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Hardy—Rellich inequalities with boundary
remainder terms and applications

Elvise Berchio * Daniele Cassani | Filippo Gazzola *

Abstract

We prove a family of Hardy-Rellich inequalities with optimal constants and additional boundary
terms. These inequalities are used to study the behavior of extremal solutions to biharmonic
Gelfand-type equations under Steklov boundary conditions.

1 Introduction

A well-known generalization of the first order Hardy inequality [35, 36] to the second order is due to
Rellich [44] and reads

N2(N —4)2 [ u?

AufPde>—— 2 [ ¢ v HZ2(Q 1

[ 1aupar > ST [ g vue mgo) 0

where Q ¢ RY (N > 5) is a smooth bounded domain and the constant NAN_4)? is optimal, in the
16

sense that it is the largest possible. In [29], the validity of (1) was extended to the space H2 N HE(Q)
(see also previous work in [21] when  is a ball) and the existence of remainder terms was established.

More precisely, among other results, it is proved there that there exist constants C; = C;(2) > 0
(¢ =1,2) such that

N2(N —4)2 [ u? u?

for all u € H2 N H}(2). Higher order versions of (1) and (2) were obtained in [17, 29, 40]. We also
refer to [1, 4, 5, 33, 45] for further improvements and variants of these inequalities.
The existence of a constant dy = do(2) > 0 such that

/Q]Au|2dx > do /{m W2dS Yu e H2 A HL(Q), (3)

where v is the unit outer normal to 912, is proved in [8]. The number dj is the first simple boundary
eigenvalue of the biharmonic operator A? under the so-called Steklov boundary conditions: u =
Au — du, = 0 on 99 for some d € R. When Q = B, the unit ball, one has do(B) = N.

The first purpose of the present paper is to consider intermediate situations between inequalities (2)
and (3). We seek two positive constants h = h(Q2) and d = d(Q2) such that

2
/|Au2 dxzh/érldx—kd/ uldS Yue H>NHLHQ). (4)
Q Q o0
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Clearly, in (4) one expects a dependence d = d(h) and, of course, one is interested in finding the
optimal (largest) constant d for any h > 0. We will prove (4) in all the situations between the two
extremal cases where h = 0 (corresponding to (3)) and h = 1\!2(11\77(?4)2 (corresponding to (2) with a
boundary remainder term). As expected, in the limit situation where h = ]\[2(]1\[7(;4)2 there is a loss of
compactness and (4) becomes a strict inequality for all u # 0. There is no way to further increase
h, even at expenses of a smaller (possibly negative) value of d; to see this, it suffices to consider the
original inequality (1) in the space HZ(2).

The second purpose of the paper is to apply inequalities (4) to the study of the regularity of extremal
solutions to semilinear biharmonic problems such as

A%y = \g(u), u>0 in Q
(G))
u=Au—du, =0 on 0f)

where A and d are nonnegative constants, and the nonlinearity g has the following form:

g(u) =e* | glu)=1+uwP (p>1),

, (5)
g(u):m 0<u<l, v>2).
Fourth order problems as (G)) were studied under different boundary conditions, such as Dirichlet
conditions u = u,, = 0 on 0L, see [3, 13, 15, 18, 19, 20, 24, 25, 26, 47|, or Navier conditions u = Au =0
on 99, see [7, 19, 20, 34]. See also [14, 38] for related nonlocal problems. We are here interested in
intermediate boundary conditions, the Steklov conditions v = Au — du,, = 0 on 0f).
Although problem (G,) is the fourth order version of long-standing and well-studied second order
problems [9, 11, 32, 37, 39], the proofs of the corresponding results turn out to be much more involved.
The first difficulty one has to face for biharmonic problems is the lack of a general maximum principle.
Under Steklov conditions, a maximum principle can be proved only for restricted values of d (see
[8, 30]). In particular, the maximum principle holds for d € [0,dp) (see (3)) in any domain © and
also for some d < 0 depending on the domain. This is one reason why, for general domains 2, we
only have partial results, see Section 3.1. When Q is a ball, more can be said. When looking for
radial solutions, one may perform a phase space analysis for the corresponding system of ODEs.
For second order problems the phase space is a plane. For the fourth order counterpart, the phase
space is four-dimensional where the topology is more complicated and the Poincaré-Bendixson theory
is not available, see [2, 3, 28]. Finally, in problems (G,) one usually does not succeed in finding
explicit singular solutions which allow to describe the bifurcation branch (\, u) of nontrivial solutions.
However, in somehow particular situations (suitable choice of d) we can still prove fairly exhaustive
results, see Section 3.2 where we take advantage of the Hardy-type inequalities (4). This paper should
be intended as a further step towards a complete understanding of the mathematical phenomena
related to (G)).
The interest in studying (G ) is not only mathematical. For instance when g(u) = ﬁ, it represents
a model for MicroElectroMechanicalSystems, see [43] for a systematic development on the subject and
also the introduction in [13, 14]. In this context, one of the main points is the study of the so-called
pull-in instability, which corresponds to the situation in which the deflected profile u reaches the value
u = 1 and generates ruptures phenomena.
This paper is organized as follows. In Section 2 we derive our family of Hardy-Rellich type inequalities.
In Section 3 we state the results about (G)), first for general domains Q (Section 3.1) and then for
the ball (Section 3.2). The proofs of the results of Section 2 are given in Section 4, the ones of Section
3 are given in Sections 6 and 7.



