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Abstract Our objective is to study a new type of Dirichlet boundary value
problem consisting of a system of equations with parameters, where the reaction
terms depend on both the solution and its gradient (i.e., they are convection
terms) and incorporate the effects of convolutions. We present results on
existence, uniqueness and dependence of solutions with respect to the parameters
involving convolutions.
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1 Introduction

Let 2 C RY be a bounded domain with a Lipschitz boundary 9f2. Consider
the following system of nonlinear elliptic equations with Dirichlet boundary
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condition and parameters

7Ap1’u,1 — ,ulﬂqlul
= fi(x, p1 * u1, p2 ¥ ug, V(p1 * u1), V(pa ¥ ug)) in 2

(Pﬂluumpl.,m) _Amu? - M2A42u2 )
= fo(@, p1 * u1, p2 ¥ uz, V(p1 ¥ u1),V(p2 * ug)) in 2
up =ug =0 on 012,

where i1, j12 are non-negative real numbers and py,ps € L'(RY) enter the
convolutions. In statement (P, u5,p1,p.), Ap, and Ay, denote the p;-Laplacian
and ¢;-Laplacian, with 1 < ¢; < p; < 400 for i = 1,2, given as
Ay, u=div(|Vu
Ag v =div(|Vu

Pi=2yy)  for all u € Wol’pi(g)’
4=2yy)  for all u € Wy % (2),

where Vu means the weak gradient of u. The parameters (u1, p2) appear in
the leading operators of the partial differential equations. Important cases of
operator —A,,u; — pu;Agu; are when p; = 0 and p; = 1 reducing to p;-
Laplacian and (p;, ¢;)-Laplacian, respectively.

The reaction terms in system (P, 5, p1,p,) are expressed via Carathéodory
functions f; : 2 x R x R x RN x RV — R (that is, 2 +— fi(x,s1, 82,&1,&2)
is measurable for all (s, s2,&1,&2) € R x R x RY x RN and (s1, s9,&1,&2) —
fi(x, s1,82,&1,&) is continuous for a.e. z € §2), i = 1,2. We emphasize that
in system (P, u,.p1,p,) there is full dependence of the right-hand sides on the
solution and its gradient. Such expressions are called convection. The presence
of convection terms determines the loss of the variational structure. This brings
serious technical difficulty since we cannot use variational methods.

A novel trait of problem (P, ,,,p,,p,) is that it incorporates convolutions,
which are generated by the functions pi, p2 € L'(RY). Precisely, identifying
any v € WO1 Pi(§2) with its extension to RY by zero outside (2, the convolution
pi *v (i =1,2) stands for

pixv(xz) = / pi(z —y)v(y)dy for all z € RV,
RN

It is well-known that V(p;*v) = p;#Vv with the convolution acting componentwise.
We point out that the presence of convolution appears frequently in various
applications, taking different meanings in practical problems of computer science
and engineering. To provide a detailed survey of such publications belonging
to applied sciences is beyond the scope of the present paper, which is a
mathematical work studying the new problem (P, ., ,p,,p,) in partial differential
equations. Concerning the field of real life applications, we mention for instance
the fact that convolution in deep learning gives the cross-correlation in signal
and image processing. Specifically, in the field of signal processing, the convolution
is useful to smooth out the noise in the original signal. In the related field of
image processing, the result of convolution is to smooth out the rough edges in
the values taken by a mapping representing mathematically the model of the
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image under study, so that we have a blurring effect. A huge technical literature
is aimed to implement concrete procedures, for example filter operations, in
digital image processing that we illustrate by citing [10]. A few mathematically
meaningful comments on such physical phenomena can be found in [9]. In
view of its general and clear formulation, it is expected that, in addition to its
mathematical interest, our problem (P, ,,,,0,) be useful in modeling and
rigorously dealing with relevant situations in applied sciences.

