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1. Introduction

One of the most celebrated applications of the Mountain Pass Theorem (see [1,5,6,8]) consists in the construction of
non-trivial solutions of semilinear equations of the type

{—Au =f(xu) ing, (11)

u=0 onds2.
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In this framework, the solutions are constructed with a variational method by a minimax procedure on the associated
energy functional.

We think that a natural question is whether or not these Mountain Pass techniques may be adapted to the fractional
analogue of Eq. (1.1), namely

{ (=AYu=f(x,u) ing,
u=0 inR"\ £2.
Here, s € (0, 1) is fixed and (—A)® is the fractional Laplace operator, which (up to normalization factors) may be defined as

1
~(=A U =5 /

Rn

ux+y)+ux—y)—2ux) d

n
ly|n+2s y, xeR (1.2)

For instance, when s = 1/2, the above operator is the square root of (minus) the Laplacian (the minus sign is needed to
make the operator positive definite, see [4] and references therein for a basic introduction to the fractional Laplace operator).

Recently, a great attention has been focused on the study of fractional and non-local operators of elliptic type, both for
the pure mathematical research and in view of concrete real-world applications. This type of operators arises in a quite
natural way in many different contexts, such as, among the others, the thin obstacle problem, optimization, finance, phase
transitions, stratified materials, anomalous diffusion, crystal dislocation, soft thin films, semipermeable membranes, flame
propagation, conservation laws, ultra-relativistic limits of quantum mechanics, quasi-geostrophic flows, multiple scattering,
minimal surfaces, materials science and water waves.

The literature on non-local operators and on their applications is, therefore, very interesting and, up to now, quite large
(see, e.g., [4] for an elementary introduction to this topic and a for a - still not exhaustive - list of related references).

The purpose of this paper is to study an equation driven by the non-local operator L defined as follows:

1
Liu(x) = 3 /(u(x—i—y) +ux—y)— 2u(x))1<(y)dy, xeR", (1.3)
Rn

where K : R" \ {0} — (0, +00) is a function with the properties that

yK e L'(R"), where y(x) = min{|x|*, 1}; (1.4)
there exists A > 0 such that K(x) > A[x|""*29  forany x € R"\ {0}; (1.5)
K(x) = K(—x) foranyxcR"\ {0}). (1.6)

A typical example for K is given by K (x) = |x|~ 2. In this case L is the fractional Laplace operator —(—A)%, see (1.2).
In this paper we deal with the following equation
Lxu+ f(x,u)=0 in (1.7)

in the case of homogeneous Dirichlet boundary conditions, that is u =0 in R" \ §2. We remark that the Dirichlet datum is
given in R" \ £2 and not simply on 842, consistently with the non-local character of the operator L.
More precisely, we study the following problem

/(U(X)—u(y))(f/)(X)—(ﬂ(y))K(X—y)dxdy=/f(X’U(X))fp(X)dX Yo € Xo,
R2n Q
u e Xp.

(1.8)

In our setting (1.8) represents the weak formulation of (1.7) (for this, it is convenient to assume (1.6)).
Here s € (0,1) is fixed, n > 2s, 2 C R" is an open bounded set with Lipschitz boundary, and X is the linear space of
Lebesgue measurable functions from R" to R such that the restriction to £2 of any function g in X belongs to L2(£2) and

the map (x, ) > (g(x) — g(¥))v/K(x — y) is in L?(R*™\ (C£2 x C2), dxdy),
where C£2 :=R" \ §2. Moreover,
Xo={geX: g=0ae.inR"\ £2}.
We stress that
C5(2) < Xo. (19)

see, e.g., [7, Lemma 11] (for this we need condition (1.4)), and so X and X are non-empty.
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Finally, we suppose that the right-hand side of Eq. (1.7) is a Carathéodory function f : 2 x R" — R verifying the following
conditions

there exista;,az > 0and q € (2,2%), 2* =2n/(n —2s), such that

|fx D] <ar+ax]t”! aexe, teR; (1.10)
, b . .
lim fix )=O uniformly in x € £2; (1.11)
-0 |t|
there exist # >2andr >0 suchthat ae.xe 2, teR, |[t|>r, O0<uFx,t) <tf(x,t), (112)

where the function F is the primitive of f with respect to the second variable, that is
t
F(x,t):/f(x, T)drt. (113)
0

As a model for f we can take the function f(x,t) =a(x)|t|92t, with a € L°(£2) and q € (2, 2%).