2 Hardy—Rellich type inequalities

Let @ ¢ RN, N > 5, be a bounded domain containing the origin and with smooth boundary and
denote by B the unit ball of RV, For h > 0 and d € R, consider the following boundary eigenvalue
problem
A2 = h— in ©
| (6)
u=Au—du,=0 on 0f).

For fixed h, we are interested in finding the values d for which (6) admits nontrivial solutions, namely
u € H?> N HE(Q) such that

/AuAvdx—d/ u,,v,,dS:h/uvdx Vv e H2N HHQ). (7)
Q o0 o ||t

Since the boundary conditions in (6) satisfy the complementing condition, by elliptic regularity any
solution to (6) belongs to C°°(§2 \ {0}), whereas up to the boundary the solution is as smooth as
the boundary, see [8, Lemma 15]. The first (smallest) eigenvalue of (6) has the following variational
characterization

u2
di(h) == inf JolAuldz — h o faT" o
H2NHE(Q)\H2() Joq u2dS

(8)

and we have

Proposition 1. The infimum in (8) is achieved if and only if 0 < h < W and, up to a

multiplicative constant, the minimizer uy, is unique, positive, superharmonic in € and it solves (6)
when d = dy(h). Moreover, uy, is the only eigenfunction of (6) having one sign.

The proof of Proposition 1 is somehow standard and we briefly sketch it in Section 4. By Proposition
1 we deduce the first part of the next statement.

Theorem 2. Let 0 < h < ]\[2(];[7(?4)2 and let di(h) be as in (8). Then di(h) > 0 and

2
/Q|Au|2 dxzh/géﬁderdl(h)/aQ W2dS Yue H2 N HL(Q), ()

Furthermore, the map h +— dy(h) is strictly decreasing, the constant dyi(h) is sharp and attained if

20 AT A\2
and only if 0 < h < W. Finally, if Q is strictly starshaped with respect to the origin, then

20 AT AN\2
dl(%) > 0.

The last statement of Theorem 2 requires the domain {2 to be strictly starshaped. We do not know if
a similar result holds without this geometric assumption. Related to this problem, one may wonder

2 2
if, for a fixed h € |0, W], there exists a constant d; > 0 which serves as the best possible for all
domains 2 having a given measure. The results obtained in [12] in the case h = 0 suggest a negative
answer since one has

inf dop(Q) =0,

10[=1
where dy = d;(0) is the optimal constant in (3).
In the case of the unit ball, di(h) can be explicitly determined. In order to simplify the computations,
we introduce an auxiliary parameter 0 < a < N — 4 and we set

ala+4)(a+4—-2N)(a+8—2N)

h(a) := 15

(10)



and

_ N—a++/N?—a2+2a(N —4) ()
= 5 )

For o € [0, N — 4], the map « +— J;1(«) is strictly decreasing whereas the map a +— h(«) is strictly
increasing, h(0) = 0 and A(N —4) = ]\/2(]1\[76_4)2 so that 0 < h(a) < ]\[2(]1\[76_4)2 for all @ € [0, N — 4]
and Theorem 2 applies. Moreover, (10) is invertible so that a = «(h) is well-defined for any 0 < h <

]\[2(];[7(?4)2 and, by making this dependence explicit, (11) can be used to obtain dj(h) = 01 (c(h)).

51 (Oé) .

Theorem 3. For every u € H2N HY(B) and 0 < a < N — 4, there holds
2 u?
/ |Aul® dz > h(a)/ 4d;13—|—51(a)/ u? dS (12)
B B |zl OB

where h(a) and 01(a) are defined in (10) and (11). Furthermore, the best constant 61(c) is attained
if and only if 0 < o < N — 4, by multiples of the function

_a 4—N+v/N2—a242a(N—4)
Ua(z) = [2]72 —[z] 2

Notice that also for @« > N — 4 the functions @, solve (6) in B\ {0}, however, they fail to have finite
energy since they do not belong to H?(B). When « = 0, one has h(0) = 0 and §;(0) = N, thus (12)

h

Nz(N-4)z
16

d,

Figure 1: The relationship between dy(h) = d1(«(h)) and h in (12).

reduces to (3). When a = N —4, (12) becomes a Hardy-Rellich inequality with a boundary remainder
term, as established in the following

Corollary 4. For every u € H> N H}(B) we have

N2(N —4)? 2 4 2N2 —8N +1
/]Au\Q dxz()/uéldx—i— v SN+ 6/ uZ dS
B 16 B || 2 oB

and the boundary constant is the best possible.



3 Biharmonic problems under Steklov boundary conditions

In the sequel, when we need to specify the nonlinearity involved in (5), in place of (G) we will refer
to problems:

A%u=Xe", u>0 in
(E))
uw=Au—du, =0 on 012,

A’u=X14+u)P, u>0 in Q
<PA>{ (o)

u=Au—du, =0 on 0,
2 A .
Afu=———,0<u<l1 in Q
(T'y) (I —u)
u=Au—du,=0 on 0f2.

Actually, for X # 0 the solutions are strictly positive.
3.1 Results in general domains
Throughout this section we assume that
Q c RY, (N >2) is a bounded domain with smooth boundary,

0 <d < dy,

with dp as in (3). When 2 = B, this assumption can be relaxed to d < N.
Let H4(Q2) denote the space H2 N H}(2) endowed with the scalar product

(u,v) ::/AuAvd:L‘—d/ Uy, dS.
Q o0

By (3) this scalar product induces a norm on H? N H}(2) which is equivalent to the norm ||A - [|a.
We also introduce the space

Xa={pe€ C*Q); 0 =Ap —dp, =0 on o0}
and give some definitions.

