con-
ditions, termed henceforth as hypotheses (A):

(A1) The set T' := {z € Q: a(z) = 0} is a smooth manifold of dimension N — 1
contained in 2.

(A2) There exist v > 0 and positive, continuous functions b1, by defined in Q such
that in a neighborhood of '

] w(@)d(x)r zeQt
W)=Y py@da)y ze 0

where d(z) = dist(2,'), QT :={z € Q: a(z) >0}, 2 :={zr e Q: alx) <
0}.
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Observe that hypotheses (A) imply that the set I' = {a = 0} is contained in 2
and has empty interior. Moreover, a has different signs on “both sides” of I'. This
is equivalent to saying that QT NQ~ =T (see Figure 1).

Q

T

Figure 1. A possible configuration for QF
and Q7 in hypotheses (A).

With these assumptions on the weight a, and assuming in addition that p is
subcritical, we can obtain a priori bounds for all positive solutions of (4) in bounded
A-intervals. And with the aid of bifurcation theory, these a priori bounds lead to
an existence result. We denote by A;(Q) the first eigenvalue of (—A)® in Q.

Theorem 1.2. Assume s € (0,1), p > 1 and let a € C*(Q) verify hypotheses (A).
If N <2s or N > 2s and p is such that

N + 2s

<=1
P=NT2

then problem (4) admits at least a positive classical solution for every A < A1(Q).
Moreover, there exists A > A1(Q2) such that there are no such solutions if A > A.

It is worthy of mention that in some cases one can guarantee the existence of
positive solutions of (4) also for values A > A1(€Q). Indeed, a more precise description
of the bifurcation diagram near the point (A;(€2),0) can be performed by using for
instance the Crandall-Rabinowitz theorem (cf. [20]), but this is definitely out of
the scope of this article. See also [30] and [27].

Let us briefly mention our method of proof. For the Liouville theorem we will use
the moving planes method to establish monotonicity of the solution in the direction
xn. Nevertheless, the application of the method is by no means standard, since in
spite of the problem being posed in RY, at some point we can deal with problems
in half-spaces, which allows us to introduce the Green’s function obtained in [24], as
was done in our previous work [4]. The use of the Green’s function is what definitely
distinguishes the case s € (0, 1) from s = 1, thus allowing the hypotheses to be less
restrictive.

As for the a priori bounds, we follow the approach in [5] (but see also [16] for
a related approach). The blow-up method introduced in [29] is used, but we need
to resort to the barriers introduced in [5] when the limit problem is posed in a
half-space. Finally, Theorem 1.2 can be achieved with an application of the global
bifurcation theorem of Rabinowitz (cf. [34]), and an analysis along the lines of the
one made in [21].

The rest of the paper is organized as follows: in Section 2 we will prove our
Liouville theorem. Section 3 is dedicated to obtaining the a priori bounds, while in
Section 4 we will consider the question of existence of solutions.
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2. The Liouville theorem. This section is dedicated to the proof of Theorem
1.1. The main step in the proof is to show that any bounded, positive solution u of
(3) has to be increasing in the zx direction. For this we will use the moving planes
method as in [4] (see also [24]).

We begin by introducing some notation, which is for the most part rather stan-
dard in this context. We denote x = (2/,xy) for points x € RY and for A € R,

let
> ::{.’EERNZ .%'N<>\},

Ty = {z e RN : oy =},
2 = (2/,2\ — zn) (the reflection of z with respect to T)).

For a positive, bounded, classical solution u of problem (3), we also set

_ A
(@) = ula?) z € RN,
wy(z) = upr(x) — u(x)

Proof of Theorem 1.1. Assume there exists a positive, bounded, classical solution
u of (3). The proof proceeds in two main stages: first we show that w is increasing
in the xy direction, that is, wy > 0 in X, for every A € R. Then we will prove
that this is impossible by a simple principal eigenvalue argument. All this will be
accomplished in a series of steps.
Step 1. wy > 0in X, when A <0.
By contradiction let us suppose that there exists A < 0 such that wy < 0 some-
where in ). Then we can define the nonempty open set
Dy ={z e Xy: wy(z) <0}, (5)
and the function
vy = wraxp, < 0. (6)
Observe that 23, > 2y when 2 € ¥, so that the monotonicity of both h and f and
the nonnegativity of f give, for x € Djy:

