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Abstract

We consider the problem of non-existence of solutions for the following Hénon-Lane-Emden system

—Au = |z|"" in RY,
{ —Av = |z|Pu? in RY,
when pg > 1, p,q,a,b > 0, and (p, q) are under the critical hyperbola, i.e. % + % > N — 2. We show
that there is no positive bounded solution in dimension N = 3, extending a result established recently
by Phan-Souplet in the scalar case. This solves the Hénon-Lane-Emden conjecture in dimension N = 3
for bounded positive solutions. For the scalar cases, whether of second order (a = b and p = ¢) or of
fourth order (a > 0 = b and p > 1 = q), we show that for all dimensions N > 3 (resp., N > 5), there is
no positive solution with a finite Morse index, whenever p is below the corresponding critical exponent,
fel<p< MEZ22 (resp., 1 < p < NtAE2a)
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1 Introduction and main results

We consider the following weighted system

—Au = |z|%? in Q, (1)
~Av = |z[bu? in Q,

where pg > 1 and p, ¢, a,b > 0 and Q is a subset of RV, N > 1.
We start by noting that in the case of the Lane-Emden equation (i.e., when p = ¢ and a = b = 0), the
Pohozaev inequality shows that there is no positive solution satisfying the Dirichlet boundary condition,

whenever (2 is a bounded star-shaped domain and p > %, the critical Sobolev exponent. On the other

hand, a celebrated theorem by Gidas-Spruck [11] states that there is no solution whenever Q = RY and
p < %i‘g for N > 3. This non-existence result is also optimal as shown by Gidas, Ni and Nirenberg in [10]
under the assumption that u = O(|z|?>~Y), and by Caffarelli, Gidas and Spruck in [3] without the growth

assumption. See also Chen and Li [4] for an easier proof based on the moving planes method. Also, Lin [13]
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using moving plane methods proved similar optimal non-existence results for p < %, N > 4 in the case of
the fourth order Lane-Emden equation (i.e., when p > 1=¢ and a = b = 0).

Note that while there is no positive solution (for the Sobolev critical and super-critical exponents) in
a bounded star-shaped domain, the non-existence result (for Sobolev sub-critical exponents) on the whole
space is sharper as it does not assume the positivity of the solution.

In the case of the system (1), one can again use the Pohozaev identity whenever 2 is a bounded star-
shaped domain in RY, to establish the following non-existence result.

Theorem A. [8, 19] Let N >3 and let Q C RN be a star-shaped bounded domain. If

N+a N+5b
+
p+1 qg+1

<N -2, (2)

then there is no positive solution for (1) that satisfy the Dirichlet boundary conditions.

By noting that the curve JZL“ + % = N — 2 is the critical hyperbola or Sobolev hyperbola, the above

theorem states that the Liouville-type result for positive solutions on bounded star-shaped domain holds

when (p,q) is above the critical hyperbola. It is therefore expected that — just like the case of the scalar

Lane-Emden equation (p = ¢ and @ = b = 0) — the non-existence of solutions on the whole space R" should

occur exactly when (p, ¢) is in the complementary domain, that is when it is under the critical hyperbola.
This is the statement of the following Hénon-Lane-Emden conjecture.

Conjecture 1. Suppose (p,q) is under the critical hyperbola, i.e.,

N+a N+Db

>N -—2. 3
p+1 qg+1 3)

If Q = RY, then there is no positive solution for system (1).

Proving such a non-existence result seems to be challenging even for the Lane-Emden conjecture (i.e.,
when a = b = 0) for systems. The case of radial solutions was solved by Mitidieri [14] in any dimension,
and both Mitidieri [14] and Serrin-Zou [23] constructed positive radial solutions on and above the critical
hyperbola, i.e. ﬁ + qT11 < %, which means that the non-existence theorem is optimal for radial solutions.
For non-radial solutions of the Lane-Emden system, there are the results of Souto [24], Mitidieri [14] and
Serrin-Zou [22] who proved the non-existence of solutions in dimensions N = 1,2, while in dimension N = 3,
Serrin-Zou [22] gave a proof for the non-existence of polynomially bounded solutions, an assumption that
was removed later by Polacik, Quittner and Souplet [18]. More recently, Souplet [21] settled completely the
conjecture in dimension N = 4, while providing in dimensions N > 5, a more restrictive new region for the
exponents (p, ¢) that insures non-existence.

Theorem B. (Souplet [21]) Assume a =b=0.
(i) Let N =4 and p,q > 0. If (p,q) satisfies

R S
p+1  g+1 N

then system (1) with Q = RN has no positive classical solutions.
(i) Let N > 5, and p,q > 0 with pqg > 1. If (p,q) satisfies (4), along with

p+12q+1
pg—1""pg—1

maz{2 } >N -3, (5)

then system (1) with Q = RN has no positive classical solutions.