Definition 5. The function u € L'(Q) is a solution to (G)) if u >0 a.e., g(u) € L*(Q) and

/uA2<pdx:)\/g(u)g0d:c Ve Xg.
Q Q

For problem (I'y) we also require uw < 1. Solutions to (Gy) which belong to Hq(S2) are called energy
solutions. If uy is a solution to (Gy) such that for any other solution uy to (G) one has

uy(x) <up(xz) forae xEN

then we say that uy is the minimal solution of (G)).
Moreover, a solution u to (Ey) or (Py) is said to be regular if u € L*°(2), singular if u ¢ L>°(2).
A solution u to (T'y) is said to be regular if ||ul|s < 1, singular if |ju. = 1.



By elliptic regularity, it follows that regular solutions are smooth and solve (G ) in the classical sense.
Formally, the first eigenvalue u1 of the linearized operator A% — \ ¢/(uy), at a solution uy to (G)) such
that ¢'(uy) € L'(2), has the following variational characterization

Jo |Apl|? do — deQ 02 dS — Ao g (ur) ©? dx

pi(A) == inf
eeXa\{0} Jo ¥?dx
Note that it may happen that u1(A) = —oo although this will not occur in the “interesting cases”

where u) is regular or not too singular.
We have the following

Theorem 6. There exists \* = X\*(2) > 0 such that for 0 < X < X*, problems (E)) and (I'y) have
a minimal regular solution wy which is positive and stable, namely p1(\) > 0. Moreover, for almost
every x € §) there exists

u*(x) = )\li/ng* uy () (13)

which is an energy solution when A\ = A*. For A > \*, there are no solutions.

Remark 7. By arquing as in [24, Theorem 1], one can show that the same statements hold for (Py)
provided ) = B: here a major difficulty is to establish that

A =sup{\ >0 : (P\) possesses a classical solution} ,

which so far seems to be unknown in general domains.

The condition u1(A) > 0 yields a strong stability of minimal solutions. In some cases, this can be
relaxed. We call a solution uy to (Gy) weakly stable if ¢/(uy) € L*(Q) and p1()\) > 0, i.e.

/Q|A<p\2d:c - d/asz @2 dS > )\/Qg’(u,\) ©*dx Ve Xg. (14)

Condition (14) enables us to characterize singular energy solutions. This will be the key ingredient
to study the regularity of the extremal solution u* for problem (G)) and to determine the critical
dimension.

Theorem 8. Let u* be the extremal solution to (Ey) or (I'y), as given by (13). Then, we have:
(i) u* is weakly stable;
(ii) if u* is regqular, then it is the unique solution for A = \*;

(117) if uy € Hq(Q) is a singular weakly stable solution for some X\ € (0, \*], then A = \* and u* is
singular.

These statements hold for (Py) provided Q = B.

We expect the solution to (G«) to be unique (even in weak sense) although a full proof of this fact in
general domains €2 seems not trivial. When {2 = B, one can argue as in [18] and obtain uniqueness for
(G+), with the restriction 1 < p < 2 or p > 3 for (Py) since the arguments in [18] use the positivity
of ¢". However, the same arguments seem not to extend to general domains since one would need to
know the location of the singularities of the solutions.

If uy is the minimal solution, by Theorem 6, ¢'(uy) € L*°(2) and (14) can be extended to any
© € Hq(2). On the other hand, if uy = «* and it is singular, Theorem 8-(7) ensures that it is weakly



stable, so that the right hand side in (14) is finite and, by density arguments, one has that (14)
holds for all ¢ in the energy class H4(€2). This is an evidence that u* cannot be “too singular” since
otherwise ¢'(uy) ¢? & L'(Q) for some ¢ € Hq(2). The results obtained in the ball, see Section 3.2,
suggest that ¢'(u*) ~ ﬁ as ¢ — 0, the point where u* becomes singular.

The regularity issue in low dimensions is a consequence of embedding results and it is summarized in

Theorem 9. The following reqularity results hold:
(i) If 2 < N < 4, then any energy solution to (E)) is reqular.

(1)) If N =2 and v > 2 or N =3 and v > 6, then any energy solution to (T'y) is reqular. Moreover,
if 2< N <4 and v > 2 then the extremal solution u* to (I'y+) is regular.

(i5i) If2< N <4 orN>5andp< %, then any energy solution to (Py) is regular.

We conclude this section by observing that under the assumptions of Theorem 9, besides the minimal
solution, for all A € (0, \*) there exists a mountain pass solution, which can be obtained by arguing
as in [16, 22]. The critical case p = {14 for (Py) needs a particular attention, see [31].

3.2 Results in the ball

Throughout this section we take 2 = B. It is worth to compare some features of problem (G)) with
the corresponding problem under Dirichlet boundary conditions which is the limiting case of (G) as
d — —o00, namely
o | A% = Ng(u) in B
(GX)
0 on 0B

U=1u, =
where A > 0 and g is as in (5).
We start by comparing the extremal parameters of problems (G) and (G°).

Theorem 10. Let d < N in (G)) and assume that A*(d) and N\, are the extremal parameters of
problems (G) and (G°) respectively. The map d — X*(d) is non increasing. In particular,

A(d) < N for any d € (—oo, N).

The monotonicity of the map d — A\*(d) is reached by means of comparison arguments which are
strictly connected with the validity of the positivity preserving property of the operator A? under
Steklov boundary conditions. When 2 = B the positivity preserving property holds for any d < N,
whereas for general domains 2, it holds only for restricted values of d, see [30].