When dealing with partial differential equations driven by the Laplace operator (or, more generally, by uniformly elliptic
operators) with homogeneous Dirichlet boundary conditions, assumption (1.12) is the standard superquadraticity condition
on F (see, for instance, [1,6,8]).

Finally, we note that in the model case f(x,t) = |t|972t with q € (2,2*), assumption (1.12) is trivially satisfied for p =q.
The exponent 2* here plays the role of a critical Sobolev exponent (see, e.g. [4, Theorem 6.5]).

The main result of the present paper is an existence theorem for equations driven by general integrodifferential operators
of non-local fractional type, as stated here below.

Theorem 1. Let s € (0, 1), n > 2s and §2 be an open bounded set of R™ with Lipschitz boundary. Let K : R" \ {0} — (0, +00) be a
function satisfying (1.4)-(1.6) and let f be a Carathéodory function verifying (1.10), (1.11) and (1.12).
Then, problem (1.8) admits a Mountain Pass type solution u € Xo which is not identically zero.

In fact we can find a non-trivial non-negative (non-positive) solution of problem (1.8) (see Corollary 13 for more details).
In the non-local framework, the simplest example we can deal with is given by the fractional Laplacian, according to the
following result:

Theorem 2. Let s € (0, 1), n > 2s and $2 be an open bounded set of R" with Lipschitz boundary. Consider the following equation
/ u®) —u)(e® —eky)

|x—y|”+25

dxdy:/f(x,u(x))go(x)dx (1.14)
R2n 2

forany ¢ € HS(R™) with ¢ =0 a.e. in R" \ £2.
If f: 2 xR — Risa Carathéodory function verifying (1.10), (1.11) and (1.12), then problem (1.14) admits a Mountain Pass type
solution u € H¥(R™), which is not identically zero, and such that u =0 a.e. in R" \ £2.

We observe that (1.14) is the equation

(—=AN)’u=f(x,u) ing (1.15)

written in the distributional sense (see [4] and references therein for further details on the fractional Laplacian).

When s =1, Eq. (1.15) reduces to a standard semilinear Laplace partial differential equation: in this sense Theorem 2
may be seen as the fractional version of the classical result in [8, Theorem 6.2] (see also [1,6]). This classical result is indeed
the paradigmatic application of the Mountain Pass Theorem for elliptic partial differential equations, and we think that
Theorem 2 may be seen as its natural extension to the non-local fractional setting.

In fact, the non-local analysis that we perform in this paper in order to use Mountain Pass Theorem is quite general
and may be suitable for other goals too. Our proof will check that the classical geometry of the Mountain Pass Theorem is
respected by the non-local framework. For this, we will develop a functional analytical setting that is inspired by (but not
equivalent to) the fractional Sobolev spaces, in order to correctly encode the Dirichlet boundary datum in the variational
formulation. As a technical remark, we notice that we do not make use of the extension theory of [3] (this allows us to
avoid singular/degenerate elliptic operators in a higher dimension, and to deal with more general types of operators).

As far as we know the results presented here are new. The paper is organized as follows. In Section 2 we collect some
preliminary observations. In Section 3 we prove Theorem 1 performing the classical Mountain Pass Theorem, while in
Section 4, as an application, we discuss the case of an equation driven by the fractional Laplacian operator and we prove
Theorem 2.
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2. Some preliminary results
In this section we prove some preliminary results which will be useful in the sequel.
2.1. Preliminary estimates on the nonlinearity

Here, we use the structural assumptions on f to deduce some bounds from above and below for the nonlinear term and
its primitive. This part is quite standard and does not take into account the non-local features of the problem: the reader
familiar with these nonlinear analysis estimates may go directly to Section 2.2.