(—A) wa(z) = h(zn)(f (u (@) = flu(z))) =0, (7)
since h(zy) < 0 for z € 3y when A < 0.
Arguing as in Lemma 5 of [4], we see that
(—A)S’U)\ Z (—A)Su))\ 2 0 in D)\. (8)

Since vy = 0 in RY \ D, we may apply the maximum principle for open sets con-
tained in a half-space (Lemma 4 in [4]) to obtain that wy > 01in Dy, a contradiction.
This contradiction shows that D) is empty, so that wy > 0 in ¥ when A < 0.

Step 2. Setting
Asi=sup{A € R: w, >0in X, for every u < A},

we have \, = +o0.

Assume for a contradiction that A\, < +o00. We first observe that, by the defini-
tion of A, there exists a sequence of positive numbers {\,,} such that A\, ] A\, >0
and points x,, € X, such that wy,, (z,,) < 0. From now on, we will use the notation
Wy, Uy, and D, instead of wy, , va, and D), where all these functions are obtained
by just setting A = A, in the previous definitions. Let us define

W, := D, NRY,
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where RY = {z € RV : an > 0}. We claim that W,, # (. To prove this, assume
on the contrary that
Dn g R]_\]7
where RY = {z € R : zy < 0}. Arguing as in Step 1 we see that both (7) and
(8) hold. Thus by the maximum principle in [4] we arrive at v, > 0 in D,,, which
is a contradiction. The contradiction shows that W,, # 0.
To proceed further, choose points x,, € W,, such that

1
= tnon) 2 gllvallzew): ®)

Notice that, by definition, 0 < x, v < A, and we may assume by passing to a
subsequence that
Tn,N — Q€ [0, /\*} (10)
We define next the functions
Uy (z) = u(z' + 2, zy), x€RY,

which are positive solutions of problem (3). In addition, they verify ||ty || @~y =
[|w]l oo mavy. We also set, for z € RY,

Wy (7)== wp (2" + 2, xN)
Up(2) = v (2 + 20, N).
Observe that v,, = @nxﬁn, where D,, = {z € Xy, : wy(x) <0}
Since x,, € W,, it is easily seen that
2n = (0,2, 5) € Wy, := D, NRY. (11)

Moreover, by (9), we also have

R AC PR A . (12)

and
zn — 20 = (0,a) € 25, \ RY, (13)
owing to (10). Our next intention is to obtain an integral inequality involving the
L* norm of @, in W,,, in the spirit of [24]. Arguing as in Lemma 5 in [4] we deduce

that N N B
(AT 2 W) (F@) ~ S@ng
2 anxwz’ﬁn An
in the viscosity sense, where, since zny < A\, + 1,
N}\n _ ~
an(z) == h(\, + 1)%, zeRY. (14)
Un™ — Up
Proceeding now as in Lemma 6 in [4], we obtain
5@) 2 [ Gule ey, o€ Sy, (15)
W

Here G, (x,y) stands for the Green’s function in the half-space X, . Notice that,
by means of a change of variables it is easily seen that

Gn(xvy) :Gio(xlvAn_xNﬂ(/Iv)\n _yN)v for T,y € Z)\n, (16)

where G, stands for the Green’s function in the “standard” half-space RY (cf. [24]).
Here and in what follows we are taking the liberty of expressing all Green’s functions
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as depending on two variables (z,y) or four variables (z/,zn,y’, yn), hoping that
no confusion arises. Taking « = z, € ¥ in (15) and using (12) we arrive at

Sl iy < Il i,y / G (2ns y)an(y) dy.

Since we are assuming that the norms are nonzero, we deduce that

Han”Loo(’VV”)

< /Wn G (20, ¥)an(y) dy. (17)

N | —

Our ultimate aim is to show that this inequality is impossible.