From the point of view of mathematics, the convolution is a fundamental
method for smoothing functions and approximating by smooth functions in
functional analysis and operator theory. For essential results in this direction
we refer to [2,9]. In the field of differential equations with convolution there
were mainly exploited special structures with terms of particular form. As an
illustration of the type of problems considered until now, we indicate [1] where
a special differential equation exhibiting convolution can be transformed into
an algebraic equation. Here our objective is completely different: we formulate
and study a novel problem in partial differential equations where a system is
driven by (p, ¢)-Laplacians and there is superposition of the nonlocal operators
given by convolutions and arbitrary Nemytskii mappings in the unknown
functions and their gradients.

As usual, we denote by p} the Sobolev critical exponent corresponding to
p; (i =1,2). We assume that the following condition is verified:

(H) There are constants a; > 0, b; > 0, o; > 0, 5; > 0 with

O‘i;ﬁi<pi_17 7;:1727 (1)

and functions ¢; € L (£2) with ; € [1,p?), where ’yi + % = 1, such that
a1pg Bip2

[ fil@, 51, 82,61, 82)| < o1(x) +ar(|sa|* + [s2] 70 ) +bi(|&] + €] 7)),

< Tt 2y 4 bo (1€, | 55" B2
|[f2(, 51, 82,61, 2)] < 0a2() + az(lsa| 72 + [52]") +ba(|61] 72 +1€2]7)

for a.e. z € 2 and all s1,50 € R, &1, & € RY.

By a (weak) solution to problem (P, i, p,,p,) We mean a pair (ui,us) €
Wy (£2) x W, P2 (02) satisfying

/Q |Vu1|p1*2Vu1Vfu1dx+,u1 /Q \Vu1|q1*2Vu1V”u1dx (2)
= /Q Ji(@, prwuy, pa2 xug, V(py + u), V(p * uz))vrde,
/Q |Vu2|p2_2VuQVv2dx+,u2/Q | Vg |22 Vuy Voyda (3)
= /Q fa(@, p1 o uy, p2 + uz, V(py * u1), V(pz * uz))voda

for all (v1,ve) € WyP*(£2) x W,y P2(£2). Note that the growth conditions in
hypothesis (H) imply that the integrals in (2), (3) exist.
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The starting point of the present work is the equation investigated in [11]
with homogeneous Dirichlet boundary condition

—Apu — pAgu = f(z,p*u,V(p*u)) in £,
u=0 on 0?2

corresponding to p € L'(RY). Our goal is to study the system situation giving
rise to problem (P, 1i,.p1.p,)- It is & challenging task by passing from a single
equation to a system due to the interaction of variables. Recent results on
systems with convection but without convolution can be found in [13]. A sub-
supersolution approach for systems with convection without convolution and
when py = py = 0 is developed in [4] (for other results in this direction,
see [3,14]). For the study of equations involving p-Laplacian and convection
terms without convolutions we refer to [5-8,19,20]. We also mention the recent
contributions on (p, ¢)-Laplacian equations without gradient dependence in
references [16-18] and [15], the latter dealing with a variable exponent space.

In the present work we prove results guaranteeing existence, uniqueness
and upper semi-continuity with respect to the parameters p;,ps € L'(RY)
for solutions of system (P, ., p1,p,)- Fundamental tools in the proofs of our
results are the theory of pseudomonotone operators as given, e.g., in [3,12,21]
and properties of convolution operation (see, e.g., [2,9]).

2 Existence result

We identify f; with the function f; : RN x R x R x RN x RY — R obtained by
extending f;(-, s1, s2,&1,&2) by 0 outside 2 for ¢ = 1,2. Denote p, = p;/(p; —1)
(the Holder conjugate of p;), for i = 1,2. Our existence result is as follows.

Theorem 1 If condition (H) holds, then problem (P, ., p1,p,) admits a (weak)
solution for each i,z >0 and p1, pa € LY (RY).

