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Abstract. In this paper we study the existence of nonnegative supersolutions
of the nonlinear elliptic problem —Au + |Vu|? = Ju” in the half-space RY , where
N >2,g>1,p> 0and 2 > 0. We obtain Liouville theorems for positive,
bounded supersolutions, depending on the exponents g and p, the dimension N,
and, in some critical cases, also on the parameter 4 > 0.

1 Introduction

Liouville type theorems (LTT) play an important role in the theory of elliptic and
parabolic PDE. Similarly to the original Liouville result on bounded harmonic
functions, a LTT usually states that a PDE has no nontrivial solutions, and in most
cases is restricted to signed solutions in some kind of an unbounded domain.

The discovery of various LTT for nonlinear PDE in the last forty years was
instrumental in the development of the theory of such equations. Probably the
most outstanding theorem of this type is attached to the equation

(1.1) —Au=u" inRV,

where p > 0, and was obtained in [26]. It was shown there that there do not exist
positive solutions of (1.1) provided that 1 < p < 1}\}13 (see also [17], [13] or [38]
for different proofs).

Another important and more general question concerns nonexistence theorems
for positive supersolutions of equations such as (1.1). Then one actually asks what
is the smallest power p such that the “concavity” (more precisely, superharmonicity)
induced by the negative Laplacian does not prevent supersolutions to exist globally.

Specifically, for (1.1) it was shown in [25] that if
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then no positive supersolutions may exist, and this range is optimal. It turns out
that this property remains true when the equation is set only in an exterior domain,
instead of R" (see [12] and the references there).

Problem (1.1) admits many generalizations, which mainly consist in replacing
the Laplacian with different elliptic operators in divergence or non-divergence
form, the power nonlinearity with a more general positive function or both. We
refer the reader to [32], [20], [6], [21], [35], [5], [34], [30], and the references
therein.

A generalization which has a somewhat different flavor is obtained when the
differential operator contains a gradient term, to obtain a problem like

(1.2) —Au+|Vul? =’

in RN \ Bg,, where ¢ > 1 and A > 0. Here and in what follows, Bg, stands for the
ball of radius R centered at the origin.

It is outside the scope of this paper to list all the various gradient-dependent
problems which have (1.2) as a model case, and which appear in practice. We
will only note here that gradient-dependent problems are particularly abundant in
PDE which arise from control theory and economic applications. Problems which
generalize (1.2) also appear in the theory of mean-field games, which witnesses
quick development in the last years. The interested reader may consult for instance
[19], [16], and the many references given in these works. For classical results on
gradient-dependent problems we refer to [28], [15].

Problems like (1.2) are also of theoretical importance, since they do not have
many of the properties which have been heavily used in previous nonexistence
results. In particular, the differential operator in (1.2) does not have any variational
structure, nor is it homogeneous when g > 1. Also, supersolutions of (1.2) are not
necessarily superharmonic. The introduction of the gradient term thus forces us to
search for alternative proofs.

Problem (1.2) in an exterior domain has been analyzed recently by some of
the authors in [3] (see also [1] for slightly more general nonlinearities and [4] for
the case g = 1). There are also some previous results available, which however
almost exclusively dealt with radially symmetric solutions. See [18], [39], [35],
[41], [23], [24] and [40].

Another line of research on nonexistence results for solutions of problems
related to (1.1) arises when the underlying domain is different from R" or an
exterior domain. Such results appeared for instance in [8], [9], [11], [10], [29],
and [6], where cone-like domains (and in particular half-spaces) were studied. All
these works do not allow the appearance of a gradient term as in (1.2). We remark
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that one of the most important technical difficulties when dealing with this type
of domains arises because their boundary is not compact; this might explain the
absence of nonexistence results for gradient-dependent problems set in domains
with a noncompact boundary.

The present paper can be viewed as a first step in this direction. We analyze
bounded supersolutions of the problem (1.2) in a half-space RY ={xeR" : xy > 0}
(we are adopting the usual convention to write x = (X, xy) for a point x € RV):

(1.3) —Au+|Vul? > P, u>0 inRY, ueC'RY)NLRY).

In our subsequent discussion, we will always assume that N > 2, g > 1,p > 0
and A4 > 0 are parameters.
Supersolutions of (1.3) will be defined in the weak sense, that is,

/ VMV¢+/ [Vulip > /1/ u’ ¢
RY RY RY

for every nonnegative ¢ € C°(RY). By shifting the half-space, if necessary, we
can always assume that u € C'(RY) and that u > 0 in RY.

The following two theorems are our main results. They fully describe the
solvability of (1.3), in terms of the parameters of this problem.

Theorem 1. Assume 1 < g < N}\Tl. Then if

q

1.4
(1.4) P,y

q

2 then there exists

the problem (1.3) does not have a solution. Ifp = ,
Ao =4o(g,N) > 0

such that for A > g the same conclusion holds.

Theorem 2. Assume g > N}:; L. Then if

N +1
1.5 >
(1.5) P<yN_1
the problem (1.3) does not have a solution. In addition, if g > N,:;l andp = ]}\\,'ill,

the same conclusion holds.

Theorem 3. For all values of N > 2, q > 1, p, A > 0 not covered by the
previous two theorems, there exists a solution of (1.3).
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We now discuss the threshold values for p and g which appear in these theorems,
and explain their appearance.