Observe that the sequence {u,} is uniformly bounded and every w,, is a positive
solution of (3). Then, with the use of standard regularity (cf. [12, 36]) and by
a diagonal argument, we may assume by passing to a subsequence that, for every
B € (0,1),

24 (®Y),

Up — U in Cp
where @ is a nonnegative solution of (3). By the strong maximum principle, we
may ensure that either % > 0 or & = 0 in RY. We have to analyze these two cases

separately.
Case (a). u > 0 in RY. We claim that

Wy, = —u >0, inXy,. (18)

*

Indeed, it is clear that wy, > 0in Xy,. So, suppose that there exists zo € ¥y, such
that wy, (xo) = 0. Then, as in (7),

(=)@, (wo) = hwo,n)(f(@* (20)) — f(H(0))) = 0,

where xg n is the last component of the point xp. On the other hand, using the
fact that w,, is antisymmetric, it follows that

0 < (=A)’wy, (z </E>\ /c>|xoy|N)+25y

- d
/zA . () (Ixo—yN”S Iwo—yA*N+25> v

where we have made the change of variables 4 — 3+ in the integral taken in XS,
Now, for y € ¥\, we always have |zg — y| < |rg — y**]|, so that the integrand
above is nonnegative, and we deduce that wy, = 0 in RY (that is, u is symmetric
with respect to the hyperplane T} ). This is impossible since, taking z € X, with
Iy <0< 2\ — 2y and h(2)\, — Tn) > 0 we obtain

0= (=A)wx, (7) = f(u(@)(h(2A« = Zn) = h(TN)) > 0,

which is a contradiction. This contradiction shows (18). Notice that, for the prob-
lem at hand, to prove that there cannot exist symmetric solutions with respect to
hyperplanes T, the presence of the function h is crucial, contrary to what happens
in the case of a half-space with zero Dirichlet condition, treated in [4].

Next we observe that by our choice of z,, it follows that w*(z9) = 0. Since we
have just shown the positivity of @w*+ in ¥y_, we have zy € T)_, that is, a = A, in
(13). Let us show that this contradicts (17). Indeed, using that the coefficients a,,
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are uniformly bounded by the Lipschitz constant L of f, and Wn C Xy, N Rf , we

get from (17) that:

1
log / Gz y)dy. (19)
2 E)\nﬁRﬁ

Taking into account the characterization (16) of G,, and performing a change of
variables in (19), it follows that

1

L / G (0, M — 2o y)dy
2 ZAnﬂRS_\/

IA

/ G; (Oa )‘n - Zn,N» y)dy (20)
2)\*+1I’TR$

However, using part (c) of Lemma 7 in [4], we deduce that the last integral converges
to zero, since A, — zp, v — 0. This contradiction rules out the case u > 0 in RV,

Case (b). @ = 0 in RY. Thanks to our hypotheses on f and using that u, — 0
uniformly on compact sets of RY, we deduce that a,, — 0 as n — oo, uniformly on
compact sets of RY. We will prove that this entails the convergence of the right
hand side of (17) to zero when n — oo, obtaining the same type of contradiction
as before.

In fact, using (17) and (16), we see that

1
< / G (2n y)an (y)dy
E)\n ﬁRf

= / Go+c (Oa )\n — Zn,N> y/a )‘n - yN)an(y/a An - yN)dy
E)\nﬁRf

< llanll oy | G0 M = 2ot/ A — )y (21)

Ex.+1NBY
+L/ G:o(07)\n _Zn,Naylv)‘n _yN)dy’
Sae+1N(BE)e

where B, = Br NRY. A minor variation of parts (a) and (b) in Lemma 7 of [4]
gives

lim G&(O, An — Zn,N, y/a ATL - yN)dy - 07
R—+o0 EA*_HQ(B;)C

uniformly in n € N, while
/ G;(Ov)‘n_szvylaAn_yN)dy S C
Sa+1NBE

for fixed R. Thus we can fix R > 0 such that the last term in (21) is less than 1,
say, to get

1 < CHanHLN(B;;)a
which is a contradiction since a,, — 0 uniformly on compact sets.

Step 3. Completion of the proof.