Let us now make precise what we mean by critical dimension.

Definition 11. We say that Nj € N is the critical dimension for problem (Gy) (resp. N3, for problem
(GS2)) if, for every N < Nj (resp. N < N3 ), the extremal solution u* is reqular, whereas for N > N
(resp. N > NZ ) the extremal solution is singular.

The critical dimension for (G) depends on d and one would like to have the exact value of N for
any d. This seems out of reach at the moment and, for each nonlinearity in (5), we fix d = d,, where

V(1) + (N —1)v'(1)

ST

and v = v(r) is the unique entire singular (sign-changing) solution of the corresponding equation in
RY which vanishes on 9B. This choice allows explicit computations and simplifies some arguments.



Since the asymptotic behavior of singular solutions is independent of d, we believe that similar results
hold for any d; see Lemmata 24, 27 and 30. In the following we set N* := NJ. and we complement
the statements (i), (#i) and (ii¢) of Theorem 9 with the regularity results in large dimensions.

Theorem 12. Consider problem (E)) and let d = d, := N — 2.
(i) If 5 < N <13, then \* > 8(N — 2)(N —4) and the extremal solution is reqular.

(i) If N > 14, then \* = 8(N — 2)(N — 4) and the extremal solution is singular and given by
u*(x) = —4log|z].

Remark 13. Theorem 12 yields the critical dimension for problem (E)), namely N* = 14. We recall
that from [3, 18, 42] one has NX = 13.

To deal with (T'y), for all v > 2 we introduce the integer number

\/ﬁ 1
N*(v):zmin{NeN:Nz 8972 + 5y + 1 + 77+3}‘

2(y+1)

Notice that v +— N*() is increasing and 10 < N*(vy) < 14, for all v > 2. Furthermore, we set

Ay = (7+81)4(”_ (N = 2)y + N + 2)((N — 4)y + N). (15)

Theorem 14. Consider problem (I'y) and let d = d.(vy) := N — 2(,7;11).

(i) If 5 < N < N*(y) — 1 and v > 3, then \* > Ay and the extremal solution is reqular.

(ii) If N 24]\7*(7), then X* = Ay and the extremal solution is singular and given by u*(x) =
1 —|z|¥+T.

Remark 15. It is shown in [15] the critical dimension NZ (2) = 9 for (I'®) in the case v = 2.
Theorem 14 allows to conjecture that N*(2) = 10.

We conclude with the positive power case. In [28], for N > 13, a limiting value for p is defined, namely

pe(N) € (%, —|—oo> which is the unique solution of the equation:

4 2 _A\2
De ( 1 +2> <N—2— 4 ><N—4— A >:N(N 7
Pe— 1 \pc—1 pe—1 pe—1 16

If N > 13 and p < p, the extremal solution of (Pg°) is regular, see [25, Theorem 3|. Thus it is natural
to conjecture that N2, = 13. This suggests to take p > p. in what follows. Since 33 > p.(N) for all
N > 13, we fix p = 33. In fact, by numerical evidence we expect that statements (i) and (i) below
hold true for all p > p..

Theorem 16. Consider problem (Py). Let p =33 and d = d.(33) :== N — %7.

(i) If 5 < N < 13, then \* > 1088N2_f089060N+9537 and the extremal solution is regular.

(i) If N > 14, then \* = 1088N2_508£60N+9537 and the extremal solution is singular and given by

w(z) = |z 75 — 1.



Theorem 16 tells that N*(33) = 14 and numerical computations seem to show that the same holds
whenever p is sufficiently large. Together with Remarks 13 and 15, this supports the following intrigu-
ing

Conjecture:

N* = N% +1.

Clearly, this conjecture strongly depends on the nonlinearity involved in (G)). How general can we
take g7 If the conjecture were true, it would be a further reason to consider d, as a special parameter.

4 Proof of Theorem 2

We first briefly sketch the proof of Proposition 1, referring to the literature for the details. Recalling

(2), we deduce that for 0 < h < ]\[2(]1\[76_4)2 the functional

2
I(u) ::/|Au|2dxh/u4d1: u € H* N H(Q)
Q Q |7l

is coercive. Furthermore, I is bounded from below and weakly lower semicontinuous. Thus, the
existence of a minimizer for I on the manifold

M = {uEH2ﬂH§(Q):/ u?,dSzl}
o0

follows by compactness of the map u € H?(Q) — wu,|pq € L?(09). The Euler-Lagrange equation
related to I is given by (6) with d = di(h).

Concerning the positivity of a minimizer, one may argue as in [8, Lemma 16]. Uniqueness of the
minimizer up to a multiple, then follows arguing by contradiction. To show that @, is the only
eigenfunction not changing sign one may follow [23, Lemma 2.2].

Finally, if the infimum in (8) were achieved in the borderline case h = M, then there would
exists a positive strictly superharmonic function v € H? N H(Q) which solves problem (6) with

h = 1\72(]1\[754)2 and d = dl(z\ﬂ(]lvigw)' Let Bg be a ball of radius 0 < R < 1 centered at the origin and

such that Br C . For any § > 1 consider the function
ps(a) = ||~ (log(1/ ) 0.
Then s € H?(Bpr) and, arguing as in [1, Theorem 2.2], by letting § — 17 one finds that
u(x) > mey(z) a.e. in Bg,
a contradiction since | B % dx = 400, while [, % dx is finite by (2).

