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Introduction

It was proved by Pokhozhaev [PO1] (using what it is now known as Pokho-
zhaev’s identity) that the problem

—Au=u*"1 inQ,
(Po) u>0 in Q,
u =0 on 01,

has no solution if 2 ¢ RY, N > 3, is bounded and starshaped with respect to
some point, and 2* = 2N/(N — 2). In (Py) the nonlinear term is a power of u
with the critical exponent (N + 2)/(IN — 2). This terminology comes from the
fact that the continuous Sobolev imbeddings H}(Q) C LP(Q), for p < 2* and
Q bounded, are also compact except when p = 2*. This loss of compactness
reflects in that the functional whose Euler-Lagrange equation is (Pg) fails to
satisfy the Palais-Smale condition. Later Brezis and Nirenberg [BN] observed
that the Palais—Smale condition fails at certain levels only. Then they proved
that if the nonlinear term is slightly perturbed, the new problem has a solution.
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More precisely, the problem
—Au=Xu+u?"1 inQ,
(Py) u>0 in £,
u=20 on 0},

has a solution if 0 < A < Ay and N > 4, where \; is the first eigenvalue of
(—A, H3(2)). Also, if N = 3, then there is a A\* > 0 such that (P)) has a
solution if A* < A < A;. In the case when € is a ball, we have \* = \; /4.

These results have been partly extended to the case when the Laplacian is
replaced by a p-Laplacian operator, with 1 < p < N. Existence and nonexistence
theorems are contained in [GP], [GV], [EG2], [EG3] in the case of general domains
Q. In the case (2 = Br, R > 0, sharp results were obtained by Knaap and Peletier
[KP] (see also [KN]) by using Emden—Fowler’s approach generalizing previous
work in [AP1], [AP2].

Existence and nonexistence theory for a more general class of operators was
developed by Egnell in [EG1]. He considered homogeneous (nonlinear) differ-
ential operators of “weighted p-Laplacian” type and critical nonlinearities con-
taining (possible) singular weights. See [EG1] for the precise statement of these
results.

Our aim here is to study the Brezis—Nirenberg problems for a class of quasi-
linear elliptic equations of the type

Lu = —(r®|/ |Pu) = 77 |u|92u,
(Qo) u/'(0) = u(R) =0,
u>0 in (0,R),
and
Lu = Mo ulPu + r7 |u|7 2y,
Q) w'(0) = u(R) =0,

uw>0 in (0,R).

This class of problems, when specialized to radial solutions, is the same as Eg-
nell’s [EG1].

The motivation for our study is twofold. The first motivation relies on a
classical inequality proved by Bliss in 1930 (see [BL]). Bliss’s (see (1.3) below)
inequality is a Sobolev type inequality for scalar absolutely continuous functions
of one variable. In the statement of this inequality the dimension N does not
(necessarily) appear as in the usual Sobolev inequality. However, when rewritten
with appropriate change of variables, Bliss’s inequality may be interpreted as
a weighted Sobolev type inequality (see Proposition 1.3 below) with fractional
dimensions. This has important consequences for the computation of the best
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embedding constant (e.g. best Sobolev constant) related to the spaces under
consideration.

The second motivation is that “k-Hessian type operators” (see [CNS], [R],
[TS1], [TS2]) are included in this class. Results for k-Hessian equations, re-
lated to the subject of this paper, have been obtained in [TS1] and [TS2]. In
particular, Tso [TS1], among other things, introduced the notion of critical ex-
ponent associated with a k-Hessian operator. He proved then some existence
and nonexistence theorems for problems involving subcritical and supercritical
nonlinearities. When specialized to radial solutions, these results are strictly
related to Bliss’s inequality.

It is then apparent that Bliss’s inequality is one of the basic tools for the study
of quasilinear elliptic problems containing critical nonlinearities and (possible)
singular coefficients.

We point out that some of the results obtained in this paper overlap with
earlier results obtained by Egnell [EG1]. Nevertheless we believe that our point
of view may be useful for more general problems and more importantly may be
used to clarify the different notions of criticality that appear when dealing with
various differential operators.

One of the basic assumptions that we shall make throughout this paper is
the following:

(P1) ¢g—1>p8+41>0, v+1>a—-0—-1 and 0+1>a—-03—1.

We remark that in view of the results proved in [CM], under the assumption
a > B+ 1, the condition v+ 1 > a — 8 — 1 is necessary for the existence of a
positive solution of

—(r® |/ |Pu’) > 17 |u|?2u  in (0, R),
u>0 1in (0,R),

and 0 +1 > o — 0 — 1 is necessary for the existence of a positive solution of the
problem
— (' [Pu’) > rlulPu in (0, R),
u>0 1in (0,R).
Let N > 1 be an integer. Let Bg = {z € RY : ||z|| < R}. The following
operators, when considered as acting on functions defined on Bpg, are included

in our class:

(i) Laplacian: =7y=
(ii) p-Laplacian: ~y

(iii) k-Hessian (1 <k < N): a=N —
Observe that the N-Hessian is the Monge—Ampere operator.



136 P. CLEMENT D. G. DE FIGUEIREDO E. MITIDIERI

Our analysis will throw a light on the questions of nonexistence, of critical
exponent and of the so-called critical dimensions, which are the dimensions N
where (Q») has solution only if A is larger than a certain A* > 0. In the case of
the Laplacian the only critical dimension is NV = 3, as seen above. For our class of
operators, statements on the dimension N will be replaced by statements on the
parameters appearing in equation (Q,). We shall see in Section 5 that critical
dimensions will correspond here to a condition on the parameters, namely

(P2) G+1)(B+1) —(a—p—1)(3+2)>0.

In the case of the Laplacian, problems involving powers may exhibit a loss
of compactness only when N > 3. This is explained by the Sobolev imbeddings.
In dimension N = 2 the nonlinearities leading to a loss of compactness are of
exponential type. In this case the Pokhozhaev-Trudinger (see [LP], [M1], [M2],
[PO2], [TR]) imbedding appears. To emphasize these distinct behaviors, we refer
to them as the Sobolev case and the Pokhozhaev—Trudinger case, respectively.

This paper is organized as follows: in Section 1 we shall recall some imbedding
theorems for the Sobolev case. For our class of differential operators L this
corresponds to the assumption

(P3) a—pB—-1>0,

while the Pokhozhaev—Trudinger case, that is, « — 3 — 1 = 0, will appear only in
Section 6, where a related Gelfand type problem will be studied.

As a consequence of the imbedding theorems of Section 1, we define the
critical exponent associated with (Qg) to be the number

o= DBE+2)
a—0—-1

In Section 2 we introduce the notions of weak solution and integral solution and
show that every such solution is classical if besides (P1) we assume

(P4) 70> a—1.

As usual a classical solution of (Qo) or (Q,) is a function u € C%(0,7)NC*[0,T)
satisfying the equation and the boundary conditions.
In Section 3 we shall discuss the eigenvalue problem
Lu = Ar®|ul’u in (0, R),
(EP) ,
u'(0) = u(R) = 0.

As we shall see, certain compact imbeddings related to (P;) will play an im-
portant role in obtaining the existence of a first eigenvalue A1 (R) > 0 for (EP).
Indeed, this will require

(P5) a—f-2<6.
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In Section 4 we shall prove some nonexistence results by using a special form
of a variational identity proved by Pucci and Serrin [PS2]. Section 5 contains
a generalized version of an inequality by Atkinson and Peletier [AP2] (see also
[KN]). This result is a consequence of a monotonicity property shared by cer-
tain functionals evaluated along the possible positive solutions (see Theorem 5.1
below) of the equation Lu = 77 f(u).

One of the consequences of this inequality is that it can be used to prove
sharp results for existence and nonexistence of positive solutions and related
asymptotic estimates for (Q,) in the spirit of [AP1], [AP2], [KN], [KP]. This
shows that the Atkinson—Peletier approach works for more general problems.

In Section 6, by using essentially the same approach used in the preceding
section, we study a Gelfand type problem associated with L. We will show that
the bifurcation diagram of the solution set in the case of {2 = Bp is qualitatively
the same for all operators L. In particular, in the case when L is the p-Laplacian
and Q@ = Bgr we will show that it is possible to write explicitly the possible
positive solutions of the problem (see (6.16) below).

The main results of this paper are:

THEOREM 3.1. Assume that (P1), (P3), (P4), (P5) hold. If A > M\1(R) and
q = ¢* then (Q\) has no solution.

THEOREM 4.1. Assume that (P1), (P3), (P4), (P5) hold. If X < 0 and
q = q* then (Qy) has no solution.