By Step 2, we deduce that w is nondecreasing in the xy direction. Next, for
every k € N, let By = Bj(keyn) be the ball of center key and radius 1. By the
monotonicity of u shown above, we obtain, for every k > 1:

u(x) > up = n}lgilnu >0, x€ DByg.
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Setting mg = infulgtél\ul\mo(mw) %t) > 0, we see that
(=A)’u > h(k — 1)mou  in By.
According to well-known properties of the principal eigenvalue (see for instance
Theorem 1.1 of [33]), we deduce that
h(k - l)mo S Al(Bk) = )\1(31),

and we arrive at a contradiction by letting kK — 400, since we are assuming that h
goes to infinity at infinity. The proof is concluded. O

3. A priori bounds. In this section we will show that all solutions of (4) are a
priori bounded, provided that p is subcritical and a verifies hypotheses (A). The
technique is the standard one introduced in [29], with the adaptations to the non-
local setting provided by [5]. It relies in the Liouville theorems obtained in [37] and
[17], the monotonicity of solutions in half-spaces proved in [4] and our new Theorem
1.1.

Theorem 3.1. Assume s € (0,1), p > 1 and let a € C%(Q) verify hypotheses (A).

If N <2s or N > 2s and p is such that

N +2s

N —2s’

then for every A1, Ao € R with Ay > Ay there exists M = M (A1, A2) such that
[ull oo () < M

p<

for every positive, classical solution u of (4) with A € [A1, Aa].

Proof. Assume on the contrary the existence of an interval [A1, A2] and sequences
{Ak} C [M,A2] and wy such that uy is a positive, classical solution of (4) with
A=), and

My := ||ugl|p () = +o0.
For every k, take a point z € €2 where uy achieves its maximum. We may assume
z — T € Q. Now, three cases are possible:

(a) zo € Q\T;
(b) zp €T}
(c) xo € ON.
The cases (a) and (c) are to some extent standard, and only the remaining case

(b) deserves special attention. Let us see that we reach a contradiction assuming

each one of them.
_p_1
(a) Let up = M, ** — 0 and introduce the functions

vk(y) = Uk(kaJ;uky)a y € Q,
where

Q= {y eRY ¢ 2y, + ey € Q). (22)
It can be easily seen that €, — RY as k — +o00. On the other hand, it is clear
that vy, verifies 0 < v, < 1 and vk (0) = 1. Moreover, a short calculation shows that
vy 18 a solution of the problem

{ (=A) v = Xepvr + a(y)vl  in Qp
v =0 in RN \ Qk,
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where ax(y) = a(zp + pry), vy € Q. Thus we may use standard regularity (cf.
[12, 36]) to obtain that, through a subsequence, vy — v uniformly in compact sets
of R, where v is a nonnegative, bounded, viscosity solution of

(=A)*v = a(xo)vP in RY,

By the strong maximum principle and regularity theory we actually have that v is
a positive, classical solution.

By our hypotheses in this case, we know that a(xzg) # 0. If a(zg) < 0, we
observe that v(0) = 1 while v < 1. Thus v attains a global maximum at y = 0 and
(=A)*v(0) = a(zp) < 0, which is impossible. If, on the contrary, a(zg) > 0, we
reach a contradiction when N < 2s by Theorem 1.2 in [26], and when N > 2s and
p is subcritical by Theorem 4 in [37] (see also [17]).

(b) We may assume with no loss of generality that the outward normal to Q% at zq
is v(xzg) = —en. Let dy, = d(zx) and recall that we are denoting d(z) = dist(x,T).
Define
_p-1
Ne = Mk 250
and
up (T + Mky)

. yey,
M, Yy k

Uk (y) =

where Q) = {y € RNV : 2 +mpy € Q). Observe that in the present situation
Qr — RY as k — 4o00. It is not hard to see that U, verifies the equation

(—A)* Ty = Mty + ax(y)o"  in Qp, (23)

where ai(y) = n,, " a(zr +ngy). It is also immediate that 0 < v, < 1 and ;(0) = 1.
Observe next that, by the smoothness assumption on I'; we can write

d(zk +nky) = di + ey - v(E) + oK),
where . is the projection of xy onto I'. Therefore, by hypotheses (A),

d K ~ +
7T:+1/(§k)-y+o(1)‘ , itz +my e

b1 X
B = )

7
—ba(x) + Nry) f,—;+y(§k)~y+o(1)’ , ifxg+my € Q7.