Lemma 3. Assume f : 2 x R — R is a Carathéodory function satisfying conditions (1.10) and (1.11). Then, for any & > 0 there exists
8 =38(¢e) such thata.e. x € 2 and forany t e R

|f(x. 0] < 2elt] +gs(e) |t (21)
and S0, as a consequence,

[F(x, )] <elt* +8()]t)9, (2.2)
where F is defined as in (1.13).

Proof. By assumption (1.11) for any ¢ > 0 there exists ¢ = o (&) > 0 such that for any ¢t € R with [t| <o and a.e. x € £2 we
get

| f(x, 0] < 2e]t]. (23)
Moreover, by (1.10) there exists § = §(o) > 0 such that a.e. x € £2 and for any t € R with |t| > o we have

|fx 0] <as))e?" (24)
Combining (2.3) and (2.4) it easily follows (2.1). Using the definition of F (see (1.13)), we also get (2.2). O

Lemma 4. Let f : 2 x R — R be a Carathéodory function and let F be as in (1.13). Assume that condition (1.12) holds true. Then,
there exist two positive measurable functions m = m(x) and M = M(x) such that a.e. x € £2 and for any t e R

F(x,t) > m@)[t|* — M(x). (2.5)
If, in addition, f satisfies conditions (1.10) and (1.11), then m, M € L*°(£2).

Proof. Let r > 0 be as in (1.12): then, a.e. x € £2 and for any t € R with [t| > >0
tf(x,0)
> .
Faxt) = M

Suppose t > r. Dividing by t and integrating both terms in [r, t] we obtain

F(x,r
F(x,t) > gt”.
T
With the same arguments it is easy to prove that if t < —r then it holds

F(x, —r
F(x,t) > gltl“,
r

so that for any t € R with [t| > we get

F(x,t) >mx)|t|*, (2.6)

where m(x) = r~* min{F (x, ), F(x, —1)}.
Since the function t + F(-,t) is continuous in R, by the Weierstrass Theorem, it is bounded for any t € R such that
[t| <1, say

|[F(x,t)] <M in{jt| <r}, (2.7)

where IN\/[(x) =max{|F(x,t)|: |t| <r}. Formula (2.5) follows from (2.6) and (2.7) taking M(x) = M(x) +mx)rit.
Note that m and M are measurable functions, since x — F(x, -) does. Moreover, m and M are positive, being F(x,t) >0
a.e. x € £2 and for any t € R such that |t| > r (see (1.12)).
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Now, suppose that f satisfies conditions (1.10) and (1.11). Then, by (2.2) with £ =1 we get
m(x) =r #min{F(x,1), F(x, =)} <r #(|r]* + 8(1)r1) e L®(£2)
and
M(x) = max{F(x,0): |t| <t} < || +8(1)rf e L®(£2),

so that the assertion follows. O

2.2. The functional analytic setting

Now, before going on, we need some preliminary results on X and Xo. In the sequel we denote Q =R?"\ ©, where

0O =(CR) x (C) CR™, (2.8)

and CR2 =R"\ £2.
The space X is endowed with the norm defined as

1/2
lglx = gl + ( f g0 — g’k x - y) dxdy) : (2.9)
Q

It is easy to check that | - ||x is a norm on X. We only show that if ||g||x =0, then g =0 a.e. in R". Indeed, by |g|lx =0
we get [Igll;2(e) =0, which implies that
g=0 ae.in £, (2.10)

and

[lg(x)—g(y)|21<(><—y)dxdy=0. (211)
Q

By (2.11) we deduce that g(x) = g(y) a.e. (x,y) € Q, that is g is constant a.e. in R", say g =c € R a.e. in R". By (2.10) it
easily follows that ¢ =0, so that g=0 a.e. in R".