THEOREM 4.2. Assume that (P1)—(P5) hold, 3 > 0 and g = q*. Then there
is A* > 0 such that (Qx) has no solution for A < \*.

THEOREM 7.1. Assume that (P1)—(P5) hold and q¢ = q*. Then there exists
A** > 0 such that (Qx) has a solution for X** < X < Ay.

THEOREM 7.2. Assume that (P1), (P3), (P4), (P5) hold and ¢ = ¢*. If
G+1D)B+1)—(a—B-1)(B+2)<0

then (Qx) has a solution for 0 < A < A1 (R).

1. Variational preliminaries

The solutions of problems (Q,) will be obtained as critical points of appro-
priate functionals. For that purpose we introduce the following function spaces.
For 0 < R < oo, a>0and 8 > —1, let Xg be the set of absolutely continuous
functions w : (0, R] — R such that u(R) = 0 and

R
/ ! (r) P2 dr < .
0
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Observe that in order to have a less cumbersome notation for the space X we
have omitted in it its dependence on « and (3. The space X g becomes a Banach
space if we define a norm || || x,, by

R
[l = [ vt o) an
) 0

We could also introduce X as follows: for 0 < R < co, a > 0 and § > —1,
let Xg be the set of LL  real functions defined in (0, R) with distributional

loc

derivatives in LllOC and such that

R R
/ r|u(r)|P+2 dr < oo, / | (1) [P dr < .
0 0

Then Xp is a Banach space with the norm || || %, defined by

B+2 R ¢} R I
Jul/2F? = / Pl P2 4 / s
Xr 0 0

It follows that u € Xp is necessarily absolutely continuous in (0, R]. Thus, we
can consider the subspace X of X consisting of functions u such that u(R) = 0.
We see, by using Proposition 1.0 below, that for u € Xp we have

/7‘0‘|u|ﬁ'|r2 < C/ro‘|u'|ﬁ+2.

Consequently, || ||x, and || |5 are equivalent norms on Xg. For different values
of « and §, the spaces X are Sobolev spaces with weight [KO]. When R =
00, X4 can be defined similarly provided we replace the boundary condition
u(R) = 0 by lim,_, o, u(r) = 0.

Let ¢ > 1 and v > 0. Let R be such that 0 < R < co. Denote by L1 =
L1(0, R) the Banach space of Lebesgue measurable functions u : [0, R] — R such

that
R 1/q
HU”LZ = </ r7|u(r)|qdr) < 0.
0

Associated with each space X g and each weight « we define the critical exponent:

(v+1D(B+2)

1.1 o
(1.1) ¢ a-p3-1 "7
under the assumption that
(1.2) a—pF—-1>0.

If this condition is violated we say that there is no critical exponent. In such a
case (Qo) is solvable for all q.
The critical exponent in the case of the p-Laplacian is

Np
* = if p < N.
p N—p itp
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There is no critical exponent, as defined above, if p > N. In particular, the
critical exponent for the Laplacian is given by 2* = 2N/(N — 2).
The critical exponent in the case of the k-Hessian [TS1] is given by

Nk+1) N
= —_—— f —_—
N o tE<g

and there is no critical exponent if k¥ > N/2. In particular, there is no critical

*

exponent for the Monge—Ampere operator.
The following result is well known and in a form similar to the one below
appears in Kufner-Opic [KO].

PROPOSITION 1.0. Let u: (0, R] — R be an absolutely continuous function.
If uw(R) =0 and

(i) for1 < B+2< g < oo one has

¢ q(B+1)

1 > — -1
(a)oz>ﬁ+,’y_ozﬁ+2 772 , or
(b)agﬂ+177>_17

(ii) for 1 <q < B+ 2 < oo one has
¢ qB+1)
(c)oz>ﬁ—|—1,’y>oz/6,+2 R 1, or

(d)a§ﬁ+177>_17

R 1/q R 1/(B+2)
(/ x“’|u(x)|qd:c> < c</ x|’ (2)|P+2 d:c) :
0 0

REMARK 1.1. The above result expresses the fact that the imbedding X C
L% is continuous if ¢ < ¢* and @« — -1 > 0. If @ — 8 —1 < 0 this imbedding
holds for all ¢ < co. If @« — 3 —1 > 0 we see, by using an Arzela—Ascoli type

then

argument, that such an imbedding is compact if ¢ < ¢*. Consequently, we have
the following;:

PROPOSITION 1.1. Assume that condition (1.2) holds. The space Xp is
continuously imbedded in L‘Z/*, and it is compactly imbedded in LY if ¢ < q* and
0 < R < oo0.

For each u € Xp and 0 < R < 00, ¢ < ¢* (or R = 00 and ¢ = ¢*) we define
Jo e ()P4 dr

So(u;q, R) =
’ Uy ()| dr)(P+2)/a

and
So(g, R) = inf{Sp(u;q,R) : u € Xg \ {0}}.
Proposition 1.0 says that in any of the above cases Sy(g, R) > 0. It is clear
that
. B+2 _
So(q, R) = inf{{lullx}” : v € Xp, [lufzg = 1}.
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PROPOSITION 1.2. Sy(q, R) is independent of R if and only if ¢ = ¢*.

PROOF. Let Ry < Ry. For each u € Xp,, the function v(r) := u((R1/R2)r)
belongs to Xp,. This establishes an isomorphism between these two spaces. It
is an easy calculation to prove that

So(u;q, R1) = So(v; q, R2)

if ¢ = ¢*. This implies that So(q, R1) = So(q, Rz) if ¢ = ¢*. Now if ¢ < ¢*,
it follows from Proposition 1.1 that Sp(g, R) is attained for some ur € Xg, for
each 0 < R < oo. Let ¢ > R and define v, by v,(r) = ug(Rr/o). Clearly v,
belongs to X, and

So(vei g, 0) = (R/0)\ @ P~V /171 G, (up; q, R).

Therefore, since R < ¢ and ¢ < ¢*, we conclude that So(q, 0) < So(q, R). O

REMARK 1.2. We denote by S the common value of Sy(¢*, R) for all R > 0.
It is related to the best Sobolev constant, which of course depends on «, 8 and
~. Indeed, the best Sobolev constant for the imbedding of Xg into L‘ZY* will be
S—1/(8+2)  Tts precise value comes from Bliss [B] (see Proposition 1.3 and the
remarks following it). For the computation of S in the case of the p-Laplacian
we also refer to Talenti [TA] and Rodemich [RO].

The following inequality was proved back in 1930 by Bliss [B]; see also Hardy—
Littlewood—Pdlya [HLP; p. 195].

PROPOSITION 1.3 (Bliss). For all v : (0,00) — R absolutely continuous with
v' € L¥(0,00) and v(0) = 0 one has

< Ju(x)| e Lk
(1.3) /0 |:r(l*2’| dx < K(/O |U/(Z)|kd1‘)
where l >k >1, h=1/k—1 and
1 KT (1/h) g
K = i et o7

Moreover, equality holds in (1.3) if and only if

1
(1.4) v(r) = m7

for arbitrary positive constants a and b.
Next, we use the above proposition to transform (1.3) into a form exhibiting

the imbedding in Proposition 1.1. Let v be a function defined by (1.4) with
a,b> 0 and o # 0. Define
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Then (1.3) becomes

(1.5) / r(hflf"+1)/”|u(r)|l dr

0
oo l/k
§K|0|1+H/k(/ r(k_l)(”_l)/d|u'(r)|kdr> .
0

Now we select the parameters as follows:
h—l—-o+1 (k—1)(c—1)

(1.6) T, AT, k=842
g ag

Using these relations we get

_Bty+2-0 o __BF+L
 a-f0-1 S B+l1—a

With this choice of parameters, (1.5) becomes

00 . _ 00 q"/(B+2)
(1.8) / Y u(r)|? dr < K(/ e (1) |2 dr) ,
0 0

where

(1.7) l=q", h

(1.9) K = K|o|(e+(8+1)/(a=p-1)
Thus the value of the constant S (see Remark 1.2) is given by

S = K(ﬁ-&-l—oz)/(“v-~-1)‘U|—(M—"r(ﬁﬁ-l))/(v-ﬁ-l)7

where K is given in Proposition 1.3 and h,l and o are defined by (1.7).
Moreover, equality holds in (1.8) if and only if
1

1.10 S —

( ) U(T) (a+ b’l“n)l/m

where

(1.11) m:’y+ﬂ+27a _m_y+f+2-«

a—B3-1" " o B+1 ’
and a, b are arbitrary positive constants. For future references we call the func-
tion u defined by (1.10)—(1.11) the Bliss function.