First, recall that the problem without gradient dependence
(1.6) —Au > AuP

does not have positive supersolutions in a half-space if and only if p < jlvvill , by the
well-known result of [9]. That is, if p is large enough, positive solutions which are
small at infinity may exist, since the right-hand side of (1.6) is sufficiently small
to accommodate the superharmonicity.

In the same line of thought, when a gradient term is added to the left-hand side
of (1.6), one may expect that there will be a threshold value for the power of the
gradient, which determines the solvability of (1.3). The theorems above uncover
the value of this threshold, as well as describe the interplay between p and g.
When g is large, the gradient term turns out to be “too small to make a difference,”
and the full problem is solvable just when (1.6) is solvable. On the other hand, for
small g it becomes “‘easier” to satisfy the inequality, and the nonexistence range
for p is reduced. More specifically, (1.3) is not solvable if and only if (p, q) is
above the hyperbola given by (1.4).

Observe the particular (and even surprising at first sight) phenomenon which
appears in the “critical” case p = q/(2 — q)—the existence of a threshold value for
the multiplicative parameter 4 > 0. This critical case is certainly the most difficult
one to study. In a sense, it is also the most important one, since it is precisely in this
critical case that the equation is invariant with respect to a “blow-up”, i.e., rescaling
of the dependent and independent variables. Specifically, if we set u(x) = r*i(y),
y =tx, t > 0, the function 7 satisfies

—1*2 Aji + 19|V |9 > PP

and the three powers of ¢ in this expression can be equalized by a suitable choice
of aifandonly if p = q/(2 — g).

We recall that one of the most frequent and fundamental uses of Liouville type
theorems is that they imply a priori bounds for positive solutions of elliptic PDE in
bounded domains, through the “blow-up” method of Gidas and Spruck [26]. There
have been works where this method was applied to equations with weak gradient
dependence which disappears after the blow-up—see [22]. Our results here (and
those in [3] which cover Liouville theorems in the whole space) now make it
possible to apply the Gidas—Spruck method to problems with strong dependence
in the gradient, in which the gradient stays after a blow-up change of scale.
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Let us give a brief hint to our proofs of Theorems 1 and 2, which borrow tools
from [7] and Section 5 of [6]. When g < NA}' ! we construct and use a subsolution @
of problem (1.3) with 4 = 0, vanishing on RY \ {0}, which plays a similar role as
the fundamental solution used in [6]. We assume a positive supersolution of (1.3)
exists and we define the quantity

_eou(x)
PR = Inf 0y

x| =R

R > 0.

A contradiction is reached by obtaining suitable upper and lower bounds for this
quantity. The lower bounds follow because of the comparison principle, while
the upper bounds are a consequence of arguments which involve the “doubling

lemma” in [36]. Much more work is needed in the critical case p = In

q
addition, in this case some arguments of [6] need to be extended and adaptezd f[]o our
situation. It turns out that the fundamental monotonicity property of p is valid only
for sufficiently large values of 1. It is also worth mentioning that when g > !,
the function ® which makes the procedure work is not exactly a subsolution of the
homogeneous problem, but a fundamental solution of the Laplacian which vanishes
on dRY \ {0}. In this case we need to show that a subsolution of a rescaled version
of (1.3) with 4 = 0 (see (5.3)) does not decay too quickly at infinity and then use
a comparison argument in rescaled dyadic balls in order to reach a contradiction.

In the end we comment on the possibility of extending our results to more
general cones in RV than half-spaces. The only part of the proofs presented below
which would require substantial modifications when dealing with more general
cones is the construction of explicit subsolutions in Lemmas 4, 6, and 11. One
would need to look for subsolutions as powers of the radial variable and functions
of the angular variables of the cone. We will not deal with this rather technical
question here, leaving it to a further study.

The rest of the paper is organized as follows: in Section 2 we obtain lower
bounds for all positive supersolutions. Section 3 is dedicated to obtaining upper
bounds for some special supersolutions, while Sections 4 and 5 deal with the proofs
of Theorems 1, 2 and 3.

2 Lower bounds

The purpose of this section is to obtain lower bounds for all positive supersolutions
of (1.3). These lower bounds will be obtained by comparing with appropriate
subsolutions of the equation

2.1) —Au+|Vul? =0 inRY
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which vanish on RY \ {0}. Note that when g > 1, in the context of weak solutions,
the comparison principle is furnished for instance by Theorem 3.5.1 in [37] (see

also Theorem 10.1 in [27] for classical solutions).

N+1
N

separately. We begin with the first one and look for a subsolution involving the

It turns out that the cases 1 < g < and g > NA}'I have to be analyzed

function
(X

I lﬁ, xy >0,

(2.2) D(x) :=

where x = (X', xy) and a, f > 0. Our first result is a simple calculation.

Lemma 4. Assume 1 < g < . The function A® is a classical subsolution
of (2.1) provided that 0 < A < Ay, where

a=0—N+2,
23) p=20-N+2,
Ag = (G,

and 6 = *79,
g—1

Proof. After straightforward calculations, we see that ® being a classical
subsolution of (2.1) is equivalent to

a—2 2

_ AN
lﬁ(ﬁ(ﬁ 2o+2 — N)ll

x 2+oz(oc—1))

Ke=ha q

R (T ﬁ)l o] =0

2.4)

if xy > 0. Since f > O and f — 20 =N — 2 > 0, we have

2 x,z\, 2 2 xzzv 2 2 2
(B = 2ap) 5, + | = (B = 20p) [+ < (= =0

so that (2.4) is implied by

(a Dg—a+2
— — aAq—1*N <
oo — 1)+ 6A jpa-n S 0.