The first statements of Theorem 2 are straightforward consequences of Proposition 1. The only part

to be proved is the positivity of dj(hy) in strictly starshaped domains €2, where hy = N2(]1\/'76—4)2'
For all h < hy let uy, be the unique superharmonic minimizer for d;(h) satisfying
/ Ay dz = 1.
Q

Then, the sequence {uy} is bounded in H? N H}(2) and, up to a subsequence,

Juc H*NHYQ) st. up — T



In order to prove that
dl(hN) > 07 (16)

we argue by contradiction. We prove the following

Lemma 17. If di(hy) =0, then hlir}} di(h) = 0 and uw=0.
—nN
Proof. By assumption we know that for all € > 0 there exists u. € H2 N H}(Q) \ H3(Q) such that

uz
Jo lAuc|?dz — hy [, 7 do

< €.
Jon (we)2 S )
Then, for all A < hy we have
2 2
fQ|Aug|2dx—thQ‘;ﬁdx fQ‘Zﬁdm
0<di(h) < + (hy —h)—H
faQ (ue)z dS faQ (ue)7 dS

< e+ C:(hy — h).

By letting h — hy we obtain that

im di(h) <
o, B = 2

which proves the first statement by arbitrariness of ¢.
Let h < hy. By using @ as test function in (7) we obtain

/AuhAudx—d1(h)/ (Uh)uul/ds:h/ jdx‘
Q o0 Q |‘T|

Then, by letting h — hy (and recalling that dy(h) = o(1)) we infer that

=2
/|Au\2dx:hN L dz.
Q a |zl

Since the Hardy inequality (1) is strict for u # 0, this implies ©w = 0. O

Lemma 17 shows that if (16) is false, then
up =0, / (up)2dS — 0, as h — hy,
o2

the latter following from compactness of the map u € H?(Q) — uy,|oq € L*(09Q). Let us set

e i / (up)2 dS .
o0

so that
e, =o0(1) as h— hy.

Using this notation we have

Bl de  1—hy (224
1= fQW$> _anwx

o(1) = dy (h) =

€h €h

10



so that, by using (2), we infer
2
/ Zh gy = o(en)- (17)

Therefore, using (7) and integrating twice by parts, we get

u? 1
olen) = h2 dr = |x\2uh) —4dx = — (‘aj|2uh) A2uh dx
Q |zl Q ] h Ja

- /A(|x!2uh) Auhda:—l/ (e[ Aun (un),, dS
h Ja h Jaq

1
= h/ Auy, (2Nuh + 4z - Vuy, + |ac]2Auh> dx + o(ep)
Q

where, in the last step, we used Lemma 17 and the estimate

0< dl(h)/ 2 2(up)2dS <
h Jaq

A further integration by parts shows that

dl(h)Eh

2 _
r%%x\x] = o(ep).

— 1
/Auh (x-VUh)dx:NQ/ |Vuh|2d:c+/ (- v)(up)3, dS,
Q 2 Jg 2 Joq

see e.g. [40, formula (1.3)]. Therefore, using

/|Vuh|2dx:—/uhAuhda:,
Q Q

0(5h)—4/QuhAuhdw+/Q]:r\2Auh\Qdm+2/m(x-u)(uh),%dS. (18)

we find

Note that, since uy, is positive and superharmonic, upAup < 0 in 2. However, by Young’s inequality,
for any § > 0 we have the following estimate

2
‘/ upAuy, dx :/|uh||x||Auh|d$§5/ |$|2|Auh|2dm—|—/ ’Uh|

By inserting this estimate (with 6 = 1/8) into (18) and recalling (17) yields

o(eh)Z/\x|2|Auh|2d:ﬁ+4/ (2 ) (up)2 dS.
Q o2

Since (2 is strictly starshaped, we have mingg(x - v) = v > 0 so that the latter estimate gives

o(en) > 47/ (uh)gdS’ = 4drey,
o0

a contradiction.

11



5 Proof of Theorem 3 and Corollary 4

From Proposition 1 we know that, up to multiples, the first eigenfunction of problem (6) is unique.
Since Q2 = B, we infer that it must be a radial function (otherwise by exploiting the invariance by
rotations, we would contradict uniqueness). We are so led to seek radial solutions of (6). By setting
|x| = r € [0, 1), this conveys in considering the following boundary eigenvalue problem:

v 2(N_ 1) " (N_ 1)(N_3) "n_ (N_ 1)(N_3) / h(a)u

=== 19
u't St - u = u'== (19)

u(l) = u"(1) + (N — 1 — d)(1) = 0, (20)

with h(a) as in (10). Looking for power type solutions u(r) = r?, we are led to annihilating the
polynomial

B B+ 2(N —4)8% 4+ (N? — 10N +20)5% — 2(N? — 6N +8)3 — h(a)
which admits the following real roots:

(07

=5

~4—N—n()
2’ N

2 9

4= N+n(a)

B :

[0
ﬁ2:4_N+§7 ﬂ?}

where vy (a) := /N2 — a2 + 2a(N — 4). Therefore, the solutions of (19) are given by

_a _N4< A-N-—yy(a) 4= Nty ()
u(r) =c1r 2 +eprt ™ NT2 g 2 + cyr P

for any ¢; € R and « € [0, N — 4]. Since we are interested in solutions belonging to H? N Hg(B),

necessarily ¢ = ¢3 = 0, whereas r~2 € H? N H}(B) if and only if 0 < o < N — 4. For every
4—N+4~yn (@)

0 < a < N —4, we have yx(a) > N, so that the function 7~ 2 belongs to H? N H}(B) for any
« in this range.