These exponents for the model operators presented in the introduction are:
for the p-Laplacian (p < N)

P— n=—L_
N-—-p’ p—1’
and for the k-Hessian (k < N/2)
2k
=2 p=2
TEN 2

Let b,c > 0. A straightforward computation shows that

u(r) = e(b+rm)"Ym
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is a solution of
(1.12) —(r®||Pu’) = 17 |ul” 20 in (0, 00)
if and only if

B+1
a—f-1 2 2— —B-1)
(y+1)b= B2 (B+y+2-a)/(a=p-1)
5+1 )

Consider then the following special solution of (1.11);
a(r) =e(+rm)tm,

where

B+1 (a=B-=1)/((B+2)(B+7+2—))
~ a—0g-1

Consequently, for each € > 0, the function
Ue(r) = Egﬂl(r/s) = E€§+”/m(5” + r”)_l/m

is also a solution of (1.12) provided

s b+1—a
- B+2
Using relations (1.11) we can rewrite u. as
a—0-1
1.14 Ue(r) =c5(" +rm)" Y™, s=— 2

with € given in (1.13).
We have proved the following

PROPOSITION 1.4. Sy(g*, R) is achieved when R = co. Moreover, the con-
stant S satisfies

o (B+y+2-a)/(v+1) o0 2\ Brt2-a)/(vH)
S = (/ ra|a’€|ﬁ+2> = </ 7 [u.|? )
0 0

2. Solutions of (Q)) and their regularity
In this section we shall consider the equation

{ Lu=7r%f(r,u) in (0, R),

2.1
2 (0) = u(R) =0,

where f :[0,00) x R — R is continuous and

(2.2) |f(r,u)| < clufP~' +¢ foranyueR, 0<r <R,
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with p satisfying the condition

w+¢X6+m.

(2.3) B+2<p< P

and ¢ > 0.
All along this section we shall assume that (P1) and (P3) hold with min(+, )
replaced by 6.

A weak solution of (2.1) is a critical point of the functional
1 R 5 R
@uzi/ |/ (r Jr2d7’—/7"F1",u1" dr
(u) 512/, |u'(r)] ; (r, u(r))

where F(r,s) = [; f(r,t)dt. This functional is well defined for u € Xy in view
of the condition (2.2)—(2.3) and the imbedding Xr C LY. So u € Xp is a weak
solution of (2.1) if and only if

R R
(2.4) / re ! [Pulv’ = / r f(r,u)v  for any v € Xg.
0 0

A function u € Xpg is an integral solution of (2.1) if

T
(25) e P ) = [ us) ds
0
for r € [0, R] (a.e.). This expression makes sense since f satisfies (2.2)—(2.3).

PROPOSITION 2.1. Assume that conditions (2.2)—(2.3) hold. A function u €
Xpg is a weak solution of (2.1) if and only if it is an integral solution.

PROOF. Let u € Xg satisfy (2.5). Multiplying it by v, where v € Xg, and
integrating on (0, R) we obtain (2.4). To handle the right side we use Fubini’s
theorem.

Conversely, suppose that u € Xg satisfies (2.4). For each r € (0, R) and each
€ > 0 consider the following continuous function:

1 ifo<s<r,
ve(s)=4¢ 0 if s>r+e,
linear between r and 7 + €.

Since v, € Xg, we can use it as a test function in (2.4) to obtain

1/;“ saulﬁu’ds:/orsef(u(s))ds—k/:ﬂ o f(u(s))ve(s) ds.

€

Letting € — 0 in the above identity we obtain (2.5). O

Consider now the problem of the regularity of weak solutions of (2.5). For
more general results see [TO].
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For simplicity we shall write (2.5) as

(2.6) —r® [Py’ = /7’ s f(s)ds,
0

with the assumption that f is continuous in [0, R]. We observe that this includes
equation (Q)) with # = min(+y,d). Recall that in our model problems 6 = v = .

Let £(t) = [t|/P+D=1¢ + € R. This function is the inverse of the function
t — [t|Pt. [Observe that if 3 > 0 then ¢ is not differentiable at t = 0.] So, from
(2.6) we obtain

where .
g(r) = i/ s f(s) ds.
r* Jo
Clearly g is continuous in (0, R], and in fact differentiable there. It follows that
u € C?(0, R]. So we have just to worry about its regularity at r = 0.

LEMMA 2.1. If 8 > a — 1 then the function g is continuous at r = 0.
Moreover, if 6 > a — 1, then g(0) = 0, and if 0 = o — 1 then g(0) = f(0)/a.
Consequently, if 0 > o — 1 then u' is continuous in [0, R] and u'(0) = 0.

PROOF. The result follows readily by the use of L’Héspital’s rule

. .. T
ll_r%g(r) N }1—{% are—1’
LEMMA 2.2. If 0 > a—1 and 6 > a+ ( then the function u’ is differentiable
up to r = 0. Moreover, if 0 > a+ [ then u”(0) = 0.

PrOOF. It suffices to prove that the limit lim,_,o&(g(r))/r exists. This in
turn is equivalent to the existence of lim,_o g(r)/r?*1. By L’'Hospital’s rule this
will be case if 8 > o+ 4. This limit is zero if # > « + . This completes the
proof.

We see then that u € C2[0, R] in the case of the p-Laplacian for p < 2 and it
is always C?[0, R] in the case of the k-Hessian for 1 < k < N.

The conclusion of Lemma 2.1 can be improved to get that the solution w is
in some Holder space C1T#[0, R]. This will be particularly useful in the case of
the p-Laplacian for p > 2.

LEMMA 2.3. Let 8 > o — 1. Then the function v’ given in (2.5) is Holder
continuous up to r = 0.

PROOF. Since £ is Holder continuous, it suffices to prove that g is Holder
continuous. Let 0 < s < r < R. Since g is differentiable in (0, R) we obtain
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Using Hélder’s inequality we have

(27) 96r) ~ a6 < b= s2( [l o o) "

Next we estimate ¢g’. Differentiating g we get
T
9(r) = —ar= "t [0 de+ ),
0

which implies that ¢(r) = O(r?~%) as r — 0.

Hence the integral in (2.7) is bounded if (§ —a)¢’ > —1lor 0 —a+1>1/q.
By choosing ¢ > 1 satisfying this inequality, it follows that the function v’ is
then Holder continuous with exponent p < (0 —a+1)/(6+ 1). O

Summarizing, we can state the following basic result where the last statement
is a consequence of the theorem on existence and uniqueness of solution of the
initial value problem in ODE.

PROPOSITION 2.2. Assume that conditions (2.2), (2.3) and § > «a — 1 hold.
Then any weak solution of (2.1) belongs to C*(0, R) N CY#[0, R] and it has only
simple zeros.

3. The eigenvalue problem

The problem consists in looking for A € R such that the problem

Lu = Ar’|ulPu in (0, R),
(EP)

u'(0) = u(R) =0,

has a solution u € Xg \ {0}. We observe that the imbedding Xp C Lg+2 is

continuous if

(6+1)(B+2)
a—p3-1 "

that is, if « — 8 — 2 < §, and it is compact if

B+2<

(P5) a—fF—-2<6.

In all our examples this last condition is satisfied since o < §. All along this
section we shall assume that (P1), (P3), (P4) and (P5) hold.

PrOPOSITION 3.1. The infimum

JaEre ! ()52 dr

i
u€Xr\{0} fOR ro|u(r)|#+2 dr

)\1(R) =
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is achieved by a function p1 € Xg, and A\ (R) in an eigenvalue of problem (EP).
Moreover, 1(r) # 0 for r € [0,R) [so we can choose one @1 > 0 in [0, R)],
A1(R) is the smallest eigenvalue of (EP) and it is simple.

PRrROOF. The first part of the statement is clear in view of the compact imbed-
ding. Suppose by contradiction that o7 vanishes at rg € [0, R). If ro = 0, it
follows that ¢; = 0. So suppose that rog > 0. Since the function |¢1| also
minimizes the above ratio, it follows that |p1| is a solution of (EP), and so by
Proposition 2.2 it is C? in (0, R). Thus |p1](r0) = |¢}|(ro) = 0 implies 1 = 0,
a contradiction. The fact that A;(R) is the smallest eigenvalue of (EP) follows
readily from

R R
)q(R)/O 7’5|u(r)|ﬁ+2dr§/0 | (r)[PT2 dr.