Proof Consider the product space W := W' (£2) x W, 7*(£2) endowed with
the norm ||u|| = |[|[Vur|||Ler () + || Vuz||| r2 (o) for all u = (u1,uz) € W. With
fixed p1,p2 > 0 and py, p2 € LY(RY), we introduce the nonlinear operator
AW - W =W-LP(02) x WhP2(0) as
A(ula UQ) = (_A.Dlul - MlAQ1u1 - EikNl (Pl * Eluh P2 * E2u2)a (4)
— Ap2U2 — [L2Aq2U2 — E;Ng(pl * Elul,pQ % EQUQ))7

where N; : WhPi(RN) — WP (RN) given by
Ni(ui,uz) = fi(-;ur(-), ua(-), Vui(+), Vua(+))

is the Nemytskii operator associated to the function f; (actually, ﬁ), and
E; : WP (2) — WP (RYN) stands for the bounded linear operator obtained
by extension with zero outside {2, ¢ = 1,2. Consider the adjoint operator
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EF : WHPi(RN)* — W=LPi(82) of E; between the respective dual spaces for
i = 1,2, which is defined by

(E7(9):h) = (g, Ei(h)), Vg € WHPi(RN)", h e Wy (02).
Therefore for w € W, (£2) we have
(Ef Ni(p1 * E1uy, p2 * Eyug), w)

= / fi(z, p1 xug, pa x uz, V(p1 *xu1), V(pa * ug))wdz.
10,

The growth required in condition (H) ensures that the map A in (4) is well
defined.

On the basis of Tonelli’s and Fubini’s theorems and of Holder’s inequality
we have the fundamental inequalities

lpi * vl Lo mry < llpillr@my vl Les (2 (5)
ov v .

’pl*a - < ||pi||L1(]RN) Oz - , J=1-,N (6)
T llLri (rY) Tilleri(2)

(see [2]). From (5) and (6) we note that v — p; * v is a linear continuous
operator W' (£2) — Whri(RN).
An important consequence of estimate (6) is the following inequality

11V (pi % )|l oe @y < Nllpillor@m) [Vl Lrs ()- (7)

This is proved by using Minkowski’s inequality, the convexity of ¢t — tP* on
(0, +00) and estimate (6) in the following way

N ou\? B
1900 x Iy = [ {3 (m * am_) dz
j=1 /
N Ppi N ’
ou ou ||”
S/ pix 2—| | de < NPiT! Pi* 5—
RN ; an ]; ij LPi (RN)

< NP Hpi‘l%l(ﬂw)|||VU|||Z£im(Q)a

from which we get (7).

Since the operator —A,, — ;A is bounded on W, i (£2) for i = 1,2, and
condition (H) holds, it is clear that the map A in (4) is bounded in the sense
that it maps bounded sets into bounded sets.

Next we show the pseudomonotonicity of the nonlinear operator A in (4).
To this end, let {(u1,n, u2,n)} C W be a sequence weakly converging to (u1, us)
in W that satisfies

lim sup(A(u1,n, u2,n), (U1, — U1, u2,, — uz)) < 0. (8)
n——+oo
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We claim that for ¢ = 1,2 it holds

grf / fi(@, p1* uin, p2 * Uz, V(p1 * u1,n), V(p2 * Uz.n)) (Uin — u;)de = 0.
n oo Q
9)

Let us note that (5), (6), (7), Holder’s inequality and Rellich-Kondrachov
compact embedding theorem imply the following convergence results as n —
00:

/ |oillwin = wilde <|{ol| v o [tin = will i (@) = 0,
2

/ |0 * Win| Y| 0 — wilda
Q
< ||Pi||%i1(RN)Hui,n”%ipi(g)Hui,n - UiHLﬁ(Q) — 0,
[ 19005 ) i
Q

< NPl o IVl o g = il e =0,

Lpijﬁi ()

XiPj
/ loj * wjn| P |uin — uilde
I?)
Py Py

< ||ijL€)i(RN)”uj,nHLgé(_Q)”ui,n - ui”Lﬁ(m =0, i#7j,

Bipj
|Pi

/ IV (pj *wjn) Uim — wi|dx
o)

Bipj Bipj

|PjH;?RM||Vuj,n||Li§(Q)||ui,n - “iHmefﬁi (2) =0, i#J.