The Lane-Emden conjecture in dimensions N > 5 is still open. The Hénon-Lane-Emden conjecture is
even less understood. Even for the scalar case a = b and p = ¢ ( i.e., the Hénon equation), Gidas and Spruck
in [11] solved the conjecture only for radial solutions, also showing that in this case, the non-existence result
is optimal. For non-radial solutions, they proved some partial results such as the non-existence of positive
solutions for a > 2 and p < % (the Sobolev critical exponent for a = 0). Recently, Phan and Souplet [17]
showed among other things that the Hénon-Lane-Emden conjecture for the scalar case holds for bounded
positive solutions in dimension N = 3.

Theorem C. (Phan-Souplet [17]) Let N =3, a=0b> 0 and p =q > 1. Assume (p,q) satisfies (3),
then there is mo positive bounded solution for the Hénon equation, i.e.,

—Au = |z|*uP in RV, (6)

For systems, Mitidieri [14] gave a partial solution to the conjecture for radial solutions by showing the
following.

Theorem D. (Miditieri [14]) Let N > 3. Assume p,q > 1 satisfy

N 4+ min{a,b} N + min{a, b} S
p+1 qg+1

N -2

)

then there is no positive radial solution for (1) in Q =RV,

Recently, Bidaut-Veron-Giacomini [2] used a Pohozaev type argument and a suitable change of variables
to improve the above result by proving the following result.

Theorem E. (Bidaut-Veron-Giacomini [2]) For N > 3, System (1) admits a positive radial solution
(u,v) such that u,v € C%(0,00) N C([0,00)) if and only if (p,q) is above or on the critical hyperbola, i.e.,
when (2) holds.

In this note, we shall prove that the Hénon-Lane-Emden conjecture holds in dimension N = 3 for bounded
positive solutions, extending the result of Phan-Souplet [17] mentioned in Theorem C above!. We also give
a few partial results for the Hénon equation whether of second order or fourth order in all dimensions N > 3
or N > 5. Here are our main results:

Theorem 1. Suppose N = 3 and (p,q) satisfy (3). Then, there is no positive bounded solution for (1) with
0 =RN.

We note that Miditieri and Pohozaev [16] have shown that the above result holds in higher dimension
provided the following stronger condition holds:

max{«a, 8} > N — 2,

where o := F2pHat2) o, g .= (a2t (0+2)

pg—1 pq—1
Lemma 1 below) to prove the result for p,q > 1. More recently, Armstrong and Sirakov [1] proved —among

other things— similar results for p,q > 0, by developing new maximum principle type arguments. We are
thankful to P. Souplet for informing us of these latest developments by Armstrong and Sirakov.

We shall also consider in the scalar case the question of existence of solutions with finite Morse index
solutions (as opposed to bounded solutions). We get the following counterpart to the Phan-Souplet result
in higher dimensions (N > 3).

. For that they used a rescaled test-function method (as in

1Upon receiving our preprint, P. Souplet informed us that Q.H. Phan has also proved the same result in dimension N = 3,
as well as other interesting results in higher dimensions. Our proofs are quite similar since both are essentially refinements of
those of P. Souplet in his groundbreaking work on the Lane-Emden conjecture for systems.



Theorem 2. Leta >0, p>1 and N > 3. Then, for any Sobolev sub-critical exponent, i.e.,

1< <N+2+2a
p N_9

equation (6) has no positive solution with finite Morse indez.
We also have the following result for the fourth order equation,
APy = |z|"w? in RY. (7)
Theorem 3. Leta >0, p>1 and N > 5. Then, for any Sobolev sub-critical exponent, i.e.,

1< <N+4—|—2a
p N_4

equation (7) has no positive solution with finite Morse indez.

There are also various results for the cases where —2 < a,b < 0 and pg < 1. For that we refer to
[2, 8,16, 9, 11, 12, 17]. In [8], similar Liouville-type theorems in the notion of stability have been proved for
positive solutions of system (1) on RY provided p > ¢ = 1 and a = b in dimensions

8+4
N<8+3a+ 22
p—1
Note that this range of dimensions falls under the corresponding critical hyperbola, i.e. N <4+ a+ 8:%1“.

2 Proofs

The main tools used in our proof are Pohozaev-type identities for both systems and equations as well as
various integral estimates.

2.1 Proof of Theorem 1

The proof of Theorem 1 is heavily inspired by ideas of Souplet [21] and Serrin-Zou [22]. We use Pohozaev-
type identities, various integral estimates, as well as some elliptic estimates on the sphere. Throughout this
subsection, all norms refer to functions defined on the unit sphere, i.e. |[ul|;, := [|u|[pm gy -1y

We start with the following estimate on the non-linear terms. Note that for a = b = 0, this was proved by
Serrin and Zou [22] via ODE techniques, and by Miditieri and Pohozaev [16] who used the following rescaled
test functions approach for a,b > —2. For the sake of convenience of readers, we recall the proof. Interested
readers can find more details for both scalar and system cases in [20].

Lemma 1. For any positive entire solution (u,v) of (1) and R > 1, there holds

[ e < opho .
Br
[ < o pioE, o
Br

where the positive constant C' does not depend on R.