In the following we denote by H*(£2) the usual fractional Sobolev space endowed with the norm (the so-called Gagliardo
norm)

_ 2 1/2
lg(x) — gyl dxdy) . (212)

gllas2) = 18ll2¢0) + ( / X— y|n+2s

X

We remark that, even in the model case in which K (x) = |x|~""29, the norms in (2.9) and (2.12) are not the same, because
£2 x £2 is strictly contained in Q (this makes the classical fractional Sobolev space approach not sufficient for studying the
problem).

For further details on the fractional Sobolev spaces we refer to [4] and to the references therein.

Lemma 5. Let K : R" \ {0} — (0, +00) satisfy assumptions (1.4)-(1.6). Then the following assertions hold true:

a) ifv e X, then v € H*(£2). Moreover

Vi) < cMIvix;
b) if v € Xo, then v € HS(R™). Moreover

IVils2) < IVIHs @ < c)VIIx-
In both cases c(1) = max{1, A~ 1/2}, where A is given in (1.5).

Proof. Let us prove part a). By (1.5) we get

lve) — vy 1 )
/ Ty ST / v —v(»)| K (x— y)dxdy

2x82 2x82
1 2
< . /|v(x) —v(y)|"K(x — y)dxdy < +oo,
Q
since v € X. The first assertion is proved.
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For part b) note that v € X and v =0 a.e. in C£2. As a consequence,

VIl 2@ny = IVII2(e) < +00,

and

- 2 _ 2
/'IV(X) VDI g =/|V(X) v(y)l dxdy

x = y[ms = y[rs
R2n

< %/|v(x) - v(y)|21<(x— y)dxdy < +o0.
Q

Hence v € H’(R"). The estimate on the norm easily follows (we remark that, even if v =0 on C§£2, it is not true that
IVIiHs(2) = IVIlusrny, since in the latter norm the interaction between §2 and C£2 gives, in general, a positive contribu-
tion). O

Lemma 6. Let K : R" \ {0} — (0, +00) satisfy assumptions (1.4)-(1.6). Then

a) there exists a positive constant c, depending only on n and s, such that for any v € Xg

vx) — vy
VI o = V1P oy <€ | ———
L7 (£2) L4 (RY) |x_y|n+25

]RZn

dxdy,

where 2* is given in (1.10);
b) there exists a constant C > 1, depending only on n, s, A and 2, such that for any v € Xg

/!v(x) —v) [ Kx— y)dxdy < ||v])% < Cf!v(x) — vy Kx— y)dxdy,
Q Q

that is

1/2
viix, = (/!V(X) - V(}’)|2K(X— }’)dXd}’> (2.13)
Q

is a norm on Xo equivalent to the usual one defined in (2.9).

Proof. Let v be in Xo. By Lemma 5, we know that v € H(R") and so, using [4, Theorem 6.5] (here with p =2), we get

2 v — vyl
||V||Lz*(Rn)<C/ Wd?(dy,

R2n

where c is a positive constant depending only on n and s. Since v =0 a.e. in R" \ £2, we get assertion a).
For part b), we note that by (2.9) it easily follows that

Ivik > fIV(x) —v(y)|*K(x - y)dxdy.
Q

Moreover, using the fact that L2(Q) < [2(2) continuously (being £2 bounded and 2 < 2* = 2n/(n — 2s)), part a) and
assumption (1.5) we get

1/24 2
vi} = (nvnmm + (/}v(x) —v()| K x - y)dxdy) )
Q

<2lvi, g, +2f|v<x> —v[PKx - y)dxdy
Q

*_ ) ok 2
<2|192|@ 272 ||v||§2*(9)+2/|v(x)—v(y)| K(x—y)dxdy
Q
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_ 2
<2c|R|F-2/Z / dedy+2/|v(x)—v(y)|21<(x—y)dxdy
|x — y|n+as
R2n Q

C|.Q|(2*_2)/2*
L2l———
("5

+ 1) /\v(x) —v(y)[*Kx— y)dxdy.
Q

Hence, assertion b) follows by taking C =2(£[2|?" /2" +1) > 1.
In order to show that (2.13) is a norm on X it is enough to prove that if ||g||x, =0, then g =0 a.e. in R". Indeed, by
lgllx, =0 we get

/Ig(X) — g’ K(x - y)dxdy =0,
Q

so that g(x) = g(y) a.e. (x,y) € Q, that is g is constant a.e. in R", say g =c € R a.e. in R". Since g =0 a.e. in R"\ £, it
easily follows that ¢ =0, so that g=0 a.e. in R".