On the other hand, by imposing the first condition in (20), we get ¢; = —c4 and the candidate
eigenfunction is, up to a multiplicative constant,

4=—N+yy (@)
Ua(w) = |23 — ||~ 2

which satisfies the second boundary condition in (20) provided d = §;(a) = w, see (11).
We conclude by observing that from Proposition 1, the unique positive eigenfunction of problem (6)
is the one corresponding to the first eigenvalue d;(h) = d1(a(h)).

6 Proofs of the results in general domains

Let us first recall from [8] the following positivity preserving property

Lemma 18. Let 0 < d < do, with dy as in (3), and let u € L' () be a solution of
A%y = f mn Q
u=0 on 0f)
Au —du, =0 on 09,

where f € Ll(Q) is such that f > 0 a.e. Then u > 0 a.e. in . Moreover, one has either u = 0 or
u >0 ae inQ andu, <0 on 0.
If Q = B the same results hold for any d < N.

12



Proof. The statement in Lemma 18 is slightly stronger than [8, Lemma 18] where it is assumed that
u, f € L?(Q). However, the case u € L'(2) can be covered by means of an approximation argument,
see [3, 9]. Note that u,, is well-defined on 9 in view of L!-elliptic regularity, see [6]. O

Next we prove a weak version of Lemma 18.

Lemma 19. Let 0 < d < dy and v € Hy(2) be such that (v,¢) > 0 for all ¢ € Hy(R), ¢ > 0. Then,
v>0 ae. in .

Proof. Integrating twice by parts the inequality
/ AvApdr — d/ v, dS >0 V€ CHQ) N H(Q)
Q Lo}

one obtains
/ vA%pdx +/ v, [Ap —dp,]dS >0 Ve CHQ) NHQ). (21)
Q o0

Let n € C2°(Q2), n > 0 and let ¢ be the unique classical solution to

A%p = in
=0 on 0f2
Ap —dp, =0 on 0N.

By Lemma 18, one has ¢ > 0 and thus we can take ¢ as a test function in (21) to get

/vnd:sz
Q

for all n € C°(2), n > 0, which yields the claim. O

In the following we say that uy € L'(f) is a super-solution of (G)) if g(uy) € L'(Q) and

[wd?odo = [ gueds Vo eXipz0 (22)
Q Q

We have
Lemma 20. Let uy € Hq(2) be a weakly stable energy solution of (Gy), then

/Au)\Agodx—d/ (uA),,gpl,dS:)\/g(u,\)god:L‘ Ve Hqg().
Q o0 Q

Let vy € Ha(2) be an energy super-solution of (G)), then
/ AvyApdx — d/ (vA)vipr dS > )\/ glun) pdr Ve e Hya(2),p>0.
Q oN Q
Proof. By definition, g(uy) € L'()) and
/U)\A2(,0d.73 = )\/ glun)pdr Vo e Xy (23)
Q Q

Furthermore, uy € Hq(Q2) is weakly stable so that ¢’(uy) € L'(Q2) and, by Fatou’s Lemma combined
with a density argument, we get

/Q |Ap|? dx — d/8Q ©2dS > )\/Qg/(uA) ©? da Vo e Hq(2). (24)
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On the other hand, for any ¢ € Hy(2), there exist {¢n}n C Xg such that ¢, — ¢ in Hy(2). Then,
inequality (24), written with ¢, — ¢ as test function, yields

/Q ¢ (us) (n — @)? dz — 0. (25)

We claim that there exists C > 0 finite, such that

/Q 9(un) 9o d — /Q glux) pdz| < Cy ( /Q ¢ (w) (9o — ¢)? dz) " (26)

We postpone the proof of (26) to the end. Combining (26) with (25), we deduce that [, g(uy) ¢ dz —

Jo 9(uy) ¢ dx. On the other hand, integrating by parts the left hand side of (23), written with ¢, as
test function, we get

/AUAAgonda:—d/ (u,\),,(gon),,dS:)\/g(u,\) On dx
Q B 0

and the statement follows by letting n — +o0.

Proof of (26). We observe that for (F)) there holds g(s) = ¢/(s), for (Py) there holds g(s) = (1/p)(1+
s)g'(s) and for (T'y) there holds g(s) = (1/7)(1 — s)¢’(s). By this, for (E)) we get

‘ /Q 9(un) on d - /Q o(un) pda| = ' /Q g (up) (¢ — @) du

< ([ stwas) v ([ o) (oo as) v

=: C) </Q g'(ux) (on — ¢)2dx> 1/2-

/Q 9(us) 9 di — /Q gluy) pde

For (Py) we get

p

= 119 (/Q(l +ux)?g (un) dm) 2 </Q ) (on — 0)? dz:) 1/2

oA ( /Q g () (pn — 9)? dx) "

/Q g(un) o dz — /Q g(uy) pdz

/Q (1+ un)g/(u3) (9n — @) da

For (I"y) we get

-2 ’ /Q (1 - un)g'(ua) (on — ) da

<2 ([a-wrda) " ([ o) (o0 -2 o) -

=: Oy </Q g'(ux) (on — <P)2d90> 1/2-

It turns out that C) is always finite because ¢'(uy) € L*(2) and, by (24), [, u3 ¢'(uy) dz < oco.
If vy € Hy(Q) is an energy super-solution, again, a density argument combined with Fatou’s Lemma
enables us to use test functions ¢ € Hg(€2) in (22) and obtain the statement.

O]
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Now, we prove a comparison principle.

Proposition 21. Let u,U € Hy(2) be such that u is a weakly stable energy solution of (Gy) and U
is an energy super-solution of (Gy). Then, u(x) < U(zx) a.e. in Q.