There are two further possibilities to consider:

(bl) Passing to a subsequence, di/nr — d > 0. Then

a(y) — bi(zo)(yn — d)L — ba(wo)(yn — d)7,

and we are denoting, for real ¢, t; = max{¢t,0}, {— = max{—¢,0}. Since the
sequence vy is bounded, we may pass to the limit as before to obtain that
U — 0 locally uniformly in RY, where ¥ is nonnegative, bounded and verifies
v(0) = 1. Moreover, passing to the limit in (23) we see that

(—A)F = hyn)i” in R, (24)

in the viscosity sense, with h(t) = b1 (zo)(t—d) ] —ba(zo)(t—d)), t € R. With
a further translation in the yy direction we may suppose d = 0. Moreover,
by regularity we actually find that ¥ is a classical solution of (24), which
contradicts Theorem 1.1.
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(b2) Passing to a subsequence, di/nr — +oo. This assumption implies that for
large k all points z;, remain inside Q7 or Q7. Assume first that they all lie in
QF. Let B = (n/dr)?s — 0 and introduce the functions

W (y) = Uk (Bry),

which are easily seen to verify
(—A) wx = N (Brmw)**@r, + B ar (Bry)wy
in {y € RN : Bry € Q. }. Moreover:

253 (Bey) = b (a0 + Bemy) (1 + BT 1(€0) -y + o(B )7

Thus we see that w, — w, which is a bounded, nontrivial solution of
(—A)S’LFE = bl(xo){ﬁp in RN,

a contradiction to our hypotheses as in case (a), since by (xg) > 0. When the

points z; lie in 2~ we argue exactly in the same way and we obtain a solution

of the same equation with bi(xo) replaced by —ba(zo). The contradiction
follows also as in case (a).

(c) Assume again with no loss of generality v(xg) = —en, where this time v stands
for the outward unit normal to 9€2. Denote also dqg(x) = dist(x, Q). There are two
cases to consider: by passing to a further subsequence, either dg (atk)ulzl — 400 or

do(xg) ;b — d > 0, where iy, = Mk_PT — 0, as in case (a). In the former one we
argue exactly as in case (a) to reach a contradiction. It is to be noted that the set
Q. given in (22) verifies Q2 — R with this assumption.

In the latter we argue as in [5]. Consider the projections 74 of xj onto 99, and
introduce the functions

(Tl + 1Y)

) E D bl
M, Yy k

wi(y) =

where
Dp={y eRY : 7 + upy € Q}.
It is immediate that 0 € Dy, and Dy, — Rf as k — +o0o. Moreover, wy solves the
equation
{ (—A)*wy = Agpiswy + ar(y)wh  in Dy (25)
WE = 0 in RN \Dk,

where now a(y) = a(tk + uxy)-

Next consider the point y = (zr — 7%)/pr € Dg. It is clear that wy(yx) = 1,
and that |y| = dQ(.Tk)lLtlzl — d. We claim that d > 0.

Indeed, by Lemma 6 in [5], we can choose 6 € (s,2s) and C > 0, 6 > 0 such that

wi(y) < Cdi(y)** ™%, when di(y) <0,

where di(y) := dist(y,dDy). Taking into account that |yx| > di(yx) because 0 €
0Dy, we obtain
1= wi(yx) < Clys|*~,

provided that di(yx) < d, which shows that |yz| is bounded from below. This
entails d > 0. Passing to another subsequence, we have y, — yo with |yo| = d > 0,
therefore yo € RY.

Arguing as in part (a) we obtain that wy — w locally uniformly on compact sets
of Rf, where w verifies 0 < w < 1, w(yp) = 1 and w(y) < Cy?\ffe for yy < 6. Thus
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w is continuous in RY and vanishes in RY \Rf . Then, we can pass to the limit in
(25) to obtain that w is a nonnegative, bounded, viscosity solution of the problem

(—A)*w = a(zg)w? in RY
w=0 in RV \ RY.