The last argument is indeed similar to the one in (2.9)-(2.11), with a technical difference: there g was 0 in £, while
here g is 0 in R™\ §2. An alternative proof could be the following: if ||g|x, =0, then ||g]lx =0 by Lemma 6-a). Hence g =0
a.e. in R", since || - ||x is a norm. O

From now on, we take (2.13) as norm on Xp.
Lemma 7. (Xo, || - |lx,) is a Hilbert space.
Proof. First of all, let us consider the map

Xo x Xo> U, v) > (u,v):= /(u(x) —u)(v(x) —v(y))K(x — y)dxdy.
Q

Thanks to the properties of the integrals and the positivity of K, it is easy to see that (-, -) is a scalar product in Xy x Xo,
which induces the norm defined in (2.13).

In order to show that X is a Hilbert space, it remains to prove that Xo is complete with respect to the norm || - ||x,. For
this, let u; be a Cauchy sequence in Xo. Thus, for any ¢ > 0 there exists v, such that if i, j > v, then

2 2 1 2
& 2 llui — ujlix, = E”ui —ujllyx = E”ui = Ujll2 g (2.14)

thanks to Lemma 6-b).

Hence, being L?(£2) complete, there exists uo, € L2(£2) such that uj — e in L2(£2) as j — +o0.

Since uj =0 a.e. in R"\ £2, we may define uy :=0 in R"\ £, and then u; — uy in L2(R™) as j — +o00. So, there exists
a subsequence uj, in Xp, such that uj, — uy a.e. in R" (see [2, Theorem IV.9]).

Therefore, by Fatou Lemma and the first inequality in (2.14) with ¢ =1, we have that

/|uoo(x) — oo (V)P K (x — y) dxdy < ;{iinjgﬂujk(x) —uj,(y)|* K (x— y)dxdy
Q Q

= it

< iminf(ug, — t, x, + 1, x,)°

< (14w, lx,)

< 400,

so that uy, € Xp.
Now, it remains to show that the whole sequence converges to u., in Xo. For this, let us take i > v.. By the first
inequality in (2.14), Lemma 6-b) and Fatou Lemma we get

2 2
lui —uscllk, < llui —usclly

1/2 2
.. 2
g}(121_:25[</|ui(x)—ujk(x)—ui(Y)+ujk(Y)| K(X—y)dxdy> +|Iul~—uj',<||Lz(9)]
Q
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=liminf Ju; — uj, 1%
k—+o00
< Climinflu; —uj, |2
= k—+o00 il Xo
< Ce,

that is uj — us in Xp as i — +o00. Hence, Lemma 7 is proved. O
Finally, we prove a convergence property for bounded sequences in Xj.

Lemma 8. Let K : R" \ {0} — (0, +00) satisfy assumptions (1.4)-(1.6) and let v be a bounded sequence in Xo. Then, there exists
Voo € LV (R™) such that, up to a subsequence,

Vj—> Ve inL"(R")
as j — +oo, forany v € [1, 2%).

Proof. By Lemma 5-b), v; € H*(R") and so vj € H*(§2). More precisely, by Lemma 5-b), Lemma 6-b) and the definition
of Xp, we see that

Ivillas2) < IVjllas@ny < cM)vjllx < C(K)\/Ellvjllxo,

with c¢(A) and C depending only on n, s,  and £2. Hence, v; is bounded in H*(£2), and so in L2(2).
Then, by [4, Corollary 7.2] and our assumptions on §2, there exists v, € L™(£2) such that, up to a subsequence,

Vi— Voo inL™(£2)
as j — oo, for any m € [1,2%). Since v; vanishes outside £2, we can define v, :=0 in R" \ £ and obtain that the
convergence occurs in L™(R"). O