Proof. Set v := uw — U. By means of the Moreau decomposition in dual cones for the biharmonic
operator (see [27]), there exist v1,v2 € Hg() such that v = v + vg with v; > 0 and v; L w9,
(v2, ) < 0 for all ¢ € Hy(Q), ¢ > 0. In particular, from Lemma 19 we get vy < 0 and eventually
v; > v. Notice that, by Lemma 20, for ¢ € Hg(2), ¢ > 0 we have

/QAUAgo dx — d/{m vy dS < )\/Q [g(u) — g(U)] pdz. (27)

By testing (27) with ¢ = v; and exploiting the stability assumption together with the orthogonality
condition (v1,vy) = 0, we get

A/g'(u)v%dw < /\Avl\de—d/ (v1)2dS
Q Q o0

_ / AvAvidz —d | v (o), dS
Q o0

< A /Q lg(w) — g(U)] vn da

Since v1 > v, we obtain
0< [ [otu) - o) ~ (= U (w)] . (28)
Q

Moreover, by convexity of the map s — ¢(s), the right hand side in (28) is non positive, thus we
conclude v; = 0 and the claim follows. O

Next we show that the set of A’s for which the problem admits a regular solution is an interval.

Lemma 22. Let uy be a solution of (Ey) (resp. (I'y)) for X < X*. Then, for all 0 < e < 1, problem
(Ea—e)r) (resp. (T'1—¢)x)) possesses a regular solution. The statement holds for (Py) provided ) = B.

Proof. Tt can be achieved buying the line of [3, 13, 24] where the result was established respectively
for exponential, singular and power types nonlinearities under Dirichlet boundary conditions. Those
arguments, though delicate, are not affected by changing the boundary conditions. The key-ingredient
being the positivity preserving property which is here ensured by Lemma 18. O

Proof of Theorem 6. For any ¢ > 0, consider the problem

Au=¢ in Q
u=Au—du, =0 on 012,

which admits a classical solution u € X4(92) and, provided ¢ is small, we may assume |Ju]o < 1.
Taking A = £/9(]|u/|s), one has that u is a super-solution of problem (G)) for any A € (0, ). From
u one builds up a super-solution to (G)) for X sufficiently small and since u = 0 is a sub-solution,
the method of sub- super-solutions yields a classical solution to (G) which can be exploited to start
a monotone iteration scheme to obtain the first claim; see [8, Theorem 6, Lemma 21] for (E)) and
[13, Proposition 2.1] for (I'y). Positivity follows from Lemma 18 whereas the stability is achieved by
means of the comparison principle provided by Proposition 21, see also [3, Proposition 37| where it
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is explained why super-solutions are needed in the statement of Proposition 21. The proof that the
extremal function u*, as defined in (13), solves (G+) and lies in Hy(€2) can be achieved as in [8,
Lemma 22]. Now let

A = sup{A>0: (E))resp. (I'y) possesses a regular solution}
A = sup{A>0: (E))resp. (I'y) possesses a solution} .

The nonexistence of solutions for A > A* follows by establishing that A, = A*. On one hand one has
A« < A%, on the other hand if A\, < A\* by means of Lemma 22 we contradict the definition of A; thus,
necessarily A, = \*.

Proof of Theorem 8. Being u* the pointwise limit of minimal solutions, by (13) we conclude that u*
is weakly stable. To show that (E)«) and (I'y«) admit a unique solution when u* is regular, it suffices
to argue as in the proof of [3, Lemma 2.6]. Hence, statements (i) and (i7) are verified.

For statement (7i7), assume by contradiction that for A < \* there exists a singular solution uy € H4(2)
which is weakly stable. In this case, since there exists a minimal regular solution w,, Proposition 21
would yield u, = wy, a contradiction as u) is assumed to be singular. Therefore A = A*. In turn, by
statement (i7), this also implies that u* is singular.

The restriction {2 = B for problem (Py), is essentially due to the fact that, in this case, the regularity
of the minimal solution is missing for general €2, see Lemma 22.

Proof of Theorem 9. For 2 < N < 4, statements () and (éi7) follow by embedding theorems and
elliptic regularity. Also (iii), for N > 5 and p < %, uses the same arguments but first one has to
show that if u is an energy solution of (Py), then v € L9(2) for all 1 < ¢ < oo. This can be achieved
by the Moser iteration technique, as in [46, Lemma B2] and [10].

For (T')) the regularity statement follows if we show that ||u|l. < 1. Suppose by contradiction that
there exists an energy solution such that u(zp) = 1. Then, by definition of energy solution we have
that u € H?(Q2) — C%*(Q), by Sobolev’s embedding, where o = 1/2 when N = 3 and « € (0, 1) when

N = 2. As a consequence we have

1
oo>/dx2/cd:p
o (L—u)y Q |lro — o[

and the last integral diverges as ay > N. Using also the stability property in Theorem 8, one can
prove in a similar fashion the regularity of the extremal solution, see [26].

7 Proofs of the results in the ball

7.1 Proof of Theorem 10

From Lemma 18 we know that, for d < N, nontrivial solutions of (G,) are strictly positive in B
with normal derivative strictly negative on the boundary. Let u, be the minimal (regular) solution
corresponding to some d = d < N. For ¢ > 0, consider the function U.(z) = u,(z) + ¢(|z|> — 1). We
have that U.|gp = 0. Then we consider the ratio

_ AU.(x) dc+2Ne
- (Us(2)), ¢+ 2e

where ¢ := (u,), < 0 on 9B. We have R(0) = d and R'(¢) = % < 0. This means that, for every

d<d there exists € € (0, —c/2) such that Ue satisfies the Steklov conditions for d = d := R(é). Since,
for every d € (—oo,d) and for every A € (0, \*(d)) we have

APU: = Ag(uy) > Ag(ug) in B,

R(e): , x€0B,
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Ue is a super-solution for problem (G,). By the sub- super-solutions method, this implies

A

N (d) > A (d).