However, this last inequality is easily seen to hold since (o« — 1)g —a+2 = f(g—1)
and —a(a — 1) + 0949~ < 0 (observe also that & > 1 is a consequence of
q < NA“,LI). d
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To proceed further, we introduce the notation B} = {x € RY : |x| < R},
S ={xeRY : |x| =R}, forR > 0. For a given positive function u which satisfies
(1.3), we consider the function

(2.5) o) = inf "™

, R>0,
xeS; D(x)

where @ is given by (2.2) with the choice of «, f in (2.3). Observe that u/® is
bounded from below by a positive constant on Sy, according to Hopf’s principle
(applied to —Au + ¢(x)|Vu| > 0 with ¢ = |[Vu|?"!) and to the fact that o > 1.
Therefore we always have p(R) > 0.

The first important property of the function p when u is a positive supersolution
of (1.3) is the following:

Lemma 5. Assume u € C'(RY) is a positive weak supersolution of (1.3) and
let p be defined by (2.5). Then

liminf p(R) > 0.
R—+00

Moreover, the function p(R) is increasing in any interval where it verifies
0 < p(R) < Ag (A is the constant from the previous lemma), and if p(Ry) = Ay for
some Ry > 0, then p(R) > Ag for every R > Ry.

Proof. Let us show that if p(R;) < Ap for some Rj, then p(R) > p(R;) for
every R > R;, where Ay is given in (2.3).

Choose ¢ > 0. Observe that ® < R;g < ¢/p(Ry) on |x| = Ry if R, is
large enough, thus u +¢ > ¢ > p(R)® on Sg . By definition, we also have
u+e > u> p(R)®on S;;l. Since p(R;) < Ay, the function p(R;)® is a subsolution
of —Av +|Vo|? <0inAT(R;,Ry) :={x € RY : R < |x| < R,} by Lemma 4, and
using comparison we get

u+e > p(R)H® in A+(R1,R2).

Letting R, — +oo and then ¢ — 0, we arrive at u > p(R))® in RY N {|x| > Ry},
in other words,

SR = inf O

x€RY \Bg, D(x)
In particular, by (2.5), p(R) > p(R;) for every R > R, as was to be shown. As
an immediate consequence, we have liminfz_, ;oo p(R) > 0, which concludes the
proof. g
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In the case ¢ > *1 we look for a subsolution of (2.1) similar to the one
discovered before:

1+e

N
(2.6) ) = Ve

where ¢ > 0 (observe that when ¢ = 0, this function reduces to one of the
fundamental solutions of the Laplacian in RY which vanish on 6RY \ {0}). The
proof of the next result is similar to that of Lemma 4.

Lemma 6. Assume q > NAJ;I. For ¢ > 0, the function AY, is a classical
subsolution of (2.1) in RY \ B}, provided that

e(1+¢) ) o ‘

0<4s ((N—1+g)f1

Proof. It suffices to have, for xy > 0 and |x| > 1,
I+e(g—1)

— _ qpa-1 XN
2.7) e(l+e)+(N —1+¢)A || (V+26)g—1) <0.

Since g > N+l we see that (N + 2e)(g— 1) > 1 +&(q — 1), hence we deduce for
[x] > 1

x}\,+£(q_1) Xy L+eg=D
|x|(N+2£)(q—1) — (|x|) —

Then inequality (2.7) is a consequence of our choice of A. The proof is
concluded. g

In analogy with (2.5), for a given positive function u defined in RY we introduce
the function of R:

(2.8) pe(R) = inf

The following property can be shown with an entirely similar proof to that of
Lemma 5, and will thus be omitted.

Lemma 7. Assume u € C I(Rﬁ’ ) is a positive weak supersolution of (1.3) and
let p, be defined by (2.8). Then

llj‘)r_r)linfpg(R) > 0.
3 Upper bounds

Our next task is to obtain upper bounds for positive, bounded supersolutions of the
problem

(3.1) —Au+|Vul? = u’  inRY,
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Our tool to achieve them is the doubling lemma proved in [36]. But in order
to be able to use the results there, we first need to get supersolutions with some
additional regularity properties.

Actually, in the case 1 < g < 2, the existence of a positive, bounded, weak su-
persolution suffices to guarantee the existence of a bounded solution with bounded
derivatives.

Lemma 8. Assume 1 < g <2andu € C I(Rf ) is a positive, bounded weak
supersolution of (3.1). Then there exists a positive classical solution v € C 2(]R’JY )
of (3.1) verifying ||v|lc2wy) < +00.

Proof. SetY = ® when1 < g < ™' while Y =¥, for g > V', where @
and W, are given by (2.2) and (2.6), respectively, and ¢ is small enough. Fix
Ry > O and for R, > R; denote again A*(R;,R;) = {x e RY : R| < |x] < R,}. By
Lemmas 5 and 7 we have u > Y for x € RY, |x|] > R; and some small positive &.

Next, consider the problem

—Av +|Vo|? = 0P in A*(Ry, R>),
v =07 on 0A* (R, Ry).