Bipj
SNPi

From these and hypothesis (H) we get readily (9).
Observe that combining (9) and (8) we obtain

lim Sup[<_Ap1U1,n - /J/lAqlul,n; Uln — U1>
n—-+o0o

+ (= Apyuzn — p2 gtz n, Uz — u2)] < 0. (10)
Then through a reasoning by contradiction (see [13]) we can prove that

lim sup(—Ap, i n — i Ag, Wi ny Uin —wi) <0, =12 (11)
n—-+oo
By (11) and using the (S) -property of the map —A,, — u; A, on Wy (£2)
(see [3,12]), it turns out the strong convergence w;, — u; in Wy (£2) for
1 = 1,2. Consequently, for each (v1,v2) € W we have

lim (AUt n,u2n), (U1, — Vi, U2 — V2)) = (A(ur,u2), (U1 — v1,u2 — v2))
n—-+4o0o
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because we have already shown that the operator A is continuous and bounded.
Therefore the operator A in (4) is pseudomonotone.

We also need to check the coercivity of the nonlinear operator A, which
means

A
lm AW (12)
llul| =400 ||ul]
where we recall that |[u|l = [[[Vui ||| r1 (@) +|[Vuzll| Lr2 () for all u = (u1,ug) €

W.
By the definition of the operator A in (4) we have

(Au, u) = [IVur |75, (@) + IV u2lllTie ()
| IVur|lZo; o) + p2llIVu2lll T )

—/ J1(x, p1 x u1, p2 * ug, V(p1 x u1), V(p2 * uz))uidz
2

—/ Ja(, p1 % ug, po * ug, V(p1 * ur), V(p2 * uz))uadz. (13)
2

We note from assumption (H), Holder’s inequality, (5), (6) and (7) that the
following estimate holds

‘/ fil@, p1xu1, p2 * ug, V(p1 x u1), V(p2 * ug))u;ds
Q

< ||Ui||Lw;(Q)HUi||LW(Q)

2] @ip;
ta (|pi||za<RN)||ui|z;i(m T ||pj||szRN>|uj|L£;(m) O

Bipj B”_U B”_)j
ol e 1905115 )

+b; (Npi i1 s vy Vsl 1 o ) + N

X ugl] i
LPi—hi (£2)

for all (uy,u2) € W,i,5 =1,2,1 # j. Here as before u; € Wol’pi(Q) is identified
with E;(u;), where i = 1,2. Then, on the basis of Sobolev embedding theorem,
we can find positive constants a; and b; such that

/ fi(iﬂ,l)l * U, P2 * U2>V(P1 * Ul),V(Pz * UQ))Uidx
(9]

<, (|||Vui|||mm + IVl + |||wjLi;<m|||wi||mm))

' | 2z
8 (9wl + 1701025 o Vsl
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for all (uy,us) € W, 4,5 =1,2, 4 # j. Through Young’s inequality with € > 0,
the preceding inequality becomes

’/ fi(w, p1*ur, p2 * ug, V(p1 * uy), V(pe * uz))u;de (14)
17

&iPj
<a <|||Vui|Lm(Q) + H‘vui”‘%ﬂj_(lg o) Tcle )|||Vu]|||LT’J(Q )

Birj
T it+1 i—1
+h, (||w||§pt(m T el 1Vl gy + @V 15 )

for all (uy,us) € W, 4,5 = 1,2, 4 # j, with a positive constant ¢(¢) depending
on . Let us insert this estimate in (13), which gives

(Au, u) (15)
> (1= ety — eb)[|[Vun| |5, () + (1 = €2 — ba) [[[Vua|[ 72, )

a1P2
1
<IIIVU1IIILm(n + V|73 (o) + cle )IIIVU2IIIZEQEQ)

@2P]

<|||VU2|||LP2(9 IVl + <e>|||w1|||mm)
z Brt1 oLe2
5, <|||Vu1|||L;1 e >|Vu2|||m<m)
Bot1 Bapi1
5, (|||w2|||;p2<m e >|Vu1|||m<m>

Notice from (1) that

ay, f1 <pr—1and ag, B2 < p2 — 1,
which forces

agpr  Papi < py and a1pz  Bip2

p2—1"py—1 pr—1"p1—1

< p2.