Proof: Fix the following function (g € C2(RY) with 0 < (p < 1;

[ 1, if|z| < R;
Cr(@) { 0, if |z| > 2R;



where ||[V(g||« < & and ||Alg||o < 5. For fixed m > 2, we have

. 0, if |z] < R or |z| > 2R;
<
|ACE ()] < C{ R72(p~2, if R < |z| < 2R;

For m > 2, test the first equation of (1) by (i and integrate to get

/ arcy = - / Ay
RN RN

= 7/ uACE SCR*Q/ ulp .
RN B2r\Br

Applying Hélder’s inequality we get

7 1/q
—b 7/
/ j2|*P(f < C R / || 7 / JaPut
RN Bar\Br Bzr\Br
1/q
< ¢ RN 2 / |x|bqu}(%m72)q .
- B2r\Br

By a similar calculation for k > 2, we obtain

1

[ laburch < o RVTEORTE( pageunr)
RN B2R\BR

where 1 + L = 1. Since pq > 1, for large enough k we have 2 —|—§ < (k—2)p. So, we can choose m such that

p P

2+ % < m < (k—2)p which means that m < (k—2)p and k& < (m —2)q. By collecting the above inequalities

we get for pg > 1,

rq p
(/ x|avpcln%z> < O R[(Nfgq')%fﬂpq (/ |:L’|buqd%>
RN B Br
< RN-2ma-1)-[(b+2)p+(a+2) / |,
B2r\Br
and
pq PN q
</ |$|buq<}lgi) < C RIWNV=5P) 57 —2lpa (/ |x|avpC}§)
RN Br
< RV-Dpa-D—[(a+2)+(b+2)] / l[Putch
B2r\Br

By using Hélder’s inequality, we can now get the following L!-estimates.

Corollary 1. With the same assumptions as Lemma 1, we have

_ (a+2)q+(b+2)
/ v < CRNTCTHEE
Br

_ (b+2)p+(a+2)
/ u < CRN pa—L
Br

where the positive constant C' does not depend on R.

(10)



We now recall the following fundamental estimates (see [21, 17]).

Lemma 2. (Sobolev inequalities on the sphere SN=1) Let N > 2, integer 7 > 1 and 1 < k < m < oo. For
z € WHk(SN=1) "we have

12l Lm(sv-1) < C(|[Dg2l|prsn—1y + [|2]|Lrsv-1y),
where

{ 1oL o ifk<(N-1)/j,
m = oo, if k> (N —1)/4,

and C =C(j,k,N) > 0.

Lemma 3. (Elliptic LP-estimate on Br). Let 1 <k < co and R > 0. For z € W?*(Byg), we have

[ wmpso([ o aster 21,
Br\Br/2 B2r\BR/4 Bar\Bpg/a

where C' = C(k,N) > 0.

Lemma 4. (An interpolation inequality on Br). Let R > 0. For z € W?1(Bag), we have

/ Doz < C (R/ Az + R |z|> ,
Br\Br/2 B2r\Br/a Bar\Bpg/a

where C = C(N) > 0.

By applying Lemma 1, Corollary 1 and Lemma 4, we obtain the following estimates on the derivatives
of v and v.

Lemma 5. We have

_1_ (a+2)q+(b+2)

/ |Dyv| < C RNV e
Br

(b+2)p+(a+2)

< CRVT'T e

/ 1Dyl
Br

where the positive constant C' does not depend on R.

For a = b = 0, the following Pohozaev identity has been obtained by Mitidieri [15], Serrin and Zou [22].
It has also been used by Souplet in [21].

Lemma 6. (Pohozaev identity). Suppose A,y € R satisfy A+~ =N — 2. If (u,v) is a positive solution of
(1), then it necessarily satisfy

N N+b
( +a /\) / 2|t P 4 (+ _7> / Pt
p+1 Br g+1 Br

N vl N+b uitt N 2
= R“l/ 7+R+/ —— +R / (urv,«—R*uevg)
sn-1p+1 gnv-1q+1 gN—1

L RN-1 /SN_l()\urv + yopu).




Now, we are in the position to prove Theorem 1.
Proof of Theorem 1: Since (p, q) satisfy (3), then we can choose A and +y such that NJ”‘ > X\ and ];[jlb > .
Now, for all R > 0 define

N +b
F(R) := (N—l—a - A) / || Pt (+ —7) / |2 |Pudtt,
p—|— 1 Br Q+ 1 Br

From Lemma 6, we have

F(R) < C(G1(R) + G2(R)), (12)

where

G1(R) := RN+“/ VPt 4 RN'H’/ u?tt

SN*I SN*I ’
and
Go(R) 1= RN /N (IDsu(R)| + R~"u(R)) (IDso(R)| + R u(R)).
SN-1
Step 1. Upper bounds for G; and G3. Set m = oo in Lemma 2 to get for either t =p+1lort=q+1
[lulle < lulloc < C([Dgullite + [Jull) < C(R?||DZul|14e + [ull),

where € > 0 is small enough and will be chosen later. So,

Gl(R) < RN+a+2(:D+1) (||D;2£U||1+e +R72||,UH1)1+P

_ 1
4+ RN+b+2(g+1) (||Diu|\1+e+R 2HU||1) +a (13)
We now look for the same type bounds for G5. Apply Schwarz’s inequality to get
N\ /2 o\ /2
Go(R) < RV (/ (IDeu(R)| + R 'u(R)) ) (/ (ID.v(R)| + R~'0(R)) )
SN*I SN*I
< RY (/IDsullz + R [ull1) (I[Davll2 + B™[v]]1) -