Finally, suppose that ¢; and @9 are two eigenfunctions corresponding to A1 (R).
We know that ¢ (R) and 5 (R) are different from zero. So there exists a constant
a # 0 such that ¢4 (R) = ag’ (R). Thus, by the existence and uniqueness theorem
for the initial value problem, we have ps(r) = api(r) for r € [0, R]. O

For later reference, we state the next lemma, whose proof follows easily by
Holder’s inequality.

LEMMA 3.1. Assume that (P1), (P3) and (P5) hold. Then
LE — LT,
LEMMA 3.2. Let f € L°°[0, R] be nonnegative and not identically zero. Let
u € C0, RN C?(0, R) be a solution of

{ =o' (r)]Pu' (r))' = f(r) in (0, R),
u'(0) = u(R) = 0.

Then u'(r) <0 for all v € [0, R] and v > 0 in [0, R).
PROOF. Integrate the equation from 0 to r:
= ()P (r) = [ 168 =i (o).
0

Observe that x(r) > 0 and x(R) > 0. Then

0= (-3 ‘ (1)

—B/(B+1)

ra /r(X

This implies u'(r) < 0. Since u(R) = 0 and «'(R) < 0, it follows that u(r) > 0
for r near R, and consequently u(r) > 0 for all r > 0. O
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LEMMA 3.3. Let f,g € L>®([0,T],R). Assume that g > 0 with g £ 0 and
f>g with f £ g. Then v/(R) < v'(R) and u(r) > v(r) for 0 <r < R, where u
and v are solutions, respectively, of the equations
(3.1) = (|’ ()P (r)) = f(r),

(3.2) = (r ' ()P (r)) = g(r),
subject to the boundary conditions u'(0) = v'(0) = uw(R) = v(R) = 0.

) =
PROOF. Subtracting (3.2) from (3.1) we can write the difference as

1 /

(7 [ O O )0 0+ 00 O @)}a0) = )=l
0
This can be rewritten as
(3.3) —(r%a(r)(u(r) —v(r)") = f(r) — g(r).
where )
a(r) = (B+1) / V(0) + 0(u/ (8) — o (6))]° db.
0

|
From Lemma 3.2 it follows that a(r) > 0 for r near R. So, integrating (3.3) we
find

(u(r) = v(r))

This implies u/(R) < v'(R) and u r) > v(r) for r near R. For the other values

/ ))dé for r near R.
0

of r we integrate (3.3) and obtain
—r%a(r)(u(r) —v(r)) >0 for0<r < R.

This implies that «/(r) < o'(r) if a(r) # 0. On the other hand, from the
expression of a the statement a(r) = 0 implies w'(r) = v'(r). So in any case
u'(r) <v'(r) for all r € [0, R]. Consequently u(r) > v(r) for r € [0, R). O

THEOREM 3.1. Assume that (P1), (P3), (P4) and (P5) hold. Then the
problem

= (el (r)|% (1)) = Arllu(r)|Pu(r) + 7 fu()| "2u(r) - in (0, R),
' (0) = u(R) =0,
u(r) >0 forrel0,R),

has no solution if A > A (R).

PROOF. Suppose that the above problem has a solution . Since u'(R) < 0,
the set
A={e>0:u(r) >epi(r), Vr € (0,R)}

is nonempty. Let £g = sup A and

g(r) == MR (), f(r) = A u(e)Pu(r) + 7 fu(r)] P u(r),
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We see that f and g satisfy the hypotheses of Lemma 3.3. Thus v/(R) < eg¢’(R).
Let a be such that v/(R) = ap}(R). It follows that a > £¢ and this implies that
there exists n > 0 such that

a+ &g
2

(3.4) u(r) > p1(r) forr e [R—n,R).

On the other hand, by using Lemma 3.3 again we see that
(3.5) u(r) > begpr(r) for r € [0, R —n]

with some b > 1. The estimates (3.4) and (3.5) give

u(r) > min (beo, aJ;&to> w1(r).

Since this minimum is strictly larger than gy, we come to a contradiction. This
completes the proof. O

4. Nonexistence results

The aim of this section is to prove some nonexistence results for problem
(Qx). Throughout this section we assume that (P1), (P3), (P4) and (P5) hold.
The proof will be based on a general identity of the Pokhozhaev—Pucci—Serrin
type for solutions of the equation

Q) —(r®u'|Pu) = f(r,u) in (0, 00)

subject to the condition w'(0) = 0, where « and § are as in Section 1 and
f:]0,00) x R — R is a continuous function such that f(0,s) = 0 for all s € R.
General variational identities were proved in [PO3], [PS1] and [PS2]. For com-
pleteness sake we shall derive here the most suitable one for our purposes by
following the original idea of Rellich [RE].

PROPOSITION 4.1. Let a,b € C*[0,00). Let u € C?(0,00) N C[0,0) be a
solution of (Q). Then for R > 0 we have

R
(4.1) {—ro‘u’u’ﬁ (au+ ﬁ;b )} —|—/ ra’uu |u'|’
6 2 r=R 0

R
+/ ro‘< ﬁ+1b, o b)| |ﬁ+2
0 ﬂ+2 B+2

R
= [bF(r,u)],=r —|—/O (auf(r,u) —bD1F(r,u) — b F(r,u)),

where F(r,t) fo r,s)ds, and Dy denotes the derivative with respect to the
first variable.
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PROOF. After multiplying the equation (Q) by au + bu’ and integrating by
parts on (¢, R) with £ > 0, the left hand side of the equation becomes

ILZ

R
—/ (ru/ |/ |?) (au + bu)
g
R
= [—rou/|u/ 1P (au + bu/)) B, + / o [u!|P (a'u + au’ 4+ b'u’ + bu”).
€
The integral involving u” can be treated as follows:

R R rop
(4.2) / roul | [P = (Ju'[P+2
£

e B+2
R
— [M|u/|ﬁ+2] _/Rw|u/|ﬂ+2_
B+2 re Je B2

Now, since a > 0, v’ € C°[0,00) and u/(0) = 0, we see that the boundary terms
above computed at r = ¢ are of the order of €. Using (4.2) in I, we get

1 R
I, = {—r‘au’|u’|5 (au + Mbu’)] +/ ra’uu|u'|P
B+2 r=r Je

R
a /6_’_1/7 o é 118+2
+/€ T <a+ﬁ+2b ﬁ+2r)|u| + O(e).

Passing to the limit as ¢ — 0 we get the left side of (4.1).

Now we examine the right hand side of the equation after multiplication by
au + bu'. We have

In = /ERf(r,u)(au+bu/)/ERf(r,u)au+/ERf(r,u)bu'.

Since

& (e u(r) = DuF(ru(r) + £ ufr)ul (),

the last integral in the expression of Iz becomes
R R 4 R
(4.3) / flr,u)bu’ :/ —F(r,u(r)).b—/ bD1F(r,u(r))
€ € dr €

PR — / (W F(r,u) + bDyF(r, u).

Next, since f(0,s) =0 for all s € R, we have

u(r) u(0)
(4.4) lim F(r,u(r)) = lim f(r,s)ds = / f(0,s)ds =0.
0

r—0 r—0 Jo
Replacing (4.3) in the expression of Ig and passing to the limit as e — 0 we get
the right side of the identity (4.1). O

As a first consequence of identity (4.1) we prove a result on the nonexistence
of solutions of (Qy) for A <0 and ¢ = ¢*.
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THEOREM 4.1. Assume that (P1), (P3), (P4) and (P5) hold. If A <0 and
q = q*, then (Q)) has no solution.

REMARK 4.1. The search of a solution for (Qg) is done through a minimiza-
tion with constraint. Namely,

R R
inf{/ e (r) [P T2 dr s u € Xpg, / Y u(r)|?dr = 1}.
0 0

This infimum is precisely Sg(g, R) defined in Section 1. We have two cases to

consider:

(i) If ¢ < g%, then, in view of the compact imbedding Xr C L2, the above
infimum is attained. Let u € X be the function that realizes it. So, u satisfies
the Euler-Lagrange equation

R R
/ | (r)|Pulv = ,u/ Y Ju(r)|??uv  for any v € Xp,
0 0

where p is the Lagrange multiplier. It is then easy to see that w = p!/(@==2)y,
is a (weak) solution of (Qq).

(ii) If ¢ = ¢* the above theorem states that there is no solution.