Choose an € > 0 sufficiently small to satisfy 1—eay —5131 > 0 and 1—5&2—552 >
0.

We note that given positive numbers r < p, for every 7 > 0 there is a
constant C(7) > 0 depending on 7 such that

t" < 1t? + C(7), ¥t > 0. (16)

Apply repeatedly inequality (16) with p; and ps in place of p and with an r
equal to the lower order exponents in (15), which correspond to the inequalities
displayed below (15). Then, since 7 > 0 in (16) is arbitrary, we are able to find
a o > 0 with

o< min{l —eay — 6?]1, 1—cas — 652}
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(recall that e > 0 was fixed) and for which (15) yields
(Au, u)
> (1 — ey —eby — a)|||VU1|||ZL’21(Q) + (1 — ez — eby — O’)|||vu2H|i2PQ(_Q)
—C(e,0)
> Co(,0) (19wl o) + 11V02l173 ) ) = Cles0),
where C(e, 0) is a positive constant depending on € and o, and
Co(e,0) = min{1 — edy — eby — 0,1 — €@ty — €by — o)} > 0.

Assume without any loss of generality that p; > ps. The above estimate
and a well-known convexity inequality imply for all v = (uq,us) € W that

(Au,u) 2 Co(e,0) (Vw53 (o) + VU], o)) = Cle,0)

= Cole,0) (V11351 gy = 11V ) )

+Cole,0) (V72 ) + NIVl 122, ) ) = Cle,0)

521006 0) (I1V1llla0) + 1 Vaal 172 ())"™ — Ce,0)
Cole, 0)||u||P? — Co(e,0) — C(e,0).

> _CO(‘C:’O-) +
1
T 9p2—1

Since pa > 1, there results that the limit in (12) holds true.

Summarizing, we have shown that the operator A : W — W* given by (4)
is pseudomonotone, bounded, and coercive. So, by virtue of the main theorem
on pseudomonotone operators (see [21, Theorem 27.A]), we know that there
is u = (u1,u2) € W such that Au = 0, which is equivalent to the fact that
u = (u1,uz) is a (weak) solution of system (P, ., p;,p)- This completes the
proof.

3 Uniqueness result

Now we focus on the uniqueness of solution to problem (P, ., p,,p,)- Consider
the vector field f : 2 x R? x (RY)2 — R? given as

flz,8,8) = (f1(z,s,8), fa(x,5,§)) ae. x € 2, Vs € R? ¢ e (RN)2. (17)

We suppose that f satisfies the following condition, which is slightly stronger
than the one utilized in [13]:

(U) There are constants a,b > 0 and a function 7 = (7, 72) € L'(£2,R?) for
which the map f(x, s, -)—7(z) is linear on (R™)? and the inequalities below
hold

|f(x,5,6) — flz,t,€)| < als —t| for a.e. z € 2, Vs, t € R?, £ € (RV)?,

|f(z,5,6) — 7(x)| < bl¢] ace. z € 2, V(s,&) € RZx (RM)2. (19)
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By “” we will denote the standard scalar product in R2?, while the notation
“/-|” means the Euclidean norm in (R")? and in R2.

By A1 we denote the first eigenvalue of —A on WO1 ’2((2) whose variational
characterization is

Vul|?
PP 7 A%
u€W, 2 (2),uz0 ||uHL2(Q)

Theorem 2 Assume that conditions (H) and (U) hold true.