Then, using Lemma 2 we obtain the following upper bounds.
C([[DoDyull1+e + | Dyullr) < C (R[IDZull14e + || Dyullr) ,
C (IIDgDyvll14e + [[Davl1) < C (RI|D3vl[14e + ||Dvllr) -

IDzullz <
IDzvllz - <
It follows that
G2(R) < RV (||Diullire + R7HIDsull + B™2|Jull) (IIDZvllise + B Dovlly + R72|Joll1) - (14)
Step 2. The following L'-estimates hold in the annulus domain Bgr \ Br /25

R
(at2)q+(b+2)
[ tar < o e, -
R/2
" N-1 N— (b+2)pt(at2)
HU(T)HIT dr S CR pg—1 , (16)
R/2
r N-1 N_1_ (a+2)a+(b+2)
HDszlr d’f’ S C R pg—1 , (17)
R/2
R
(b+2)p+(a+2)
/ HDCEqurN_ldr S C RN_l_%7 (].8)
R/2
R
/ ||D2U||1+e N— Ldr < C RNfszerﬁ’ (19)
R/2
f 2,11 epN=1 N—o_(btDptlat?) |
R/2 HD u||1+e dr S CR rg—1 . (20)



To prove (15)-(18), we just apply Corollary 1 and Lemma 5. Here is for example the proof for (20). Apply
Lemma 3, Corollary 1 and Lemma 1 to get

R R
[Pzl tar = [ p2uftteds
R/2 R/2

< C’/ |Au|'Tedx + C R72(1+6)/ u'tedx
B2r\Br/a B2r\Br/a
< C R“/ |z|*PFdz 4 C R_Q(He)/ u
Bar\Br/a Bar\Br/a
B R )

(b+2)p+(a+2)
S CRN 2— TJrae

The proof of (19) is similar.
Step 3 For large enough M, define following sets;

M(R) = (r € (R2R); (o)l > MR 582,
Da(R) = {r € (R2R); u()]l > MR~ 7),
Do(R) = {r € (R2R); [|Dyolli > MR™' =57
Du(R) = {r € (R2R): ||Deully > MR #50,
Ps(R) = {r € (R2R); ||D20||}fe > MR 50y,
T6(R) = {r €(R,2R); ||Dul|{1¢ S MR- ey

Using (20), we get

2R
_ (b+2)p+(at2)
C 2 R N+2+ pa—1 ae/ ||D2u||1+6 N— 1d7"
R

N4 (2ptet2) 2 H2ptadd) Lo

> R

O De(R)|RNTIMR™ = M|T¢(R)|R™.

Therefore, choosing large enough M, we get |T'g(R)| < R/7. Similarly, using (15)-(19), one can see |T';(R)| <
R/7 for 1 <i < 5. Hence, for each R > 1, we can find

=6
e (R2R)\ |JTi(R) # 0. (21)

We now have the following upper bounds on (13) and (14) for the radius R given by (21);

- (at2)a+(b+2) o p o (a+2)a+(b+2)

~ +1
G1(R) < CRN+a+2(P+1) (R( e — )1+€ +R T)P

pqg—1 pa—1

. (b42)p+(at2) 1 . (b+2)p+(at2) \ 911
N+b+2(g+1 —2+ae 2
+C R (q ) (R( ) 1+e + R ) 5

< C (R-W) + R—a’ﬂe)) ,

where

ai(e) =(p+1) {<2+(a+2;§f§b+2) be) 1-1|-€ 2]1\?7:161]

a&(e)z(q+1)[<2 (b+2])32)4_—(1a+2) a6)11 _2_N+b].




Also,

A b+2 2
(- Lttt o4 40) 1

~ _1 Ao (b+2)p+(at2)
Go(R) < C RN+ (R e )
(Rl e | ra-tesgen),
< C R—az(e)7

where

az(é)——N—2+11+6<4—(a+b)e+ (b+2)(p+l)+(a+2)(q+l)>.

pg—1
Hence, from (12) we get

F(R) < C (Gi(R) + Ga(R)) < C R™,

where 7. := min{a; (€), a} (€), az(€)} and the positive constant C' does not depend on R. By a straightforward
calculation, we have

b+ 2 1 2 1 N N+b
03(0) = —N 124 OFVeFD @D+ e Nba NED
pqg—1 p+1 qg+1
Also,
o (@+2)g+(b+2) N+a
0) >0, iff > , 22
m(0) >0, it L2 e (22
e O+2)p+(a+2)  N+b
1(0) >0, iff ( > ) 23
@ (0)> 0, iff P — (23)