3.2)

It is clear that u is a weak supersolution of (3.2), while ¥ = J7Y is a weak
subsolution, and they are ordered. Since g < 2, we may apply the classical method
of sub- and supersolutions to obtain a weak solution vg, verifying Y < vg, < u
in A*(Ry, Ry) (cf. [14]). Notice that vy, is classical by standard regularity (see [31]
and [27]).

In particular, the set {ovg,}r,~r, is uniformly bounded. Using, for instance,
Theorem 7 in [2] we deduce that the set {|Vog,|}r,>r, is locally bounded. Thus
we obtain also local bounds for {|Avg,|}&,>r,, Which by standard theory provide
with C* local bounds and therefore C>“ local bounds. Thus, by compactness
and using a diagonal argument, we may select a sequence R, , — +oo such that
UR,, —> v in C2_(RY \ Bg,). Hence v is a classical solution of

—Av +|Vol|? = v inRY \ Bg,,

verifying in addition v > 6. Thus v > 0 in RY \ Bg,.

Finally, sinceu € L™ (R’f ), we alsohaveov € L™ (Rﬁ' \Bg,), and using Theorem 7
in [2] again this implies [Vo| € LW(RQ’ \ Br,) N {xny > 2R;}). By classical theory
we deduce also |D?v| € L¥(RY \Bg,)N{xnx > 3R;}). Now a convenient shiftd of v
gives a solution of problem (3.1)in RY , verifying € C*(RY) and ||| c2gy, < +00.
This concludes the proof. (]
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The case g > 2 is a bit more delicate, since standard theory is not available.
Nevertheless, gradient estimates can still be used, and they allow us to obtain a
slightly weaker result, however enough for our purposes below.

Lemma9. Assume q > 2 andu € C'(RY) is a positive, bounded weak super-
solution of (3.1). Then there exists a positive, weak supersolutionv € C*(RY) of
3.1 with ||[v]lcregy) < +00 for every a € (0, 1).

Proof. Our intention is to apply the method of sub- and supersolutions again,
but since now ¢ > 2, we have to work with some more care.

Fix R, > R; > 0. By Lemma 7, we obtain u > 6V, in RY \ Bg, for some small
enough 6. Consider the unique solution z of the problem

—Az = AuP  in A+(R1,R2),
Z = 5\Pe on 6A+(R1, Rz).

By standard regularity, z € W>*(A*(R, R>)) N CL*(A*(R}, Ry)) for every s > 1
and every a € (0, 1) (cf. [27]). Thus it is clear that z is a (strong) supersolution of
—Av+|Vol|? = Au”’  in A*(R(, Ry),

v =0¥, on 6AT(R1, R»),

(3.3)

while 0, is a strong subsolution of the same problem, and they coincide on the
boundary. By the comparison principle we have z > 0¥, in A*(Ry, R»).

We may then use Theorem III.1 in [33] (we remark that the proof there can
be adapted to deal with nonhomogeneous Dirichlet problems, provided only that
the sub- and supersolution coincide on the boundary) to ensure the existence of a
strong solution vg, € W2S(A*(Ry, R»)) of (3.3). Again by comparison, u > DR, in
A*(R1, Ry), so that the family {vg, }r,~r, is locally bounded in Rﬁ’ \ Bg,.

We can pass to the limit in a similar way as in Lemma 8 to obtain that, for
some sequence R, ,, —> +00, vg,, —> v in CL(RY \ Bg,). Of course, this function
verifies

—Av +|Vol? =’ > JoP  inRY \ Bg,

in the weak sense. Observe that both v and u are bounded in RY \ Bg,. Thus, we
may use again Theorem 7 in [2] to conclude that [Vo| is also bounded in xy > 2R;.
By classical regularity, [0 cremyy Br,) is finite for every a € (0, 1) and we may take
as before a shift of v to obtain the sought supersolution in RY . (]

Once we have appropriate positive supersolutions of (3.1), we can obtain ade-

quate information on their decay at infinity with the “doubling method”, introduced
in [36].
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Lemma 10. Assume 1 < q < 2 and v € C*(RY) is a positive classical
solution of (3.1), or ¢ > 2 and v € C'(RY) is a positive weak supersolution of
(3.1). Assume in addition that ||v||cregy, < +00 for some o € (0, 1) and one of
the following conditions hold:

(a) 1 < q < N+1
(b)) 1 <g< NAJ;I, p= Zq and A is large enough;
(C) q > N+l

< N+l
Then there exzsts a constant C > 0 such that

and0 <p <,
andp <

2 p+l

(3.4) v(x) < Cxy"™', Vo] < Cxy"™", forxeRY.
Proof. Let us show first that

(3.5) lim v(x) = lim Vo) =

XN —+00

For this, choose an arbitrary sequence {x,},en such that x, y — +00, where x,, y
stands for the N-th component of x,. Let w,(x) = v(x + x,), which solves (3.1)
in xy > —x,n. By hypothesis {w,},cn is bounded in Clloé’(RN), so we obtain,

passing to a subsequence, that w, — w in C}.(R"), where w is a nonnegative,
bounded weak solution of

—Aw+ |Vw|? > Jw” inRM.

Now we observe that our assumptions (a), (b), (c) imply that one of the following
cases occurs:

() 1<gc< and0 <p <

e 2
() 1 < q < NNl,p = 2f and 1 is large enough;
(iii) g > y_, andp <
Therefore we can use the results in [3] (specifically Theorems 1, 2 and 3 therein)
to obtain that w = 0. Thus v(x,) — 0, |Vo(x,)| — 0, and this shows (3.5).