(i) If p1 = p2 = 2 and
1
V2A7 (@ + NbAZ ) max{||p1 || 22wy [|p2ll @y} < 1, (20)

then the solution of problem (P, ju,,p1,ps) 1S unique for every pu, o > 0.
(i) If g1 = g2 = 2 and the parameters 1 and po satisfy

1 .
\/5)\1_1(@ + Nb)‘f)maX{HPIHLl(]RN)a ||p2||L1(]RN)} < min{u, pa},

then the solution of problem (Py, 11, p1,p,) i unique.

Proof By Theorem 1 we know that system (P, ,u,.p,.p,) admits at least one
(weak) solution u = (u1,up) € Wy (£2) x WyP*(£2). Arguing indirectly
let us admit that another solution v = (v1,vy) € Wy (£2) x WyP*(2) to

(PM17M2,»017P2) exists.

Using the test functions u; — vy € Wol’pl(()) and ug — vg € Wol’p2 (2) we
get

(—Ap ur + Ap,v1,u1 — v1) + pa{—Ag w1 + Agv1,u1 — v1) (21)
H(—Ap,us + Ap,va, ug — Vo) + po{—Aguz + Ag,v2, ug — va)

= /Q(f(xapl * U1, p2 * Uz, V(p1 x u1), V(p2 * uz))

—f(x, p1 * v1, p2 *v2, V(p1 xuy), V(pa ¥ u2))) - (u—v) dz

+ [ s < onpa s 2 Vo 5 1), V(o + ) = 7(2)

—f(x, p1 *v1, p2*xv2, V(p1 *xv1), V(p2 xv2)) + 7(x)) - (u — ) dx.

Next we distinguish two cases.
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(i) Assume that p; = po = 2. By (18), Cauchy-Schwarz and Minkowski’s
inequalities, estimate (5) and the variational characterization of A\, we get

fg(f(l”?ﬂl * Up, P2 * U27V(P1 * U1)7V(P2 * Uz)) (22)
—f(x, p1 * vy, pa xv2, V(p1 xup), V(p2 xu2))) - (u—v) da
< an |(p1 * (ur —v1), p2 * (u2 — v2))||lu —v| dx
<a([o((pr* (ur —v1))? + (p2 * (ug — v2))?) d)? [[lu — o[l L2 (0
< a([lpr* (ur —vi)llL2co) + llp2 * (w2 — v2)llL2(2)) llu = vlll L2

< amax {[|p1l| 2@, o2l vy } (lur = villzzco) + luz — v2llr2(e)
2
x (Il = 132 0 + lluz = w232 )

< Ay max {[|p1]| 22 @, o2l L2 ry }

X (11 (ur = 1)l 22y + IV (u2 — v2)|llL2(2))

[N

x (¥ (= o)l 20y + 119z = v2) 1220
< V2a max {1l o2 @ s o2l ey }

x (1191 = v0)lIB (o) + 1V (2 = 02)] 320 ) -

By the linearity of the map f(z,s,-) — 7(x) on (RY)? as postulated in
assumption (U), the linearity of the gradient and convolution in each variable,
Cauchy-Schwarz and Minkowski’s inequalities, (19), estimate (7), and the
variational characterization of A1, we obtain

I_Q(f(xa p1 * V1, p2 x V2, V(p1 ¥ uy), V(p2 x uz)) — 7(x) (23)
—f(@, p1*v1, p2 %02, V(p1 *v1), V(p2 x v2)) + 7(2)) - (u —v) da
= [o(f(@, p1xv1, p2 % v2, V(p1 * (w1 — v1)), V(p2 * (uz — v2))) — 7(2))
(u—w) dx
< Jo lf(z, p1*v1, p2 % w2, V(p1 * (w1 —v1)), V(p2 * (u2 — v2))) — 7()]
xX|u —v| dx
<b [, [(V(p1 * (ur —v1)), V(p2 * (uz — v2))[|u — v| dz
<b([o(IV(pr % (ur —v1))* + [V(p2 * (ug — v2))[?) dl’)% [l = v[llL2(2)
< b ([IIV (o1 * (ur = vi)lllL2() + [V (p2 * (u2 — v2)lll2(2)) [llw = v[[[L2(02)