Now, if p and ¢ satisfy (3), then (50) and (51) hold, and we can therefore choose 1. > 0 for small enough
€ > 0. We now conclude by sending R — oo and get the contradiction.
O

2.2 Proof of Theorem 2
We recall that a critical point u € C%(Q) of the energy functional

1 1
I(w) = [ =|Vul]? — ——|z|*uPT.
() = [ IVuP = —la

is said to be

e a stable solution of (6) if for any ¢ € CL(Q), we have
(@)= [ V0P ~p [ Jalw 6% >0
Q Q

e a stable solution outside a compact set ¥ C Q if I,,,(¢) > 0 for all ¢ € CL(Q\ ¥), also u has a Morse
indez equal to m > 1 if m is the maximal dimension of a subspace X,, of C}(2) such that I,.,(¢) < 0
for all ¢ € X, \ {0}.

e a solution with Morse index m if there exist ¢1, ..., ¢, such that X,,, = Span{¢i, ..., o} C CL(Q) and
I () <0 for all ¢ € X,,, \ {0}.

Note that if u is of Morse index m, then for all ¢ € C}(Q\X) we have I,,,,(¢) > 0, where ¥ = U™, supp(¢;),
and therefore u is stable outside the compact set ¥ C 2.

We shall need the following lemma.



Lemma 7. Let Q C RY and let u € C?(2) be a positive stable solution of (6). Set f(x) = |z|* a > 0, then,
forany1<t< —-142p+2yp(p—1) we have

/ (IVala ™ + flyut*?) 7 < ¢ / Fla)y v, (24)
Q Q

for all ¢ € CL(Q) with 0 < ¢ < 1 and for large enough m. The constant C' does not depend on Q@ and u.

Proof: The following proof also holds true for weak solutions. The ideas are adapted from [5, 6, 7]. Note
first that for any stable solution of (6) and n € C1(Q), we have the following:

p / o < / Vil (25)
Q Q

/|x\aup7] = Vu - Vn. (26)
Q Q

Test (26) on n = u'¢? for ¢ € CL(Q) for an appropriate t € R that will be chosen later, to get

/Q|m\auf+P¢2 = /QVu-v(u%?)
2, t—1 42 to,,
t/Q|Vu| w1 —|—2/QuVu Vo,

Apply Young’s inequality? to (|Vu|u% d)) (u% |V¢|) to obtain

t=o) [ [Vupu=g? <0 [ v + [ aprutrer, (27)

Now, test (25) on u%gﬁ to get

p/ || ut TP
Q

IN

1 2
(t+ ) /|vu|2ut—l¢2+/ut+l‘v¢|2
4 Q Q

+ (t+1)/utVu~V¢q§
Q

2
(B ) [ a2 4 cr,w 2 [ v,
Q Q

where again we have used Young’s inequality in the last estimate. Combine now this inequality with (27) to

see
(t+1)2 (t+1)?
Ut 1 9¢ + 2¢
(p_ 4t_> [2 |x|aut+p¢2 < <4t€CE + Cé,t +Cé/,t> Aut+1|v¢|2, (28)

€

For an appropriate choice of ¢, given in the assumption, we see that the coefficient in L.H.S. is positive for
€ small enough. Therefore, replacing ¢ with ¢™ for large enough m and applying Holder’s inequality with

exponents 2 and 2 we obtain

t+1 p—1
/Q (2| *u+P ™ < Doy / PRt =) (20)

Note that both exponents are greater than 1 for ¢ given in (i) and (ii).

2For any a,b,e > 0, ab < ea? + C(e)b?, for some C(e).

10



On the other hand, combining (27) and (28) gives us
[ vuruig <o, [P,
Q Q

Similarly, replace ¢ by ¢ and apply Holder’s inequality with exponents % =% and t“’ to get

t+
[ rvuputin < D, [ e v
Q

This inequality and (29) finish the proof of (24).

O
Now, we are in the position to prove the theorem.
Proof of Theorem 2: We proceed in the following steps.
Step 1: We have the following standard Pohozaev type identity on any Q ¢ RV,
N+a/ || uP Tt — / |Vul|? = |x|“u”+1x-u+/ x-Vuu-Vu—l/ |Vul?z - v. (30)
p+1 Jo p+1 a0 2 Jaa

To get (30), just multiply both sides of (6) by z - Vu, do integration by parts and collect terms.

Step 2: The following estimates hold:

|Vu| € L*RY),
lz[*uPT € LYRM).

First recall that u is stable outside a compact set ¥ C . To prove our claim, we use (24) with the
following test function £ € CH(RYN \ X)) for R > Ry + 3 and ¥ C Bp,;

0, if [z < Ro+ 1;
Er(z):=< 1, if Ro+2<|z| < R;
0, if |z| > 2R;

which satisfies 0 < r < 1, || VER|| = (Bon\Br) < & and IVERI Lo (Bry+2\Bry+1) < CRo- Therefore,

2(t+p) t+1

/ (Vulut=" 4 [o[*ut?) < O, + C RN =52 5%
Ro+2<|z|<R

forall 1 <t < —142p+2ypp-—1).