Next assume (3.4) does not hold and introduce the function
p—1 p—1 N
M) :=vox) 2 +|Vox)|r+, xeR].
Then there exist points y; € RY such that
M (yy) > 2kyk_,lv for every k € N.

We may use Lemma 5.1 in [36] (see also Remark 5.2 (b) there) to obtain points
xi € RY such that M (x) > M (y), M (x;) > 2kx;j, and

M(x) < 2M(xp) if |x — x| < kM (x) ™!
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Define the functions

2
p—1

2%(y) = up” v + ury), ye€ By

(B stands for the ball with radius & centered at the origin), where 1, = M (x;)™".
Observe that M is a bounded function by hypothesis, therefore x; y > 2k/C for
some positive constant C, hence x; y — +00 as k — +oo. Thus

M) =002 + Vo) — 0

by (3.5), so that u; — +oo.
From this moment on, we need to distinguish the cases 1 < g <2andg > 2. In
the first case, v is a solution of (3.1), so it is not hard to check that the functions z;

verify
2p _p+1q
—Azi + ,u]’:l V]! = lZ’,z in By
together with
_ —1
2(0)2 +|Vz(0)| ' = M (x) = 1
and

—1 —1 .
22+ IVaO)I» = gxM (o + pry) < 2uM () =2 in By

Using that both z; and its gradient are bounded in By, we deduce that Az is
bounded in By, so that by standard regularity we obtain C'* local bounds for z;.
This entails that actually Az is locally bounded in C*, which in turn gives C>“
local bounds. Passing to a subsequence through a diagonal procedure, we may
assume z; —> z in C2(RY), where z verifies 2002 + |VZ(O)|’I:'1 =1andisa
nonnegative classical solution of

—Az =17 inRY

q
when p < 2oy OF

—Az+|Vzl9 =172 inRY

when p = 2fq. By the strong maximum principle we see that z > 0 in R". In the
first case we obtain a contradiction with Theorem 1.1 in [26], while in the second
a contradiction is also reached with Theorem 1 in [3] if A is large enough. This
shows (3.4) in cases (a), (b) and (c) when g < 2.

Thus only the case g > 2 in (c) remains to be proved. In this situation the

functions z; verify

2p _ p+l

—Age+uf” V| 2 i in By
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and the exponent of u; is negative. Since |Vz| is bounded we have, by passing

to a subsequence, that z; — z uniformly in compact sets of RV and z; — z in
2p _ p+l

— —149 . .
H! (RY). As pup™t " — 0, we deduce —Az > 127 in RY in the H'-weak sense,
and since z is continuous also in the viscosity sense. This contradicts for instance

Theorem 2.1 in [6], since p < jlvvill < NZZ ,- This contradiction proves (3.4) in case
(c) and the proof is concluded. ]
N+1
4 Thecasel <g <™y

We devote this section to the proof of Theorem 1. Our first step is to obtain a
slightly more accurate version of Lemma 5 which will be used when we analyze

the critical case p = 2fq. For this purpose we consider the problem

4.1) —Au+|Vul? =B®” inRY

for B > 0, where @ is given by (2.2). The key point is to obtain a positive
subsolution of (4.1) vanishing on RY \ { 0}. The nextlemma is similar to Lemma 4.

N+

Lemma 11. Assume 1 < g < 7

Vandp = 2fq. With o and 6 as given in
Lemma 4 set

0(qg—1) 0p —q) p
4.2 Ao = .
4.2) °T p—1 (a(a—l)(p—l))
Then the function A® is a classical subsolution of (4.1) provided that

1
A< (fo)”.

Proof. Similarly as in the proof of Lemma 4, we see that being a classical
subsolution of (4.1) is implied by

x(a—l)q—a+2 xap—a+2
— — qapa”N < N i
Aoa(a — 1)+ A0 [pa-n S B oy inxy > 0.

Taking into account that (o — 1)g —a+2 = f(g— Danda(p—1)+2 =(p— 1)p,
this reduces to

<

Plg—1)
XN) for xy > 0.

(xN )ﬂ(p—l)

(4.3) —Aa(a — 1) +A494( o

|x|
Denote temporarily a = Aa(a — 1), b = A9, ¢ =B, s = f(g—1),t = f(p — 1),
and consider the function G(&) = —a + b&* — &' for & € [0, 1]. Then (4.3) will
hold in RY when G(¢) < 0in [0, 1].
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Observe that with our hypotheses p > ¢, so that > 5. Then it is not hard to
see that

b /bs\ .,
G@S_“z(ct) (t—s5)<0

K

provided we take a to verify a > f (’;f):—k (t — s). After some calculations, we see
that this inequality is equivalent to A” Ao < B. This concludes the proof. (]

With a similar procedure as in the proof of Lemma 5, the subsolution given by
Lemma 11 can be used to obtain the following property:

Lemma 12. Let 1 be given by (4.2). Then, if u € CY(RY) is a positive weak
supersolution of (1.3) with p = 211 and A > Ao, the function p given by (2.5) is

increasing in R > 0.

Proof. Observe first that Lemma 5 shows that p is increasing as long as
p < Ap. Also, if there exists R; > 0 such that p(R;) = Ay, then p(R) > A for
every R > R;.

Thus assume the existence of such a R;. Then

(4.4) —Au+|Vul? > JAL®? in |x| > R;.