< Nbmax {||p1llpr @~ o2l @y }
XNV (ur = v1)|ll 22y + 1V (u2 — v2)[l|l2(2))
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=

2
x (lur = w1113 + luz = vall3a o) )

_1
< NbA, * max{”plnLl(R’\’a HPQHLl(]RN)}
X(NV (ur = v1)|ll 22y + 1V (u2 — v2)[l|l 2 (2))

1

)
% (191 = 01) 2y + 1V (a2 = 02)|13())
_1
< VEINBAT * max {Jlpn s ex s o2l e )

x (1191 = v0)lIBa(o) + 1V (2 = 02)l 320 ) -

By the monotonicity of —A,, for i = 1,2, it follows that combining (21) in
the case of p; = p = 2 with (22) and (23) we arrive at

11V (ur = w7200y + 1V (u2 = v2)[[[ 720
1
< V2T (a+ NOAF) max {||p1 || 1 @ s |2l L ey }

x (119 = 00)l32g) + NIV (2 = 02)][F2(a)

In view of assumption (20), we conclude that u; = v; for i =1, 2.

(#4) Assume that ¢; = g2 = 2 and choose (1, p2) as required in part ().
The computation performed for part (i) and the monotonicity of —A,, for
i =1,2 entail

a1V (ur = v1) 122 () + w2l IV (uz = v2)|lI72(0)
1
< V2A7 (@ + NoAF) max {{|p1 ]| e s [lp2ll ey }

x (119 = 00)[32g) + NIV (12 = 02)][F2(e)

Then from the requirement on (p1, p2) we deduce that u; = v; for i = 1,2.

4 Dependence on (p1, p2) € L*(R)?

We provide a result about the dependence of solution set on the parameter
(p1,p2) € LY(R)? in problem (P, u,.p1.p,)- Recall that in [13] the considered
problem did not contain convolutions. There were just parameters (u1, p2) €
R? with respect to which asymptotic properties were established. Here we
focus on the parameters (p1, p2) € L'(R)? with (p1, u2) fixed. As in Section 2,
we set W = W, P (2) x Wy (12).

Theorem 3 Assume that condition (H) holds. Then the multivalued map S :
LY(R)? — 2W assigning to every (p1,p2) € LY(R)? the solution set S(p1,p2)
of problem (P, uy.p1,p,) 1S upper semicontinuous.
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Proof Fix (p1, p2) with gy, g2 > 0. By Theorem 1 we know that S(p1, p2) is
nonempty for every (p1,p2) € L'(£2)%

If the conclusion of the theorem were false there would exist (p1,0,p2,0) €
L(R)? such that the multivalued map S : L*(R)? — 2" is not upper semicontinuous
at the point (p1,0, p2,0). Thus a neighborhood Vj of the solution set S(p1,0, p2,0)
in the space W can be found together with a strongly convergent sequence
(P1.ms p2,n) = (p1,05 p2,0) in L' (R)? and a corresponding sequence (ug p, U2 ) €
W with (41,0, u2.0) € S(P1,n, p2,n) a0d (U1, us ) & Vo for every n.

The boundedness of the sequence (py.n,p2n) in L'(R)? and an estimate
likewise in (14) enable us to find constants ¢ > 0 and § € (0,1) independent
of n € N such that

’/ fi(@, prn * Ut ny P20 * Uz m, V(P10 * ULn), V(P20 * UL n)) Ui nd| (24)
(]

<5 (19wl ) + V2l ) ) + e

for all n € N, 4 = 1, 2. For the sake of clarity we prove this step in detail.
Assumption (H), Holder’s inequality, (5), (6) and (7) ensure the estimate

/ fi(xa Pl,n * Ul,n,P2,n * U2,n, v(pl,n * ul,n)v v(p2,n * Ul,n))ui,ndx
2

S HUlHLW{(Q) ||ui7n||L7i (£2)

+ a; <||p’b,n

@ipj «ipj

53 ol 35 o+ il il ) Bl

. B; B; Bir; Firy Bip;
+ b (sznpim |L1i(RN)|||vui7n|HLZPi(Q) + N 7 |pj7"||Lzl)l(RN)||Vuj7"|LZ}(Q))