PrOOF OF THEOREM 4.1. Without loss of generality assume R = 1. Let u
be a solution of (Q,). Using the identity (4.1) with a = const, b(r) = r and

flr,u) = T5u|u|ﬁ + A uful2,

we get
B+1 /ﬁ+2:| /1 [ ﬂ—l—l—a} 11842
4.5 ——u + rla+ ———||u
s ||« f i
1 1
0+1 1
:/ r‘;[a—ﬁi2])\|uﬂ+2+/ r”[a—’y—i_ }|uq.
0 0 q
Now we choose
a_oz—ﬂ—l
T B+2

This implies that the integral on the left side of (4.5) vanishes. Since ¢ = ¢*, the
same holds true for the last integral in (4.5). Further with our choice of a, we
see that the coefficient appearing in the first integrand of the right side of (4.5)
becomes
0+1 a—pB—-6—2
“TBy2" T Bz

Since A < 0, the right side of (4.5) is nonnegative, while, on the other hand, the
left side is negative. Observe that by the theorem of the existence and uniqueness

of solution for the initial value problem we must have /(1) # 0. O
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We say that the parameters a, 3,6 belong to the critical range (see [PS3],
[M]) if

(P2) G+ 1)(B+1) - (a—B-1)(B+2) > 0.

In the sequel we will show that if the parameters «, 3, § belong to the critical
range then there exists a A* > 0, depending on «, 3, §, such that (Q,) has no
solution if A < \*.

For the model operators presented in the introduction, their parameters being
in the critical range implies certain values of the dimension N, which were called
critical dimensions by Pucci and Serrin [PS3]. Indeed, if the parameters a, [
and § of the p-Laplacian are in the critical range, then N < p?. In particular, in
the case of the Laplacian, N < 4. Since aa— (3 —1 > 0 in this case implies N > 3,
we see that in the case of the Laplacian the only critical dimension is N = 3,
which was proved first in Brezis—Nirenberg [BN]. In the case of the p-Laplacian
the critical dimensions are the integers N such that p < N < p?. Finally, for
the case of the k-Hessian, the critical dimensions are the integers in the range
2k < N < 2k(k+1).

THEOREM 4.2. Assume that the parameters a, [, § belong to the critical
range with B > 0. Suppose that (P1), (P3), (P4), (P5) hold. Then there exists
A* > 0 such that (Qy) has no solution if A < \*.

PROOF. Let us use identity (4.1) with R =1 and
a=a, +asr™, b=—r+rmt
and
frou) = Moulul® + 7 ufu|772,
where aq, as and m are constants which will be determined as we proceed.

Since b(1) = 0 and u(1) = 0, all the boundary terms vanish. Now we choose
a; and ap such that the integral containing |u’|**? vanishes:

_a-p-1 _a—(m+1)(8+1)
3+2 ° 27 B+2 '

Next we see that the integral on the right side of (4.1) is equal to

1 1

5417 5 S+m+1

A + o |r ﬁ+2+>\/ [a +}r‘5+m p+2
/o {al ﬁ‘f'Q} lu 0 2 B+2 [

1 1
1 1
+/[m+7+}MWP+/[@+7+m+P“qu
0 q 0 q

=L+ 1L+ Is+ Iy

a; =

Since g = ¢*, the integral I3 vanishes. I; > 0 in view of hypothesis (P5).
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Our aim now is to choose m in such a way that Iy and I, are < 0 and the
remaining integral I5 (see below) on the left side is bounded from below by a
positive multiple of I;. If this is achieved we will have completed the proof. Let
us work with I5. First we observe from equation (Q)) that

—r% ()| (r)|? = / Mouul? + 7 ulul772] > 0
0

for positive solutions of (Qy). Hence u/(r) < 0 for all 0 < r < 1. So, assuming
as < 0 (the choice of m will imply this) we obtain

1 1
Iy = / rauu |u' | = m\a2|/ retm =Ly |y P
0 0
Viewing to apply Proposition 1.0 we write the integral in I5 as

1
(4.6) / patm=1(y,(B+2)/(B+1)yB+1 > c/ré(u(ﬁ+2)/(5+1))ﬂ+17
0

and the estimate is correct if m < § — a + 8 + 2. We then choose
m=0—a+F+2

which is a positive number in view of the hypothesis of the theorem.
Now we check if with this choice of m, the coefficient as is negative. That is,

a—(—a+pB+3)(B+1)<0,

which is precisely the condition for the parameters «, 8 and § to be in the critical
range.

Finally, we observe that I and I, are nonpositive, since the terms in brackets
are nonpositive. This completes the proof. O

5. First integrals and existence of ground states

In this section we introduce certain functionals that have some monotonicity
properties when evaluated along the possible positive solutions of

{ —(refu/|Pu’) =7 f(u) in (0,R),

(5.1) (0)— 0.

where f : R — [0, 00) is a C'! function, and conditions (P1) and (P3) are assumed
to hold. More precisely, we are interested in finding functionals
P :RxRxR—[0,00)
such that
(5.2) () 1= B(r,u(r), ' ()

is a continuous monotonic function, where u is a positive solution of (5.1).
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Under appropriate assumptions on the function f, the existence of such a
® is assured. As we shall see timely, using such functionals we infer interesting
qualitative properties of the set of positive solutions of (5.1). These properties
are strictly related to earlier results of Atkinson and Peletier [AP1], [AP2].

We say that a functional ® is a first integral if ¢, as defined in (5.2), is
constant. The use of a first integral for a certain equation will give us easily the
Bliss function introduced in Section 1 (see Remark 5.1 below).

Our main result in this section is the following:
THEOREM 5.1. Assume that conditions (P1) and (P3) hold. Suppose that
(F) f:R—=RisC* and f(r)>0 forr>O0.

Let u € C?(0,R) N CY0, R] be a positive solution of (5.1). If f satisfies one of

the following conditions:
(i) tf'(t) < eof(t), t>0,
(if) tf'(t) = of (t), t >0,
(iii) tf'(t) = of(t), t >0,
where

(5.3) o=¢q¢"—1 [¢" is defined in (1.1)],

then the function

(5.4) o(r) == —ar_eu(r)_(""‘l)u’(r),
where

1ty —a 2+ B+ -«
(5.5) 0_75-1-1 and g_ia—ﬁ—l ,

is respectively (1) nondecreasing, (i) nonincreasing, (iil) constant.

REMARK 5.1. Observe that (iii) holds if and only if f(t) = K7 ~', K > 0.
Hence the above result says that ¢(r) = const along the positive solution u of
the corresponding equation (5.1). Since we can write o(r) as r~%(u=7)’, a simple
integration in this case leads to an expression for u exactly as in (1.10). Observe
that o = m and 6 + 1 = n, where m,n are defined in (1.11).

REMARK 5.2. The above choice of the parameters # and ¢ may seem sort
of mysterious. Of course, a motivation is the Bliss function itself! However, the
choice of 6 can be inferred from the requirement that ¢(r) has to be continuous
at r = 0. Indeed, since u(0) > 0, the assertions on lim,_,gp(r) are equivalent to
assertions on lim, _or %4/ (r) or lim,_or~?@+D|u/(r)|P+1] that is,

lim =0+ (1)1 = lim ,rfﬁ(ﬁqtl)fa/o 7 F(ur)) dr-
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Since we wish to have ¢(0) # 0, we see that one ought to have §(5+ 1)+« > 0.
So, using L’Hospital’s rule, we find that the above limit is equal to

7 f(u(r)
CTILHQO PO+ +a—1

which implies that v = (8 4+ 1) + « — 1. This determines the value of 6.

REMARK 5.3. Condition (i) includes the case where f is supercritical, i.e.
lim; o f(t)/t9~' = oo. Likewise, (ii) includes the subecritical case, namely
when such a limit is zero.

PROOF OF THEOREM 5.1. First we observe that if a solution of (5.1) is such
that «(0) > 0, then v/(r) < 0 as long as u(r) is still positive. [If « vanishes at a
certain ro > 0, then «’ could be still negative for a while.] All this can be seen
by integrating (5.1) from 0 to r to obtain

—r ()P (r) = Ts”’ u(s)) ds
() P () / f(u(s)) ds,

and using hypothesis (F). Differentiating ¢(r) and replacing «” that appears in
this derivative by its expression obtained from (3.1), we obtain

(56)  P(r)=olc+ 1)7’9“1U(7")"zlu/(r)l5{7"““|'u(7")"6+2

1
- (9 + 6j— 1>rau(r)u’(r)|ﬂ+1

) ) )

1
ECESN I

Assume now that the following lemma has been proved.
LEMMA 5.1. Under the hypotheses of Theorem 5.1, the function ¢ defined
P(r) := {expression in braces in (5.6)}

is such that ¥'(r) > 0 if (i) holds, while ' (r) < 0 if (ii) holds. In particular,
Y(r)=0df f(t) =klt

Since (0) = 0, from the above lemma it follows that

* . e
" =2t where k is some positive constant.