By regularity theory and the maximum principle it actually follows that w €
C’OO(Rf ) is positive in Rf . Moreover, w attains a global maximum at gy, thus
Vw(yo) = 0. This contradicts Theorem 1 in [4], which ensures that BBTI; > 0in RY.

Summing up, our assumption My — 400 leads to a contradiction in all cases,
and this concludes the proof of the theorem. O

4. Proof of Theorem 1.2. In this section we will give the proof of our existence
result, Theorem 1.2. The main tool is bifurcation theory, with the use of the a priori
bounds given in Theorem 3.1.
Instead of working with (4), it is more convenient to deal with its odd extension,
namely
(=A)u = Au+ a(z)|ulP~lu in Q
{ u=0 in RV \ Q. (26)

From now on, by a solution of (26) we will mean a pair (A, u). Also, it will slightly
simplify our proofs to consider solutions in the viscosity sense. As we have already
remarked, viscosity solutions are indeed classical, so this will not suppose any loss
in generality. Thus our natural space will be R x C(Q).

Problem (26) always possesses the branch of trivial solutions {(\,0) : A € R},
but we are only interested in nontrivial solutions. Our purpose is to obtain positive
solutions which bifurcate from the branch of trivial solutions at the value (A1(£2),0),
where A1 () stands for the first eigenvalue of (—A)® in €.

To make this more precise, we recall that a continuum C C R x C(Q) is a
closed connected set. We will say that C is a continuum of positive solutions which
bifurcates from (A1 (€2),0) if (A1(Q2),0) € C and C \ {(A1(2),0)} consists of positive
solutions only. The next result is a consequence of the celebrated global bifurcation
theorem of Rabinowitz.

Lemma 4.1. Assume p >1 and a € C*(R) for some a € (0,1). Then there exists
an unbounded continuum Cy C R x C(Q) of positive solutions of (26) bifurcating

from (A1(€2),0).
Proof. For h € C(f), consider the boundary value problem

{ (~A)*v = h(z) inQ

v=0 in RV \ Q. (27)

It is well-known that there exists a unique viscosity solution v € C(£2) of (27). By

Proposition 1.2 in [35] we also have v € C*(Q)) and

[

cx@ < CllbllL= (o),

for some positive C' independent of h. In this way, setting v = Kh, we define a
compact, linear operator K : C'(2) — C(12).
Problem (26) is equivalent to the fixed point equation

u = AKu+ K (au[P~ u) (28)
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in C(Q) (with a slight abuse of notation, we are still denoting by alulP~'u the
Nemytskii operator of the function a(z)|u|P~1u defined from C'(Q) to C(£2)). Denote

S={(\u) €R x C(Q): uis anontrivial solution of (28)}.
We can apply Theorem 1.3 in [34] to deduce that S contains a continuum C such that
(A1(£2),0) € C and it is either unbounded or contains a point (u,0) with u # A; ().
Next we argue as in [21]. Denote by P the set of functions in C(€) which do not
change sign (observe that this is a closed set). We claim that:
CCRxP. (29)

We begin by proving the existence of a small € > 0 such that all solutions (A, u) € C
with A € B.(A\1(R2)) C R and u € B.(0) C C(Q) belong to R x P. Indeed, suppose
on the contrary that there exist sequences A, — A1(Q2), u, — 0 such that u, is a
changing sign solution of (28) with A = \,,. Let

Un,
Up = ——————.
[t [ Lo ()
It is easily seen that
vy, = A Kvup + ”un||[£;1(Q)K(a‘vn|pilvn)a (30)

and hence by the compactness of K we see that there exists v € C (©) such that
vp — v uniformly in © and [[v||z~ ) = 1. Passing to the limit in (30), it is clear
that v verifies v = A1 (Q)Kwv, that is, v is an eigenfunction of (—A)® associated to
A1(Q). Hence we may assume with no loss of generality that v > 0 in  and the
strong maximum principle and Hopf’s principle imply then that v > 0 in Q and
there exists ¢ > 0 such that
v(z) > edo(x)®  for x € Q, (31)

where dq(z) = dist(z, 02) (cf. Proposition 2.7 in [10]). Moreover, it is easily seen
that

(—=A)* (v —v) = Aty — M (Q)v + a(2)|up [P~ v, in Q (32)

vy, —v =0 in RV \ Q.