Set A = Ao(i/io); > Ag. If p(R;) < A; for some R, > Ry, then p(R,)® is
a subsolution of (4.4) by Lemma 11, while u + ¢ is a supersolution for small
positive e. Thus an argument like the one used in the proof of Lemma 5 shows that
pP(R) > p(R,) for R > R,. Thus p(R) is nondecreasing as long as Ag < p(R) < A
and if p reaches the value A; it always stays above this value. Defining recursively
Ay = Ak_l(i//lo)!l’ we deduce that p is increasing as long as Ax—; < p(R) < Ay,
and since limy_, ;oo Ay = +00 we obtain that p is increasing in R > 0. O

Our proof in the critical case p = 22(1 follows arguments introduced in [6].
For this, several ideas have to be generalized. The next property is essentially an
adaptation of the so-called ‘quantitative maximum principle’ there (Lemma 2.2 in

[6]).

Lemma 13. Let Q be a bounded Lipschitz domain of RN and v,z € C*(Q)
verifying
—Av+|Vol? > —=Az+297YVzl9+ f inQ,
v >z on 0Q),
where f € L¥(Q), f > 0, f # 0. Then for every Q CC Q there exists

¢ =c(f, Q) > 0 such that
v>z+c inQ.
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Proof. Let ¢ be the unique (positive) solution of

—Ap+217Vp|? = f inQ
¢ =0 on 0Q

(this problem is uniquely solvable since g < 2). Since

—AG+ P +IVE+ ) < —Az— Agp+297"|Vz]? + 27|V |
=—Az+297 V|9 + f
< —Av +|Vol|?
in Q, with z+ ¢ = z < v on 0Q, we deduce by comparison that z+ ¢ < v in Q.
The conclusion of the lemma follows with ¢ = infg ¢. (|

For our last preliminary result we introduce some notation: let € be an open cone
with vertex at zero contained in R} with 6C N dRY = {0}. Denote D = B} \ B} ,,
E = (B3 \ Bf) N C. The following is a version of Lemma 5.5 in [6].

Lemma 14. For every b > 0, there exists ¢ = g(b) € (0, ;) such that, for
every v,z € C*2(D) N C(D) verifying

—Av +|Vol? > —Az+297YVz|9 inD
L >z 0n6RI_¥ﬂ(B4\Bl/2)

v>z+b on E
andv > z — e in D, we have that v > z in By \ By.
Proof. Lete > 0 be small and ¢, the solution of the problem

—Ap+|Ve|?=0 inD\E,

=0 ORY N (B4 \ By ),
@5) ¢ on oRY N (B4 \ By2)
¢ =b on OE,
¢ =—¢ on the rest of (D \ E).

We claim that there exists ¢ > O such that ¢, > 0 on By \ B}.

If this were not true, there would exist sequences ¢, — 0 and points x,, € By \ B}
with ¢,, (x,) < 0. Passing to subsequences we may assume x, — xo € B3 \ By,
¢ — ¢ uniformly in D \ E, and also in Clloc((D \E)U(GRY N (B, \B1,2))), where ¢
is the solution of (4.5) with ¢ = 0.
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Since ¢ > 0in D\ E and ¢(x() < 0, we deduce xo € 6RY N(B,\B;). According
to Hopf’s principle, ;i (x9) > 0, so that there exists a neighborhood of x; with
Zﬁ; > 0. Hence ¢,, > 0 in this neighborhood, contradicting ¢, (x,) < 0. This
shows the claim.

We next argue as in the proof of Lemma 13: we have
—A@z+¢)+|IV(Ez+¢)? < —Av+|Vo|? inD\E,

with z+ ¢, < v on &(D \ E). By comparison z+ ¢, < v in D \ E, and since

¢ > 0in BJ \ Bf for small ¢, we deduce that z < v in By \ Bf if ¢ is small enough
(depending only on b). This concludes the proof. ([l

We can finally proceed to the proof of Theorem 1.

Proof of Theorem 1. Assume there exists a positive, bounded, weak
supersolution of (1.3). Thanks to Lemma 8, there exists a classical solution » of
(1.3) verifying |[v || 2y, < +00. Consider the function p defined by (2.5), with u
replaced by v. According to Lemma 5, we have p(R) > ¢ > 0 for large R. On the
other hand, by Lemma 10

D(ReN)

R) < = R%b(Rey) < CRO= 1.
pR) < D(Rey) v(Rey) <

(4.6)

2

In the case p < b1 We obtain an immediate contradiction by

2
letting R go to infinity.

9 | since O <
—-q

Thus, we focus on the critical case p = 2fq. With a minor modification of the
proof of Lemmas 11 and 12, we see that there exists an increasing sequence { By }72;
of nonnegative numbers with limy_, ., Bx = +00, such that, if B,_; < A < By then

2
—AAD) + 297 [V (AD))Y < SBLL @ in RY,

provided that A is larger than some value 1o = 4¢(g).
By Lemma 12, p is increasing and it is bounded by (4.6) (since § = pfl ), hence
we may set £ = limg_, ;00 p(R). We may choose k so that

Bi—1 < P(I;) <l < B

for sufficiently large R (if £ = By for some k we can modify the choice of By by
replacing 1/2 by something slightly larger).
For large R, let w(x) = R’0(Rx) (recall that § = (2]:‘11). Since p(R) is increasing

w(x) > Rgp(i)cb(Rx) = p(g)cb(x)
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when |x| > é Moreover