P(r) >0, ¥r >0, if (i) holds,

(5.7) P(r) <0, Vr <0, if (ii) holds.
Using in (5.6) the information given by (5.7) we conclude the proof of The-
orem 5.1. O
PrOOF OF LEMMA 5.1. Using the identity (4.1) with
—-B-1
a= 2 b = S =),

B+2
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we obtain
__a=p-1 [, B2 T /
68 i) = = [t as =5 [0t st ds
O ) ().

B+ +1)
Differentiating (5.8), we get

)= =P P ()L wlr) F (ulr
V= Frpea e )
+ (1 - (Vil)éﬁﬁ 2))f(u(r))}.

By taking into account that v'(r) < 0 for r € (0, R) the result of the lemma
follows. O

REMARK 5.4. By L’Hospital’s rule we have
(5.9)  9(0) = lim p(r) = cu(0)~FDIT fu(0)) VY = Uy > 0,

where
2408 +v—a

(@— - )y + )

As a consequence, it follows from (5.6) and (5.7) that for all » € [0, R] we have
w(r) > Uy if (i) holds,

(5.11) o(r) < Uy if (ii) holds,
(r) =Up if (iii) holds.

REMARK 5.5. From the proof of Lemma 5.1 we see that if there is strict
inequality in (i) or (ii), then the corresponding statement for 1)’ holds with strict

(5.10) c=

inequality also. In this case, (5.7) and (5.11) hold true with strict inequality.

LEMMA 5.2. Let ug > 0. Then the problem

(5.12) { — (' ()P’ (1)) = rY|u(r)|7 ~2u(r) in (0, 00),
v(0) = ug, v'(0) =0,

has a unique positive solution given by
1

(ug? + g7 Uorf+t)
where o and 0 are defined in (5.5) and Uy is given by (5.9) with u(0) replaced
by ug.

(5.13) uy(r) = o

PROOF. By Theorem 5.1, if u is a solution of (5.12) then
(5.14) r~%u(r) =] = const,
where this constant is given by (5.9)—(5.10). Integrating (5.14) we get (5.13). O
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LEMMA 5.3. Suppose that f satisfies (F) and (ii). Let u be a solution of
(5.1) with u(0) = up > 0. Then
u(r) > u.(r) forr €l0,R],
where uy s given in Lemma 5.2.
PrROOF. From (5.11) we have
r 0 (u(r)™7) < 0 (ua(r) )
which gives by integration
u(r)™? —ug” Sua(r)” —u 7,
and the result follows. O

THEOREM 5.2. Suppose that f satisfies (F) and (ii). Then for every ug > 0,
there exists a positive solution of

{ —(ref|Pu’) = 7 f(u(r)) in (0, 00),

(5.15) w(0) = ug, u'(0)=0,

defined on (0,00). Moreover, for r € (0,00) we have
(5.16) (1) < u(r) < er” 2o,
where ¢ > 0.

PRrROOF. By well known results, there exists R > 0 such that (5.15) has
a unique positive solution defined in [0, R). As seen before, such a solution
is decreasing in [0, R). By Lemma 5.3 it follows that w(r) > wu.(r) for r €
(0, R). In order to conclude that this solution is defined on the whole half-line
it remains to prove that u’ is bounded in [0, R). [Indeed, this fact together with
the boundedness of w in this interval gives that u can be continued for r > R.]
From the identity

Pl ()] = / " Flus)) ds,

and the assumption f’ > 0, we get

1
ro (r) [P < —— 7 f (1),
) < )

or
(5.17) [u'(r)| < er?.

The estimate from above appearing in (5.16) follows directly from Lemma 5.3,
while the estimate from below follows by integrating the inequality —(r®|u’|®u’)’
> 0. O
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6. Liouville-Gelfand type problem for quasilinear equations

In this section we shall study the Liouville-Gelfand problem associated with
the operator L. As is well known, the Liouville-Gelfand problem is the following
boundary value problem:

—Au = Xe* in Bg(0),
(6.1) u=0 on dBr(0),
u>0 in Bg(0),
where Bgr(0) is the open ball of radius R centered at the origin in RY with N > 1

and A is a real parameter. The following facts about this problem can easily be
established:

(i) If A <0, then problem (6.1) has no solution.
(ii) There exists A* > 0 such that (6.1) has no solution if A > A*.

(iii) All possible solutions of (6.1) are radially symmetric. This follows from
the well known results of Gidas-Ni-Nirenberg [GNN].

As a consequence of (iii), (6.1) becomes an O.D.E. problem:
—u" — M=/ = Xe* in (0, R),
(6.2) ' (0) = u(R) =0,
u>0 1in [0, R).

This problem was first studied by Liouville [L] in the case of N =1 and an
explicit solution was found. Later, Bratu [BR], among other things, studied the
case N = 2. In that case, problem (6.2) has two solutions if A\ < 2/R? and in
fact Bratu obtained explicit expressions for these solutions. All these results will
appear here as an outcome of our Theorem 6.1.

The problem was revived by Gelfand [G], who discussed also higher di-
mensions N > 3. Further work appeared in Joseph-Lundgren [JL], Crandall-
Rabinowitz [CR] and Mignot-Murat—Puel [MMP].

In this section we consider the problem

— (! (r)|Pu () = Mr7e™)in (0, R),
(6.3) u'(0) = u(R) =0,
u>0 1in [0, R),

under the following assumption on the differential operator L:
(P6) a—3-1=0, f>-1 and ~>-1.

Observe that (6.3) includes (6.2) in the case of dimension N = 2, by taking
a=~=1and 8 = 0. Also (6.3) is the Liouville-Gelfand problem for the
p-Laplacian in RP| takinga =vy=p—1and 8 =p— 2.
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THEOREM 6.1. Assume that (P6) holds. Then there exists \* > 0 such that

(i) problem (6.3) has exactly two solutions if 0 < X < \*,
(ii) problem (6.3) has a unique solution if A = \*,
(iii) problem (6.3) has no solution if A <0 or A > \*.

This theorem will be proved later as a corollary to the following result, which
in turn will be proved using the same technique employed in the previous section:
the idea of a first integral. The result refers to the more general equation

(6.4) { —(ro ! (r) [P (1)) = M7 f(u(r) in (0, R),
u'(0) = 0.

THEOREM 6.2. Assume that (P6) holds. Suppose that f : R — R satisfies
condition (F) of the previous section and one of the following assumptions holds:
(i) f(t) = f'(t) fort >0,
(if) f(t) < f/(t) fort >0,
(iii) f(t) = ke® for some constant k > 0.
Then the function ¢ defined by

(65) plr) i= (e ety s,

where u is a positive solution of (6.4), is respectively (i) nondecreasing, (ii)

nonincreasing, or (iii) constant.

REMARK 6.1. Theorem 6.2 cannot be extended to the case when R = oo.
This is due to the fact that there are no positive nonconstant solutions of

(6.6) = (r*u ()| 7u'(r)) > 0,

with v/(0) = 0, defined on the whole half-line. Here «, 3 satisfy condition (P6).
In the case of the Laplacian, this is just the statement that there are no positive
superharmonic functions defined on the whole of R2.

PROOF OF THEOREM 6.2. We first prove that ¢ is continuous at » = 0 and

)\1/(1
e
(a+ D)y + Dl
where u(0) is the initial value of the positive solution u of (6.4). Indeed, since
u > 01in [0, R), it follows that v’ < 0 and ¢(r) can be written as
1

(6.8) o(r) = mr(a—v—l)/ae—u(r)/(aﬂ)|u/(r)|.

(6.7) (0) = ~ul0/(e ) £ (w(0)) M,

From the integration of (6.4) we get

r 1/«
rO=r=1/a)y/ ()| = )\1/0‘7“_('*“)/0‘(/ s”f(U(S))dS) :
0
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Applying L’Hospital’s rule to
Jo 87 f(uls)) ds

ry+l1

we conclude that

1
: (a—y=1)/cx|, _ Y1/« 1/«
ti 0 (1) = A u(0)
which together with (6.8) gives the result. Since we wish to have monotonicity
properties of ¢, we compute its derivative:

Tafl

(6.9) o'(r) = ( e M/ G (o + 1)/ + 7> — (a + 1)ru}

a+1)?
where 0 = (v — v — 1)/a. Using equation (6.4) we get

ar®Hu'(r)|* — A7 f (u(r))

(6.10) u’(r) = aral

9

which replaced in (6.9) gives
, po—a—l e—u(r)/(a—i—l)
— . \I]
0= s e

where
U(r) = —(a+1)(y+ Drefa’ (r)]* + ar®FHu! (n)|*T + Ao+ 1)r7H flu(r).