Now, set t =1 and send R — oo. Since N <

/ |Vu|2:/ o[+ (31)
RN RN

Multiply (6) with u(g for (g € C}(RY) which satisfies 0 < (g < 1, ||V(g||« < & and

M we see [ [Vul? < oo and [py [z]*uPt! < oo,

Step 3: The following equality holds

1, if|z| < R;
Cr(z) = { 0, if 2| > 2R.

Then, integrate over Bsg to get

/ |:C|”up+1CR—/ |Vu|?Cr = V(g - Vu u. (32)
Bar Baor Bar

11



By Holder’s inequality, we have the following upper bound for R.H.S. of (32),

\/ Ver Vuu| < R-l/ V(2] 7 ) o] 7
Baor Bar

3 7T Bz
P P
R (/ |Vu|2) (/ |x|“up+1) (/ x|>
Bor Bar Bar
1 _1
_ R sl (/ |Vu|2) 2 (/ |fv|au”+1) "
Baor Bar

Therefore, from Step 2, there exists a positive constant C' independent of R such that

IA

Nip=1)=2(etpt1)
| Vig-Vuul < CR D
Bar

Since N < M , we have limp—co | [, V(g - Vu u| = 0. Hence (32) implies (31).

Step 4: we have
N+4+a N-2

-~ ap-‘rl:o'
(p—|—1 2 )/RNMU

Apply Lemma 7 for t = 1 with the following test function ¢ € C}(RY \ X) for R > 2Ry;

0, if |z|] < R/2;
or(z):=<¢ 1, if R<|z| <2R;
0, if |z| > 3R;

which satisfies 0 < ¢r < 1, [[VOr||L=(Byn\Brs) < F to get

/ (IVul? + [a*wt) < CRNV-FESHT (33)
B2r\Br
Now, define the following sets for large enough M;
_ (p+ + )
01(R) = {r €(R,2R); |[Dyu(r)l[3 > MR 2
_ (P+ +1) —a
b2(R) = {r €(R2R); [[u(r)|lj}y > MR~ =T ).

From (33), we have

2R
¢ = RN [ e ar
R

(p+a+ )

> R_N+2(p:_<114r1)+a|02( )|RN IMR_

% = M|fs(R)|R™ .

Similarly, one can show |01 (R)| < R/M. By choosing M large enough we conclude |6;(R)| < R/3 fori =1, 2.
Therefore, for each R > 1, we can find

=2
Re (R2R)\ | JMi(R) # ¢

i=1

Now, apply Pohozaev identity, (30), with Q = Bj to see that R.H.S. converges to zero if R — oo for

M Hence
b

N -2 N
7/ |Vl = M/ |t
2 RN p+1 RN

12

subcritical p, i.e. N <




From this and (31), we finish the proof of Step 4.
a
Remark: For the Sobolev critical case p = , using the change of variable w := u(r'*2) and applying
well-known classifying-type results mentioned in the introduction for the Lane-Emden equation, one can see
all radial solutions of (6) are of the following form

N+2+42a 14+
N-2

ue(r) := k(e)(e + r2+a)%, (34)

N—-2
where k(e) = (¢(N 4 a)(N — 2))2@Fa). Then, from the classical Hardy’s inequality it is straightforward to
see u is stable outside a compact set Bg,, for an appropriate Ry. Note that for —2 < a < 0, by Schwarz
symmetrization (or rearrangement), it is shown in [9] that all radial solutions of (6) with p = 2222 anq

N > 2 are of the form (34).

2.3 Proof of Theorem 3:

We recall that a critical point u € C*(Q) of the energy functional
1 1
I(u) ::/ —|Aul? = ——|z|*uPT,
is said to be a stable solution of (7), if for any ¢ € C#(2), we have
@) = [ 1868 = [ [alow 167 2 0.

Similarly to the second order case, one can define the notion of stability outside a compact set, which contains
the notion of solutions with finite Morse index.
We first prove the following estimate.

Lemma 8. Let Q C RY and let u € C*(Q) be a positive stable solution of (7). Then, for large enough m,
we have for all ¢ € CHQ) with 0 < ¢ <1,

[ 0aap szt g < c [ e Pere) (39)
Q Q

where T(¢) := |A¢|? + |Vo|* + |A|V@|?| + |V¢ - VA@|. The constant C does not depend on Q and wu.

Proof: For any stable solution of (7) and n € C4(Q), we have the followings:

p / w1 < / A2, (36)
Q Q

/ |z|*uPn = AulAn. (37)
Q Q

Test (37) on 1 = u¢? for ¢ € C2(Q) to get
/Q|x|aup+1¢2 = /ﬂ Au A (up?) (38)
Also, test (36) on u¢ and use (38) to get
o=1) [ et < [ A@oR = [ falmurtie?
/ A ) / AuA(ug?)