R
—Aw+|Vwl? > ip(z)pd)” > )BI_ "

-8 (p(3)2) 27 V(o(5)o) [ = BL0r

in D. Using Lemma 13 we obtain

while

w2p(§)®+c inE

for some ¢ > 0, independent of R. Since @ is bounded from above in £ we get
indeed

R
w > (p(z) +c)CD in E
(the constant ¢ need not be the same but the only important point is that it is
independent of R). Diminishing c if necessary we may also assume 0 < ¢ < 1 and

R
B < p(z) +c<{l+c < By
for large R. Take ¢ € (0, }). We have

—A((p(lze) +cg)(I>) +2q_1‘V(p(§) +cg)CD‘q < AB{®” inD.

Observe that

w > (p(§)+ce)(l) in ORY \ (B4 \ By ),
u)—( (§)+08)®20(1—8)@2§@2b>0 in E,
w— (p(I;) +cs)CD > —ced > —Keg in D,

for some K, b > 0. If we now choose ¢ = ¢(b) as in Lemma 14 we deduce

R
w > (’0<2) +c3)CD in By \ Bf.
In particular, if [x] = 1 we obtain

v(Rx)  w(x) R
DRY) ~ D) — p(z) + &,

so that p(R) > p(g) + ce. Since ¢ and ¢ do not depend on R, we may let R go to
infinity to arrive at £ > £ + ce, a contradiction. This contradiction shows that no
positive supersolutions of (1.3) exist. (]
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N+1

S Thecaseqg > "

We finally consider the case where the gradient term is ‘negligible’ when compared
with the Laplacian. In this case, the relevant function to compare with is the
fundamental solution of the Laplacian in RY which vanishes on 6RY \ {0} and goes
to zero at infinity, namely

XN
‘I’(x) = |x|N’ XN > 0.
We introduce again the quantity
~ o)
5.1 R) = inf R>0
.1 p(R) Il gy R0

which will be relevant when dealing with the borderline situation p = A",’jll . Indeed,
we have the following important property:

NeUand p = Y. Let v € CM“RY) with

lollcragy, < +00 be a positive weak supersolution of (3.1). If p is given by
(5.1), then

Lemma 15. Assume q >

R—+00
Proof. Let Ry — +oo be an arbitrary sequence. Define
wi(y) = RY "o (Reew +Rey),  yn > 0.
Using Lemma 10, we see that for some positive constant C
wi(y) < CA+y)' ™, VoWl < CA+y)™,  yw > 0.

Thus, we may choose a subsequence, still denoted by wy, such that w; — w
uniformly in compact sets of RY and w; — w in HY (RY).
On the other hand, it is not hard to see that

(5.2) —Aw + Ry |Vl > Awf inRY,

so that we may pass to the limit in the weak formulation of (5.2) to obtain that

—Aw > JwP in RY in the weak sense (therefore in the viscosity sense). Taking
N+1 N

into account that p = y*| < 7, and using Theorem 2.1 in [6] we have w = O,
hence (Reen)
~ bRken N—1
Ry < =R R = 0)— 0.
P(Ri) < P(Reey) Tk v(Reen) = wi(0)

Since { R} is an arbitrary sequence we deduce limg_, 100 p(R) = 0, as was to be
shown. The proof is concluded. (]
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Before giving the proof of Theorem 2 we still need to introduce an auxiliary
function, which somehow connects the fundamental solution of the Laplacian ¥
with the problem including a gradient term.

Lemma 16. Assume g > NA",LI andlety =gN — (N +1). Fixy’ € (0, y). Then

there is a value Ry = Ro(y, ") > 0 with the following property: for every R > Ry,
there exists a positive, bounded function yg € C*(RY \ B 1) which verifies

—Ayr+R7|Vyg|? <0 inRY\ By

(5.3)
wr =W on RN \ BY),

together with

lim yr(x) =0.
|x]—+00
In addition, there exists a positive constant C such that

5.4 wr(x) > (1 — CR7T)¥(x), xe S5.
Proof. Setq = min{g, 2}, and for R > 1 consider the problem

—Ay+R7|Vyl? =0 inRY \ BY,
w ="V on o(RY \ BY).

It is clear that W is a supersolution, while O is a subsolution of this problem.
Therefore, with an argument similar to thatin Lemma 8, and since ¢’ < 2, we obtain
the existence of a classical solution yz € C*(RY \ Bf) veritying 0 < yr < ¥. By
standard regularity, [Vyg| < C in RY \ B} for some positive constant C which
does not depend on R.

Observe that yy trivially verifies (5.3) for R > 1 when g < 2, because y’ < y.
When g > 2, (5.3) will be verified provided that

R77|\Vygrl? < R |Vyg|*

in RY \ Bf. This is certainly true for large R, since |V wz| is bounded independently
of R. This shows the existence of R as in the statement of the lemma.
We now turn to prove (5.4). Let ¢ € C*(RY \ By) be the unique, bounded
positive solution of
—A¢p =1 inRY\B;
$=0  ond®RY\B})
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and observe that, according to standard regularity, there exists a constant C > 0
with ¢ < Cxy in B} \BT/Z, say. Moreover, since

—A(¥ — wg) =R77|Vyg|? < CR™7 inRY \ B,
Y —yr =0 on G(Ri\' \ BY),

we obtain by the Phragmén—Lindel6f maximum principle that ¥ — yi < CR™7' ¢
in RY \ B. In particular,

¥ — yr < CR"xy < CR™"Y in B} \ B}),.
Then inequality (5.4) follows, concluding the proof of the lemma. (|

Proof of Theorem 2. Assume there exists a positive, bounded, weak
supersolution of (3.1). By Lemmas 8 and 9, there exists a positive function v
which is a classical solution of (3.1) with [[v|| 2@y, < +00 when NAJ;I <g<22or
a weak supersolution of (3.1) with [[v][c1e@y) < +00 for every a € (0, 1) when

q > 2.