Now in order to show that ¢ is monotone it suffices to show that W itself
is monotone since ¥(0) = 0. For that, we differentiate the function ¥, in the
expression obtained we replace u” using (6.10), and we come to

W' (r) = Mo+ D" ! (r)(f (ulr)) = £ (u(r))).-

From this last expression, the result follows using the corresponding assumptions
(1), (ii) or (iii). O

PROOF OF THEOREM 6.1. We apply Theorem 6.2(iii) with f(t) = e’ and
obtain a necessary condition for the solvability of (6.3), namely: all possible
solutions of (6.3) should satisfy ¢(r) = ¢(0) for all € [0, R). Hence

(e MDY = 5(0) > 0,

which gives by integration
1

(611) efu(r)/(OH’l) _ efu(O)/(oH,l) _
—o+1

r=7tp(0) for all r € [0, R].

Since u(R) = 0 and ¢(0) is given by (6.7) we obtain

_ e u(0)/(at+1) _ AR —u(0)/(14+a) ju(0)c
(6.12) 1—e e e .

(—o+ D(a+1)(y + )l
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Putting
Al/aR—U—Q—l
(—o+ (e +1)(y + 1)

g =0/ ) and k=

we can write (6.12) as
(6.13) H(z) = ka@t/e g 41 =0.

It is easily seen that H is a strictly convex function for z > 0. Since H(0) =1
and limy oo H(x) = 400, we conclude that (6.13) cannot hold if the minimum
of H is positive. The minimum of H occurs at z = k~%*(a/(a+ 1)) and the
value of the minimum is 1 — k~%a®/(a + 1)®T1. This minimum will be positive
if

(D .

So the nonexistence statement will be proved when we show that there is no
solution of (6.3) if A < 0. But this is immediate since in this case one has v’ > 0,
which is not compatible with u(R) = 0 and u(0) > 0.

Now if A = A\*, then H(z) = 0 has only one solution, say zg. It follows that
if a solution w of (6.3) when A = A* exists, then u(0) is necessarily given by
e(0)/(e+1) — 2, Consequently, the corresponding value of (0) is given by (6.7)
with f(t) = et

(A*)l/axé/a
(a+1)(y+ 1)
And then the solution u of (6.3) with A = A\* is obtained from (6.12), that is,

(6.15) ¢(0) =

(6.16) u(r) = —(a+ 1) In {xgl > f‘L 17"(”“)/&@(0)},

where ¢(0) is given by (6.15). We complete the proof of part (ii) of Theorem 6.1
by verifying directly that u as given by (6.16) is a solution of (6.3) with A = A*.

Finally, if 0 < A < A*, then H(z) = 0 has two solutions x; and 5. As in the
previous case we can prove that (6.3) has two solutions

(6.17) ui(r)=—(a+1)In {zi_l + r(7+1)/a%(0)} , 1=1,2,

v+1
where ¢;(0) is given by

AL/agl/e
(a+ 1)(71 Ll/a’

SPECIAL CASE: o =« =1 and = 0. In this case

(6.18) pi(0) =

H(z)=ka® —x+1, k=A\R?/S,
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which gives \* = 2/R?. So when A\ = \* we obtain zg = 2 and then u(0) = 2In 2.
So ¢(0) = (In2)/R?, and

1 2In2
u(r):—an{2—|— R112 TQ}.

If 0 < A < 2/R? then H(z) = 0 has 2 solutions that can be written explicitly
using the expressions (6.18)—(6.19). Those are Bratu’s solutions of problem (6.2)
[BR]. If L = —(rN=1]W/|P~24/)’, 1 < p = N (i.e. the p-Laplacian operator in
radial coordinates) the solutions have a similar expression (see (6.16)). In this
case, from the results of [KPA] it follows that positive solutions of the problem
—div(|DulP72Du) = €* in Bg, u = 0 on 0Bg are spherically symmetric. Our
result gives in this case the complete description of the bifurcation diagram of
the problem.

7. Existence of solutions for (Q),)

In this section we shall prove the following results:

THEOREM 7.1. Assume that (P1)—(P5) hold and ¢ = q*. Then there exists
A** > 0 such that (Qx) has a solution for X** < XA < A1.

THEOREM 7.2. Assume that (P1), (P3), (P4), (P5) hold and q = ¢*. If
0+1)E+1) - (a=F-1)(6+2) <0,
then problem (Qx) has a solution for all 0 < XA < A1 (R).

As in Remark 4.1 we use minimization to solve (Q,) for ¢ = ¢*.
For each u € Xi with 0 < R < 00, ¢ < ¢* and A > 0 we define

R R
O G e S

(w0 e, B) = (fOR 7 |u)a)(B+2)/a
and
(7.2) Sx(g, R) = inf{Sx(u; ¢, R) : u € Xp\{0}}.

Also as in Remark 4.1, we see that Sy(q, R) for ¢ < ¢* is achieved for all \ €
[0, A1). This is a consequence of the compact imbedding Xr C L, which by the
way implies Sy (g, R) > 0.

Recall that So(¢*,R) = S is related to the best Sobolev constant of the
imbedding Xp — L‘J; (see Remark 1.2). In general, Sy(¢*, R) is not attained.
Indeed, we have seen before that S is never attained for 0 < R < co. However,
one has the result of Proposition 7.2 below.
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PROPOSITION 7.1. Under the above assumptions, the following holds:
(i) For fized R, Sx(¢*, R) is a nonincreasing concave function of A in [0, A1].
(ii) S :=So(¢*, R) > 0.
(iii) Sa(¢*, R) < C(A1 — \) with
R
fo r6‘901|5+2 dr
o rilalo| B2/

where 1 is the first eigenfunction introduced in Section 3.
(iv) Sa(g*, R) > 0 for A € [0, \1).

PROOF. (i) Observe that for each A € [0, \{] we have

R R
Sa(q*, R) = inf{/ (ru’ P2 — Ar?|u|Pt?) s u € Xpg, / |t = 1}.
0 0
From the definition of A\, it follows that

R
) = / (r |2 — Ar0JulP+2) < 0.
0

Since &, as a function of A, is nonincreasing and affine, the assertion (i) follows
readily from the above expression of Sy(¢*, R).

(ii) This has already been established in Proposition 1.4.

(iii) Take u = ¢5 in the definition of Sy(¢*, R).

(iv) From the concavity of Sy(¢*, R) in [0, A;] and the fact that Sy, (¢*, R)
=0, we have

Sx(g*,R) > SAT A —A) >0 for A€ [0,)\). O

PROPOSITION 7.2. If 0 < Si(¢*,R) < S, then there exists uw € Xp with
u >0 in (0,R) such that

Sx(u; ¢*, R) = Sx(¢*, R).

REMARK 7.1. The minimizer u obtained in Proposition 7.2 is a (weak) so-
lution of the Euler-Lagrange equation

R R R
/ e (r) [Pl — )\/ o |ulPuv = ,u/ Y |u|f 2 uw,
0 0 0

where y is a Lagrange multiplier. As in Remark 4.1, w = p'/(@" =82y is a
(weak) solution of (Qy) with ¢ = ¢*.

REMARK 7.2. In order to apply Proposition 7.2, one should know that 0 <
Sx(¢*, R) < S. The first inequality is always true in view of Proposition 7.1, when
A € [0, A1). Moreover, due to the decreasingness of Sy (¢*, R), either Sy\(¢*, R) <
S for all A € (0, 1], or there exists A** € (0, A1) such that S\(¢*,R) = S for
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A € [0,A*] and Sx(¢*,R) < S for A € [A\*,\;]. From Proposition 7.1(iii), it
follows that A** < A\; — S/c.

Proor orF ProrOSITION 7.1. Follows directly from Proposition 7.2 and
Remark 7.2. g

PrROOF OF PROPOSITION 7.2. We employ here a method introduced by
Aubin [AU] and Trudinger [TR] and used by Guedda—Véron [GV] to treat the
case of the p-Laplacian.

Let € > 0 be fixed. Then for all ¢* — e < ¢ < ¢*, S\(q, R) is attained by
some ug € Xr. We can assume that [ugl|ps =1 and ug > 0 in (0, R), since if u,
is a minimizer then so is |u,|. On the other hand, since u, € C?(0, R) it follows
from the existence and uniqueness theorem in ODE that u, > 0 in (0, R). As a
consequence u, satisfies the equation

(7.3) Lug = )\r‘;|uq|ﬁuq + Sx(g, R)r7|uq|q_2uq
in the weak sense.