13
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By a straightforward calculation, one can see that the following identity holds:
|A(ug)|? — Aul(up?) = 4|Vu - Vo|? + u?|A¢|* — 2ulu|Vé|* + 2Vu? - VoAs. (39)
Therefore, we have
o= [lafwtie < o [ (VaPver+ [ alaof -2 [ usuvop
Q Q Q Q
+2 / Vu? - VoAg.
Q
A simple integration by parts yields
1
[ Ivulvor = [ ut-aaivep+ 5 [ wawo, (40)
Q Q 2 Ja
which then simplifies the previous inequality to become
0= [lefwtie? < 6 [ u(-20)ToP + [ u(-|A0f +2A[TOP 296 - Vag).
Q Q Q
Therefore,
[lalretie < ¢ [ ulaulvep+ [ L), (a)
Q Q Q

where L(¢) := |A¢|? + 2|A|VS|?| + 2|V - VAY|.
On the other hand, from (39) and (40), one can see

[ 15

/AuA(u¢2)+4/ \Vu-v¢|2+/ u?|Ag|? —2uAu|V¢|2—2/ u?div(VoAP)

Q Q Q Q

= [ el 46 [ u(-Aw|VoP + [ uF (-0 + 28V6 ~ 2V VAG)
Q Q Q

By combining (41), the identity A(u¢) = pAu+2Vu-Vo+uAp and Young’s inequality, we get the following
estimate

/ |Aul?¢? < C/ u|Au||Vo|? + C’/ u?L(¢).
Q Q Q
Therefore,
/ (2 + |Auf?) 6 < c/ u|AuHV¢|2+C/ PL($).
Q Q Q
Now, replacing ¢ with ¢ for large enough m > 0 and applying Young’s inequality we end up with

/ (Jz[2#*! + |Au?) g2 < C / ] Aul[VPEmD 4 ¢ / L")
Q Q Q

IN

2 ,2m 2 4 ,2(m—2) 2 m
e/Q|Au\(,z5 +C€/§2u|v¢|¢ +C/uL(¢ ).

Q

Then, for large enough m
/ (|t + [Auf?) " < C / u?g* AT (g), (42)
Q Q

14



where T(¢) := |A¢|? + |[Vo|* + |AIVS|?| + |V - VA@|. Now, apply Hélder’s inequality to get

[ or@) = [ jal e D #re)
Q Q

2 p—1
1

a m—2) 2L PrT —2a_ . pFl P
( /Q 2] P+ g2m=2) ) ( /Q " plTpl(cb))

Choosing m large enough, say 2(m — 2)%1 > 2m, from (42) we finally get the desired inequality

IN

2a p+1

/ (2?1 + |Auf)g?™ < C / | B TE ().
Q Q

O
Proof of Theorem 3: We proceed in the following steps.
Step 1: We have the following standard Pohozaev type identity on any Q c RY.
N N —4 1 1
ta / et - 22 / A’ = —— [ jarurtie ey — 7/ |Aul’a - v
p+1 Jg 2 Ja P+ 1 Joq 2 Joq
7/ VAu- vz -Vu+ / AuV(z - Vu) - v. (43)
20 o0

To get (43), just multiply both sides of (7) by z - Vu, do integration by parts and collect terms.

Step 2: we have
Aul e IPRY),
lz|*uPtt € LYRY).
Since u is stable outside a compact set 3 C (2, using (35) with the following test function g € CL(RV\X)

for R > Ry + 3 and ¥ C Bp,;
0, 1f\x| < Ro+1;

Er(z):=< 1, if Ro+2<|z| < R;
0, if |z| > 2R;
Wthh SatiSﬁeS O S é-R S 1’ |‘Di£R||LW(32R\BR) < % and ||Di£R||L°°(BR0+2\BR0+1) < CRO fOI‘ Z = 17 e 747

we get
4(p+1) 2

/ (|AU,‘2 + ‘$|aup+l) < CRO +C« RNf 1 1%
Ro+2<|z|<R

For subcritical exponents, N < %, we see o |Au|? < co and Jen |lz]*uPt! < oco.

Step 3: The following equality holds

/ |x|aup+1:/ |Aul?. (44)
RN RN

Multiply (7) with u(g for (g € C2(Bar) which satisfies 0 < (g < 1, |[D(gl| < 5 fori=1,...,4 and

[ 1, if|z| <R
Calz) = { 0, if |z|>2R.

Then, integrate over Bsg to get

/ |z|“uP TR — / |Aul*Cr = / uAuAN R + 2 AuVu-V(r =: I;(R) + I(R). (45)
Bar Bar Bar Bar
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By Holder’s inequality, we have the following upper bound for I;(R),

IL(R)| < R | Aul(|2|7¥T ) |7
Bar

3 T =]
P P
32(/ |Au2> (/ |z|aup+1) (/ |x—i“1>
BQR BQR BZR
— R 2 </ Au|2) </ x|au”+1)
Bar Bar

Therefore, from Step 2, there exists a positive constant C independent of R such that

IN

N(p—1)—2(atp+1)
1

L(R)] < C R 26%0

Since N <
Apply Young’s inequality for a given € > 0 (we choose it later) to get

2@%‘?1), we have limp_,o [I;(R)| = 0. Now, we consider the second term in R.H.S. of (45).