“usall o )

forall n € N, 4,5 = 1,2, i # j. Then through Sobolev embedding theorem and
taking advantage that the sequence (p;,) is bounded in L'(R)? for i = 1,2,
there exist positive constants a; and b; such that

/ fi(x, P1ln * Ul n, P2,n * U2 n, V(Pl,n * Ul,n)a V(P2,n * Ul,n))ui,ndiﬁ
n

— it+1 i
< (11l + 19005y + 1903115 ) P2 )

Bipj
7 i+1 i
55 (190135 ) + 19050015 V)
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forallm € N, 4,5 = 1,2, 4 # j. Now, similarly to (14), Young’s inequality with
€ > 0 yields

/ fi(xa Pln * Ul n, P2,n * U2 n, V(Pl,n * ul,n)7 V(P2,n * ul,n))ui,ndaj (25)
n

< (119l )+ 1Pl 1557y + 010
+e@IVusall il )
Biv
55 (1900l 5y + 21T 0500, o + M il sy

forall n € N, 4,5 = 1,2, 7 # j, with a positive constant ¢(e) depending on e.
Fix an € € (0,1) in (25). Notice that we can apply (16) with

re{l,a; +1,8;+ 1} and p = p;

as well as
{ wip;  Pip;
6 )

pi—1 pi—1
fori,j =1,2,1 # j (see assumption (H)). Apply it to the terms in (25) whose
exponents match the indicated values of r. Since the constant 7 > 0 in (16)
can be taken arbitrarily small, we infer from (25) that (24) holds true with a
~v € (0,1) and some constant ¢ > 0.

The fact that (u1,, u2,n) € S(p1.n,p2,n) reads as

} and p = p;

—Ap utn — 1 g utn

= f1(z, P10 * Ut ns P20 * U2, V(P10 * ULp), V(P2 ¥ U2,)) i 02
_Ap2u2,n - MZAqQUQ,n

= fa(@, pr,n * UL, P2,n % U2, V(P10 % ULn), V(P10 ¥ U2,pn))  in §2
Ul,p = U2n = 0 on Of2.

Take (u1,n,us2,,) as test functions for the above equations. Then (24) shows
that the sequence (ujp,us2,) is bounded in the space W. Thanks to the
reflexivity of W, along a relabeled subsequence it holds (u1,p, u2,,) — (u1, u2)
in W for some (u1,u2) € W. Relying on Rellich-Kondrachov compact embedding
theorem and on the boundedness of the sequence (p1 .y, p2.,) in L'(R)?, by
following the pattern of arguments in (9) we can readily derive

lim / fil@, p1.u*Utn, P2.n¥U2 n, V(P1,0%U1n), V(P2 n¥Us n)) (Ui n—u;)de =0,
(9]

n—-+oo

(26)
i = 1,2. Act on the system (P, ;.01 .,.,00..,) With the test functions (u, —
U1, Uz, — Uz). Taking into account (26), it results in the limit that

lm [(—Apwin — g Win, Uipn —ui)] =0, i =1,2. (27)

n——+0oo
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At this point the (S )-property of the operators —A,, — puA, (see [3,12])
ensures the strong convergence (w1, u2.,) — (u1,uz) in W. Therefore, for n
sufficiently large, we must have (w1, u2,) € Vo. The obtained contradiction
proves the result.

Remark 1 Under assumption (H), if (p1,n,p2n) — (p1,p2) in L'(R)? and
(U1 s Ug.) € WoPH(02)x Wy P2(£2) is a weak solution of system (Puy pin o1 pom )
then along a relabeled subsequence we have (w1 ,, u2.n,) — (1, ug) in Wy ?* (£2) x
WP (£2) for some weak solution (uy,us) € WP (£2) x WiP(£2) of system
(Puy,pi2,p1,p)- This property is a consequence of Theorem 3.
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