N

~il. By Lemmas 7 and 10 we see

Consider first the case g > NA’; U with p <
that 2
cP.(x) <o(x) < Cxy"", xeRY,
where W, is given by (2.6) and ¢, C are positive constants. Setting x = Rey where

R > 0, this implies

cR~N=1%9) < (Rey) < CR™»~1, R > 0.

Choosing ¢ small enough, we get a contradiction for large R.

Therefore to conclude the proof we may restrict ourselves to the case g >

N+1
N—-1"

where p is given by (5.1).
Consider the scaled function vg(x) = RY ~'v(Rx), which verifies

N+1
N

with p = Observe that we may apply Lemma 15 to have limg_ 1o, p(R) =0,

—Avg +R77|Vogl? >0 inRY,

with y = gN — (N + 1), and let yy be the function given by Lemma 16 for some
y" € (0, y). Since p(R) < 1 for large R, we obtain for sufficiently small &:

—A(r+e)+ R V(g + )7 > —A(p(R)yr) + RV (p(R)yr)|?
in RY \ Bf. Also, by the definition of p(R),

v +& > p(R)Y = p(R)yr
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on S}, while the same inequality is true at infinity since yg(x) — 0 as x| — +oo.
By comparison we get the same inequality in RY \ B, and letting & — 0 we obtain
in particular

vog > p(R)yg onSj3.

Taking into account (5.4), we have vg > p(R)(1 — CR™7)¥ on S5 for some positive
constant C, which is equivalent to

(5.5) P2R) > (1 — CR™)H(R).

Next, fix a value R > 0 so that | — CR™” > 0. An iteration of inequality (5.5)

yields
k—1

p2'R) = [[(1 = CQ'RY7HAR),
i=0

for every k € N. Letting k — +oc and observing that the infinite product

o0

[[a-ca»™)

i=0
is convergent to a positive constant, we have the contradiction 0 > Cp(R). This
contradiction proves the nonexistence of positive supersolutions of (3.1) in this
case. (]

Proof of Theorem 3. Let us check that, in all cases not covered by our
theorems, positive, bounded (classical) supersolutions can indeed be constructed.
There are several cases to consider:

N+1 q .
v andp > PAPE
b) 0<g< NAJ;I andp = 23(1, but 4 is small enough;

(@) 0<gc<

() g=>"andp > V'
(d) g=""andp = y*).

Case (c) is straightforward: we can take a (bounded) supersolution of the problem
—Au=u" inRY

(cf. [30]), which will clearly be also a supersolution of (1.3). Thus we may assume
N+l

AJ; .
a supersolution u of (1.3) in RY \ B} for some R > 0, since then the function
v(x) = u(x + 2Rey) will be a supersolution of (1.3) defined in all RY .

We look for a supersolution of the form

in what follows that ¢ < Moreover, observe that it is enough to construct

XN

uw =4 0

)CN>0,
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for A > 0 and B > 1 to be chosen. This will imply that u is bounded in RY \ B}
for every R > 0. It is sufficient to have the inequality

: XA
_Aﬂ(ﬂ N) |/)7+2 |ﬂq ﬁ - ﬁ)l |2 > AA Plxlll\gp

when xy > 0 and |x| > R > 1. Notice that, when g < 2,

2
(ﬂz—zmlﬁp +1=p2=28+1=(— 12

while for f > 2 this quantity is simply greater than or equal to 1. Thus, u will be
a supersolution of (1.3) provided that

XN Aqu p xﬁ/
(5.6) —AB|B — g e > JA i

for xy > 0, |x| > R, where y = min{f — 1, 1}. We now choose f = Pfq > 1 and

observe that, since xy < |x|, inequality (5.6) will be implied by

(5.7) —AB|B — N| I/“l ez FATYT = A7,

Next, consider case (a). Choose a small A so that A%y > AA? (notice thatp > ¢
with the present assumptions), and let ¢ be small so that A7y? — & > AAP. It is not
hard to check that f(1 — g) +2 > 1, and we deduce

XN
ABIB —N| |ﬁ<1 g2 SE S
when |x| > R and R is large enough. Therefore (5.7) is a consequence of our
choice of A and &.
As for case (b), we see that f(1 — g) +2 = 1, so that (5.7) reduces to showing

that a value of A can be chosen to have

(5.8) —Ap|f — N|+Aly? > JAP,
It is always possible to achieve (5.8) for a suitable value of A, provided that A
verifies
a9 — —N|t
(5.9) 0<s<sup! W TAE=NI

>0 2

Finally, case (d) falls under the assumption p = so that the discussion just

q
2—q’
made applies, with the only important difference that f = N in this case. Thus
the supremum in (5.9) is infinite and no restriction on the size of A is indeed

needed. OJ
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