[L(R)| < e/ |Aul® + Ce/ IVul?|VCR|?,
RN Bar
Using Green’s theorem we get

/ VUl [Vl = / u(-Aw)|VCP? + / CAVCR? = L(R) + L(R).

B2R BzR B2R

By the same discussion as given for I; (R) one can see limp_, |I3(R)| = 0. For the term I4(R), we apply
Hoélder’s inequality again

|14

IN

B[ jafrtra o] 7
Bar

. 2t

P a P
R—4 (/ |x|aup+1> </ |x_172—1>

BQR B2R
2
REGR- 2 < / x|aup+1) .
Bar

By Step 2 and sending R to infinity we get, limg_oo [I4(R)| = 0. Since limp .o [I2(R)| < € [zn [Aul® for
any € > 0, we have limp_, |I2(R)| = 0. Therefore, (44) follows.

IA

Step 4: The following equality holds

N N —4
Yoo N[y
p+1 2 RN

Apply Lemma 8 with the following test function ¢z € CL(RY \ ) for R > 2Ry;

0, if|z| < R/2;
or(z):=<¢ 1, if R<|z|<2R;
0, if |z| > 3R;

where 0 < ¢p < 1, [|D*@rl| L (Bag\Br,s) < £ Then, we get
2(2p+2+a)
p—1

[ et < oRY-
B2r\Br
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On the other hand, we are interested in similar upper bounds for the following terms
Ji(R) = / Au[Vu| and  Jo(R) = / | Aul| D2ul.
Ba2r\Br B2r\Br

For the first term, Ji(R), using Schwarz’s inequality we have

1/2 1/2
/ |Au||Vu| < / |Aul? / |Vul? .
B2r\Br Bar\Br Bar\Br

From standard elliptic interpolation estimates, L2-norm version of Lemma 4, we have

/ |Vu|? < CRz/ |Au|2+CR*2/ u?
Bar\Br B4r\Br/2 B4r\Br/2

2
2(2p+2+a) N(p—1)  2a _ T
CRN-"%1 2 L RGrn pi1 2 (/ |x|aup+1)
RN

2
- cmﬂwf%%me<&AwJ%%@u(/ mmmﬁ”j
RN

(2p+2+a

IN

Since [pn [#|*uPT! < 0o and N < , for R > 1 we have

/ IVul? < CR%(Nf%w)H
Bar\Br

Therefore,
/ |Au||Vu| < OR7T (N-25E)+1, (47)
B2r\Br
Similarly for the second term, J>(R), using Lemma 3, i.e.,
/ ID2uf? < C / Au? + R ),
Bar\Br B4r\BRr/2 B4r\BRr/2
and similar type discussions one can see
/ |Au||D2u| < CR7T (N-2255) (48)
Bar\Br

Now, define the following sets for large enough M;

M(R) = {r € (R2R); [|Avu(r)|} > MR 5T},

Ay(R) = {r € (R,2R); |ju(r)|PT; > MR~ stpte gy

Ma(R) = {r € (R2R): [|Auln)|[Vour)|lh > MR- 7 (55520 0y,
Ad(R) == {r €(R.2R); ||Agu(r)D2u(r)||y > MR~ 71 (5 +2557))

In the following, we shall find a bound for the measure of the above sets. From (46), we have

C

Y

2R
R*NJF‘Z(QZﬁM)H/ [lu(r)| ™ dr
R

2<2p+2+ a)

> RS ez, (R) RN IM R ~" = M|Ax(R)|RT
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Also, from (47)

C

v
=)

2R
2(2p+2+a)
;%<*N+4%:¥*>*1/‘ [185u(r)[Vau(r)|||irY~tdr
R

2(2p+2+a) )+1

> R (VR0 gy RNy R (S

=

= M|A3(R)|R™.

Similarly, from (48) and (46) we get |A1(R)|,|A4(R)| < R/M. By choosing M large enough we conclude
|A;(R)| < R/5 for i = 1,---,4. Therefore, for each R > 1, we can find

i=4

Re (R2R)\ | JMi(R) # 6. (49)

i=1

Then, from the definition of R and A; for i = 1,--- , 4, we have

/x|—é|A“”“(R)”Dg”(R) < C Rt (V-2 )y .
/lxl_R|Axu(R)|qu(R) < CRt(N-2EE) o
/lx_ng;u(R)P < ORI (N-2EER) -
/ CwTYR) < CRAT(N-EEEE) e .
lz|=R
Using (43) with Q = B, \ Bj, one can see
/|—RVA”'”“’”'V’“ < CRA(N-255), (54)

Now, applying the Pohozaev identity, (43), with Q = Bj and using (50)-(54), R.H.S. of (43), converges
2(2p+2+a)
p—1

N -4 N
Uy
2 RN p+1 Jg~

From this and (44), we finish the proof of Step 4.

to zero if R — oo for subcritical p, i.e. N < . Hence,
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