Since the right-hand side of the equation in (32) converges uniformly to zero in €,
we may employ Theorem 1.2 in [35] to deduce that

Up — VU

@,

—0
Cc(Q)

for some « € (0,1). It then follows from (31) that v, > 0in  if n is large, against
the assumption. This shows that C N (B:(A1(2)) x B:(0)) C R x P for some small
e > 0.

To prove that C C R x P, it is enough to show that C N (R x P) N (R x P¢) = ().
If this were proved, we would have C = (CN (R x P)) U (CN (R x P¢)), where these
sets are disjoint and closed. Since we have shown that the first one is nonempty, the
connectedness of C implies that the second one is empty, showing that C C R x P.

Thus let (Mg, ug) € CN(R x P)N (R x P¢). By the first part of the proof, we have
(Ao, uo) # (A1(€2),0). Since ug € P, we may assume without loss of generality that
up > 0 in €. By the strong maximum principle, either uy = 0 or ug > 0 in . The
first possibility leads, reasoning as above, to \g = A1(2), which is impossible. Thus
the second possibility holds and Hopf’s principle gives in addition ug(x) > cdq(x)*®
in © for some ¢ > 0.
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On the other hand, since (Ao, 1) € R x P¢, there exists a sequence (A, u,) C C
such that A, — Ao, u,, — ug and u,, changes sign. We can argue as before to obtain
that actually

Up — U
L -0
dQ

C(Q)

as n — +o0o, which implies that u, > 0 in Q for large n, a contradiction. The
contradiction shows that C N (R x P) N (R x P¢) = (), thus establishing (29).

As a consequence of (29), we obtain that C is unbounded. Otherwise, we would
have (u,0) € C for some pu # A1(€). It is then seen much as before that p is an
eigenvalue of (—A)*® associated to a one-signed eigenfunction, which is impossible
since 1 # A1(Q). Thus C is unbounded in R x C(9).

Finally, let C* = {(\,u) € C: 4u > 0in Q}. Tt is clear that C* and C~ are
disjoint, connected sets and C = CT U {(A1(€),0} UC~. Moreover, one of them
has to be unbounded. If CT is unbounded, we just set Co = CT U {(A1(Q),0)}.
Otherwise, we take Co = {(A\, —u) : (A, u) € CT}U{(A1(2),0)}. In either case, Co
has the desired properties. This concludes the proof. O

Now we can proceed to the proof of Theorem 1.2.

Proof of Theorem 1.2. We begin by showing the nonexistence of positive solutions
of (4) when A is large. This easily follows by noticing that, if u is a positive solution
of (4), then

(=A)*u>Au in QF.
It is well known, since v > 0 in Q" and u > 0 in RN, that this implies
A< A ().
Thus we may define
A =sup{\ € R: there exists a positive solution of (4)}.

By definition there are no positive solutions of (4) when A > A.

Next let us show that there exists a positive solution of (4) for every A < A1(€2).
By Lemma 4.1, there exists an unbounded continuum of positive solutions Cy of (4)
bifurcating from (A1(€2),0). Let

p=sup{A € R: (A, u) € Cy for some u}.

Since Cp bifurcates from (A1(€2),0), it is clear that > A1(€2). Now, we claim that
there exists a positive solution of (4) for every A < A1(€), which will conclude the
proof of the theorem. It is here where our a priori bounds are handy.

Indeed, assume that for some g < A1(€2) problem (4) does not admit any such
solution. Applying again Theorem 3.1 we deduce the existence of My such that
every positive solution of (4) with A\g < X < p verifies [|ul[ () < Mp. Since Cp is
connected, it follows that

CO C [)\Ohu] X BM0(0)7

which is impossible, since Cy is unbounded. This shows the claim. O
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