3. Mountain Pass solutions in a non-local framework: proof of Theorem 1

For the proof of Theorem 1, we observe that problem (1.8) has a variational structure, indeed it is the Euler-Lagrange
equation of the functional 7 : Xo — R defined as follows

1 2
T@) = 5 /|u(x) —u)|"Kx—y)dxdy — / F(x, u(x))dx.
Q 2
Note that the functional 7 is Fréchet differentiable in u € Xy and for any ¢ € Xp

(J’(u),w)zf(uoo—U(y))(w(X)—w(y))K(x—y)dxdy—/f(x,u(X))<p(X)dx.
Q 2

Thus, critical points of J are solutions to problem (1.8). In order to find these critical points, we will make use of the
Mountain Pass Theorem (see [1,6,8]). For this, we have to check that the functional 7 has a particular geometric structure
(as stated, e.g., in conditions (1°)-(3°) of [8, Theorem 6.1]) and satisfies the Palais-Smale compactness condition (see, for
instance, [8, page 70]).

We start by proving the necessary geometric features of the functional 7.

Proposition 9. Let f be a Carathéodory function satisfying conditions (1.10) and (1.11). Then, there exist p > 0 and B > 0 such that
forany u € Xo with ||u||x, = p it results that J (u) > B.

Proof. Let u be a function in Xg. By (2.2) we get that for any € > 0

1
TW) = §/|u(x)—u(y)|21<(x—y)dxdy—€/|u(x)|2dx—5(8)/}u(x)|qu
Q 2 2

1 2
> E/yum —u)|"K@x— yydxdy — ellull}s o, — (@) ullfo g
Q

1 2 *__ * *__ *
> 5/|u(x)—u(y>| K(e—y)dxdy —e]2|* =22 ullfy o) — 1214702 8@ lul e o . (3.1)
Q

thanks to the fact that L2" () < L2(£2) and L' () < L7(£2) continuously (being £2 bounded and max{2, g} = q < 2*).
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Using (1.5) and Lemma 6-a), we deduce from (3.1) that for any ¢ >0

1
T > /|u(x) —u(y)[PK (e — y)dxdy

Q
2
@t—2y2¢ [ U —u)l
—8C|Q| dedy
R2n
g [ WG —uW) arz
—8(e)c??| 2|2 ( Ty
R2n
1 ec|R|@-2/Z 5
> <§ - %) /|“(X) —u()|'Kx—y)dxdy
Q
3(e)c1/?|2|F-0/Z 5 a/2
B |A| /!“(") —u()|'Kx—y)dxdy ) . (3.2)

Choosing & > 0 such that 2ec|2|@ ~2/2" < 1, by (3.2) and Lemma 6-b) it easily follows that
5 ) q/2)—1
T () > oc/!u(X) —u(y)| " K@x— y)dxdy[l - K(/\U(X) —u()|"Kx—y) dxdy) }
Q Q

2 -2
> alullg, (1-rlul%,®),

for suitable positive constants o and k.

Now, let u € Xo be such that |ul|x, = p > 0. Since g > 2 by assumption, we can choose p sufficiently small (i.e. p such
that 1 —kp9~2 > 0), so that

inf T >ap*(1-«pT?)=:8>0.
ueXp
lullxg=p

Hence, Proposition 9 is proved. O

Proposition 10. Let f be a Carathéodory function satisfying conditions (1.10)-(1.12). Then, there exists e € X¢ such that e > 0 a.e.
inRR", |lellx, > p and J (e) < B, where p and B are given in Proposition 9.

Proof. We fix u € Xg such that |lul]lx, =1 and u > 0 a.e. in R": we remark that this choice is possible thanks to (1.9)

(alternatively, one can replace any u € Xo with its positive part, which belongs to Xp too, thanks to [7, Lemma 12]).
Now, let t > 0. By Lemma 4 we have

J(tu) = % /|tu(x) —tu(y)|21<(x—y) dxdy — / F(x, tu(x)) dx
Q Q2

2
< % —t“/m(x)|u(x)|“dx+ M (x) dx.
2 2

Since @ > 2, passing to the limit as t — +o00, we get that J(tu) — —oo, so that the assertion follows taking e = Tu, with
T sufficiently large. O

Propositions 9 and 10 give that the geometry of the Mountain Pass Theorem is fulfilled by 7. Therefore, in order to
apply such Mountain Pass Theorem, we have to check the validity of the Palais-Smale condition: this will be accomplished
in the forthcoming Propositions 11 and 12.