(i) CLaM. The function ¢ — Sx(q, R) from [¢* — ¢, ¢*] into (0,00) is contin-
uous from the left.

Indeed, first we see that the continuity of the function ¢ — Sx(u;q, R) for
each u € Xp implies

(7.4) limsup Sx(q, R) < Sx(qo, R)
a./q0
for gqo € (¢* — €,¢*]. (This is just the general property that the infimum of

an arbitrary family of upper-semicontinuous functions is upper-semicontinuous.)
Next given € > 0 and ¢ < go, we choose u; € Xz\{0} such that

S)\(UI;Q7R) < S)\(qa R) +e.

Since
Ry+17 Va1
s < [w J e
we obtain
Ry+17Ya0—1/q
S cq, R) > S ; R
i) > || S i ),

which implies

RY+1 Y/ a0—1/a
} Sx(qo, R).

Sx(g,R) +e >

Aq, R) [7+1

Passing to the limit as ¢ — gy we get
liminf Sy (¢, R) + ¢ > Sx(qo, R)
qa./q0

for all € > 0. This inequality together with (7.4) gives the claim.
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(ii) CLAIM. The set of minimizers (uq) is bounded in Xg for all q € [¢* —
g,q%).

Indeed, using Lemma 3.1 we see that
(7.5) lutgll 52 < Cllugll g < const.

On the other hand, in view of the previous claim, there exists a constant C' > 0
such that

(7.6) Sx(gR)<C
for ¢ € [¢* —e,¢*]. Using (7.5) and (7.6) we conclude the proof.
(iii) CLAIM. The set of minimizers (u,) is bounded in C*9([0, R]).

It follows from equation (7.3) that

(17) walr) = (1) = 7@ [A/ r6|uq|ﬁ+1+S’>\(q,R)/ wqu—l}
0 0

Now, using (7.7) and (7.5) we conclude that [u;(1)| < const, which implies
that u4(0) < const for all ¢ € [¢* — ¢,¢*). Consequently, we obtain

(7.8) |ugllzoe < comst, |lug|/ < const.

Next, using Holder’s inequality, we have

(7.9) |wq (1) — wq(s)] < / jwi (t)] dt < (r — 5)M/7 [/01 A dt] v

for some p > 1, with p’ =p/(p — 1).
Hence, in order to complete the proof of Claim (iii) we have to show that the
four terms, obtained from (7.7) by differentiation, are bounded in LP. Namely

A= 7047'0‘*1)\/ 7'5|uq|6+1, B = )\r*a+5|uq(r)|ﬁ+1,

(7.10) 0 .

C= —ara’lSA(q,R)/ 7 ug"™Y, D = Sx(g, Ryr™*Fug (r) 771
0

Using (7.8) we obtain the following estimates for the functions in (7.10):
(7.11) |A|,|B| < constr®=®, |C|,|D| < const 7%,

So, A, B, C and D are LP-integrable for p > 1 such that 6 —a > —1/p and
v—a>—1/p.

The existence of such a p follows from assumption (P4). Using then (7.11) in
the inequality (7.9) we conclude that w, is uniformly Holder continuous. Hence
the claim is proved.

Hence it follows that there exists u € C4% ([0, R]) with 0 < ¢’ < 6 such

. /
ug — uin CH7.
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(iv) CLAIM. u is a weak solution of (Qx) and u # 0.

We have

R R
Saa.R) = [l [
0 0

R N (B+2)/a” R
> S</ r’y|uq|g ) — )\/ r5|uq|’6+2.
0 0

Passing to the limit as ¢ — ¢* and using Claims (i) and (iii) above we have

R . B+2)/q" R
S,\(q*,R)zS</ wu|q> —/\/ S u|P+2.
0 0

Since [lug|[zs =1 we have |lu[[zs = 1. Then

R
S\(q" R) > S — A/ B |42,
0

In view of the hypothesis Sx(¢*, R) < S we infer that v # 0. Passing to the
limit in (7.3) (understood in the weak sense) we finally conclude that u is a weak
solution of (Qy). That is, u realizes the infimum in (7.2). O

ProrosITION 7.3. If
(-8-1B+2) _,
B+1 =
then 0 < Sx(¢*,R) < S for all 0 < XA < A (R), where A\ (R) is defined in
Section 3.

(7.12) S+1-—

REMARK 7.3. (7.12) in the case of the p-Laplacian reduces to p?> < N. Also,
in the case of the k-Hessian, (7.12) holds if 2k(k + 1) < N.

PROOF OF PROPOSITION 7.3. Let ¢ € C*°[0,00) be such that ¢(r) =1 for
0 <r <roand ¢(r) =0 for r > 2ry, where 2ry < R. Then define for each € > 0
the function

ue(r) = ¢(r)ue(r)
where U (r) is given in (1.13). Next we estimate the three integrals appearing
in Sx(ue;¢*, R) given in (7.1).
STEP 1: Estimating I; = fé{ro‘|u’5(r)|ﬁ+2. Since
ul(r) = ¢¢/ (r)e® (e + ) ~H/m — E%cﬁ(r)esr”_l(e" + pr)~(m+D)/m
we have

B+2
an / ? ot (n=1)(8+2) s(5+2) (" 4 ¢y~ (mAD)(B+2)/m
m 0

I, =

R
+ [ e

7o
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Since

n
Cc—
m

B+2 roo
/ Pt (n=D)(B42) (s(B42) (g )= (mt1)(B+2)/m _ g1/ (r+2-a)
0

we obtain

R
(7.13) 11::50%H)ﬂﬁ+7+2*a>+1/“ Pl |92
0
n
N
m

B+2 oo
/ pect(n=1)(B42) S8(8+2) (gn _y_yin)~(m-+1)(842)/m.
0

The last integral in (7.13) can be estimated by

c/ rmo/(B+1) gy

ro

with a constant ¢ independent of . Observe that this integral is finite in view of
the hypothesis of criticality: «— 3 —1 > 0. On the other hand, since integrals of
the form f:: r4)(r)(e™ + r™)® dr are O(1) independently of & > 0, for any given
a,b € R, and v € C°[ry, R], we obtain

I, = SOTV/BHr+2=a) L 5B+ 5(3 4 2) =

STEP 2: Estimating Is = fOR 7V ue ()7 . Writing ¢ = 1+ (¢ —1) we first
estimate

R
12 :/ T’Y‘ae‘q* +O(€sq*).
0

Since [ r7[tc|? = O(e%1") we see that
o0 * *
5:/ Pl + 0
0

and using Proposition 1.4 we get

I, = SOHD/(BHr+2=a) L (50",

STEP 3: Estimating I3 = fOR ro|a. |2, As in the previous step,

R
13:/ 7,5|a6|ﬁ+2+0(€s(ﬁ+2)).
0
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The integral above is split in two which are estimated below:

5 €
/ T5|a€|ﬁ+2 _ c/ 5S(ﬁ+2)r5(g”+r")_(ﬂ+2)/m
0 0

B+2)+6+1—n(B+2)/m B+6+2—a

e

R R
/ r5|aa|ﬁ+2 — (Egs)ﬁ+2/ 7“6(5” _|_,rn)*(ﬁ+2)/m
€

€

Y]

= cg

R
S ce5(8+2) / 0, —n(B+2)/m

€

Let n:=0 —n(8+2)/m + 1. Then we have

" c if n >0,
/ po—n(B+2)/m > < cen if n <0,
: cline| ifn=0.

Thus
OBy ifn >0,

I3 > cePtot2—a 4 0 pes(B+2)+n if n <0,
ce*B+|ing| if n = 0.
Observe that 4+ 0+ 2 —a=s(8+2) +n.
Using these estimates in the expression for Sy (ue;¢*, R) we obtain the fol-
lowing statements.

(1) If n> 0 we have
Sx(ue;q*, R) < 8+ 058+,

which is of no use.
(i) If n < 0 we obtain

Sx(uc; ", R) < S — eAe®PH2D4n L O(5(5+2))

and consequently for ¢ > 0 sufficiently small we obtain Sy (ue; ¢*, R) < S, which
implies S)(¢*, R) < S.

(iii) If n = 0 we are in a situation similar to (ii):
Sx(ue; ¢, R) < S — eAe® P2 |Ine| + O(e5P+2),

and we have the same conclusion as in (ii).

ProoF oF THEOREM 7.1. Use Propositions 7.2 and 7.3.
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