Proposition 11. Let f be a Carathéodory function satisfying conditions (1.10)-(1.12). Let ¢ € R and let u; be a sequence in Xo such
that

Juj)—c (3.3)

and
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sup{[(J'(w)), ¢)|: ¢ € Xo, @llx, =1} —0 (3.4)
as j — +oo.

Then uj is bounded in Xo.

Proof. For any j € N by (3.4) and (3.3) it easily follows that there exists x > 0 such that

o)

<k, (3.5)
llujll xo

and
|7 (up] <k. (3.6)

Moreover, by Lemma 3 applied with ¢ =1 we have that

1
(F(x, uj(x)) — ﬁf(x, uj(X))Uj(X)> dx

20{lujl<r)

2
< <r2+8(1)rq+—r+ ia(l)rq—1>|52|=:'?- (3.7)
woou

Also, thanks to (1.12) and (3.7) we get

)
1 1 1
Jj) — E(J’(uj),uj)z (5 - ;)Ilujllﬁ0 - = /(MF(x,uj(X)) — fx ujx)ujx)dx
1 1 ) 1
> (5 - E)nujnxo - / (F(x,u,-(x)) - ;f(x,u,-(x))w(x)) dx
20{jujI<r}
1 1 s
> (5 - ;)nu,-nzxo — K. (3.8)

As a consequence of (3.5) and (3.6) we also have
1 !
T = AT ) ug) Sk (14 ujlixg)
so that, by (3.8) for any je N

2
lujl%, < re(1+ lujllx)

for a suitable positive constant k.. Hence, the assertion of Proposition 11 is proved. O

Proposition 12. Let f be a Carathéodory function satisfying conditions (1.10)-(1.12). Let u; be a sequence in Xo such that u; is
bounded in Xo and (3.4) holds true. Then there exists u, € Xo such that, up to a subsequence, ||[uj — uxl|lx, = 0 as j — 4o0.

Proof. Since u; is bounded in Xo and Xj is a reflexive space (being a Hilbert space, by Lemma 7), up to a subsequence, still
denoted by uj, there exists U € Xo such that

/(uj(x) —uj()(e® —o)K(x— y)dxdy
Q
— /(uoo(x) —Uss(N) () —@(»))K(x — y)dxdy forany ¢ € Xo (3.9)
Q

as j — +oo. Moreover, by Lemma 8, up to a subsequence,

Uj— o inLI(R"),

Uj—> U ae inR" (3.10)
as j — +oo and there exists £ € LY(R") such that

lujx)| <€) ae.inR"forany jeN (3.11)

(see, for instance [2, Theorem IV.9]).
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By (1.10), (3.9)-(3.11), the fact that the map t — f(-,t) is continuous in t € R and the Dominated Convergence Theorem

we get
/f(x,uj(x))uj(x)dx—>/f(x,uoo(x))uoo(x)dx
2 2

and

/f(x, Uj (X)) Uoo (X) dx — / F (%, oo (%)) Uoo (%) dx
Q Q
as j — +oo. Moreover, by (3.4) we have that

O<—<J/(uj),uj>:/‘|uj(x)—uj(y)]21<(x—y)dxdy—/f(x,uj(x))uj(x)dx
Q 2

so that, by (3.12) we deduce that

/|uj(x)—uj(y)|21((x—y)dxdy—>/f(x,uoo(x))uoo(x)dx
Q 2

as j — +oo. Furthermore,

0<—<J’(uj),uoo)=/(uj(><)—uj(y))(uoo(X)—uoo(y))K(X—y)dxdy—/f(x,uj(X))uoo(X)dx
Q

Q
as j — +o0. By (3.9), (3.13) and (3.15) we obtain

/ oo (0) — Uoo (V) K (x — y) dxdy = / F (% Uoo(0))uoo (x) dx.
Q Q
Thus, (3.14) and (3.16) give that

[|Uj(x)—Uj(Y)|21<(X—Y)dXdy—> /Iuoo(X)—uoo(y)|21<(><—y)dxdy,
Q Q
so that

lujlixe = lluoollxg

as j— oo.
Finally we have that

luj — tsoll%, = llujli%, + llucoll%, —Zf(uj(x) — () (Uoo(X) — U (1)) K (x — y) dxdy
Q

2
- 2ucol}, — 2/\uoo<x) — U ()|’ K(x — y)dxdy =0
Q

as j — +oo, thanks to (3.9) and (3.17). Then, the assertion of Proposition 12 is proved. O

(3.12)

(3.13)

(3.14)

(3.15)

(3.16)

(3.17)

Proof of Theorem 1. Since Propositions 9-12 hold true, the Mountain Pass Theorem (for instance, in the form given by [8,

Theorem 6.1]; see also [1,6]) gives that there exists a critical point u € Xy of 7. Moreover

Jw) =z p>0=J7(0),

so that u #£0.
Thus, the assertion of Theorem 1 follows. O

As in the classical case of the Laplacian (see [8, pages 103-104]), one can determine the sign of the Mountain Pass type

solutions. Indeed, about problem (1.8) the following result holds true.
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Corollary 13. Let all the assumptions of Theorem 1 be satisfied. Then, problem (1.8) admits a non-negative solution u € Xo and a
non-positive solution u_ € Xo that are of Mountain Pass type and that are not identically zero.

Proof. In order to prove the existence of a non-negative (non-positive) solution of problem (1.8) it is enough to introduce
the functions

t
Fi(x,t) = / frx, T)dr,
0

with
fx,t) ift>=0, 0 ift >0,
f+ (Xv t) = { . .
0 ift<0 fx,t) ift<0.
Note that fi satisfy conditions (1.10) and (1.11), while assumption (1.12) is verified by f; and F; a.e. in £ and for any

t>r,and by f_ and F_ a.e. in £ and for any t < —r.
Let J+ : Xo — R be the functional defined as follows

and f_(x,t)= {

1 2
Jr(u) = 3 /|u(x) —u()| K(x—y)dxdy — / Fi(x,u(x))dx.
Q Q
It is easy to see that the functional 7y is well defined, is Fréchet differentiable in u € Xo and for any ¢ € Xp

(TL@), @)= /(u(X) —u(¥))(e® — @)K x—y)dxdy — [ fe(x u®))x) dx. (318)
Q Q
Moreover, J1 satisfies Propositions 10-12 (because we can take e > 0 in Proposition 10) and 7+ (0) = 0. Hence, by the
Mountain Pass Theorem, there exists a non-trivial critical point uy € Xp of Jx.
We claim that uy is non-negative in R". Indeed, we define ¢ := (u;)~, where v~ is the negative part of v, i.e. v~ =
max{—v, 0}. We remark that, since u; € Xp, we have that (uy)~ € Xo, by [7, Lemma 12], and therefore we can use ¢
in (3.18). In this way, we get

0= (TL(uy), (up)”)

= /(U+(X) —uy () (W)™ (0 — )~ () K (x— y)dxdy — / S (% up ) ()~ () dx
Q 2

= /(U+(X) —ur (1) ()~ — @)~ ()Kx — y)dxdy
Q

= @[,

thanks to the definition of f; and of negative part. Thus, ||(u4+)~|lx, =0, so that u; >0 a.e. in R", which is the assertion.
With the same arguments it is easy to show that u_ is non-positive in R". 0O

4. An equation driven by the fractional Laplacian: proof of Theorem 2

Theorem 2 follows from Theorem 1 by choosing
K (x) = |x| 729

and by recalling that Xo € H(R") by Lemma 5-b).
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