Since Dirichlet boundary conditions are the limit case of Steklov boundary conditions, the last state-
ment follows by letting d — —oo0.

7.2 Proof of Theorem 12

The iterative method which yields Theorem 6 implies that, when 2 = B, the minimal solution u, is
radially symmetric, as well as u* by (13). Thus we are reduced to study the radial problem:

Q(N_ 1) u"’(r) + (N_ 1)(N_3) u//(r) o (N_ 1)(N_3)

r r2 r3

u™(r) + u'(r) = A" re(0,1].
Performing the change of variable ¢ := logr and setting v(t) = wu(e!) + 4t, we end up with the
autonomous equation

V() 4+ 2(N —4) " (1) + (N2 = 10N +20) 0" (£) —2(N —2)(N —4) v'(t) = Ae*D = Ay,  t e (—00,0],
(29)
where
AN = 8(N —2)(N —4). (30)
We state a result essentially obtained in different steps in [2, 3, 24, 27, 28]; however for the sake of
completeness we recall the main lines of the proof.

Lemma 23. If us is a radial singular solution of the equation in (E,), then the corresponding function
vs satisfies

lim v® () =0, fork=1,23,4 (31)
and \
lim_vy(t) = log TN (32)

with Ay as in (30).
Proof. The proof consists of four steps.

Step 1: if v solves (29) and lim;—,_ v(s) := 7y exists, then either v = —oo or v = log ’\TN
By means of iterated integrations of (29), one gets rid of the case —oco < v # log ’\TN Then, to exclude
the case v = 400, one may apply the test function method developed by Mitidieri-Pohozaev [41], see

[28] for the details.

Step 2: if v solves (29), then Ae” — Ay is bounded.
We argue by contradiction: assume that the statement of Step 2 does not hold, then by Step 1 we
deduce that

liminfv(t) < limsupv(t) = +oo.

t——o0 t——00
Hence, there exists a sequence of negative numbers {t;}r>¢ such that ¢, — —oo, v/(t;) = 0 and
v(tg) = Yk, where limg_,o v = +00. Following an idea of [24, Lemma 1], let us define the sequence
vg(t) == v(t — tx), t € (—o0,t;). Since the functions vy satisfy equation (29) for every k > 0, the
functions wg(z) = vk (log |x|) — 4log |x| — vk (2tx) + 8tx solve the problems

Aka — AU (2t) =8tk gwi gy Bg,
wi =0 on 0Bg,
(wy), = —4e™ 2 on 0BRg,,
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where Bp, is the ball having radius Ry, := e**. The rescaling zj(z) := wy(R|z|) solve

A2z = \e% ez in B
2z =0 on OB
(2k)y = —4 on 0B.

We have so determined a super-solution for a Dirichlet boundary value problem having parameter
Ao = Ae% () . 400 as k — +oo. This implies the existence of a solution for every A > 0,
contradicting the results of [3, Theorem 3].

Step 3: if us is a radial singular solution of the equation in (E)), then

0 0 0
/ |vl (1) dr < 400, / ! (T)|? dr < 400, / W (7)|? dr < 400,
—o0 —00

—00

o 0
[ b < oo, [ e - avar < toc.

—00 —0o0
The proof of the finiteness of the above four integrals follows by arguing as in [2, Lemma 9.

Step 4: conclusion.
From Step 3 we deduce that (31) and (32) hold up to a subsequence. By repeating, with minor
changes, the same argument of [28, Proposition 7] one may check that the desired limits hold, see also
[3, Theorem 6].

O

For the proof of Step 3 above one needs to define the energy function associated to (29), namely

~ (N? - 10N +20)

5 10 ()2 4+ Xe’® — Ay v(t).

This is also used in the proof of the next statement, which is the key ingredient to get Theorem 12.
Notice that here we require just one boundary condition.

Lemma 24. Let Ay be as in (30). If us is a singular radial solution of
A’y =Ne* inB
u =0 on 0B,

then \
lim (us(z) + 4log |z|) = log )\—N (33)

|z|—0
Furthermore,
(@) if As < An, then us(z) + 4log |z| < log 3 ;
(b) if As = A, then uy(z) + 4log|a| > log 3.

Proof. Notice that (33) comes from (32). On the other hand, inserting A\s and vs into the function FE,
by (31) and (32) we get that

tim_B(1) = f (log AAN) | (34)

18



where f(7) := A\se” — Ay 7. Moreover, we observe that (a) and (b), written in terms of vg, become
AN . AN .
(a) wvs(t) <log o if As <Ay, (b)) ws(t) > 10g)\— it As > An.

We prove (a), the proof of (b) is similar. Let A\; < Ay and assume by contradiction that (a) does not
hold. Then, by (32) and vs(0) = 0 we infer that there exists ¢y € (—o0,0) such that v/(¢y) = 0 and
vs(to) > log )/‘\—JZ Hence,

E(to) = % [0 (t0)* + £ (vs(t0)) > f(vs(to))-

Exploiting (34), (29) and integrating by parts one gets

E(to) — f <log >/\\]:> = _O E'(t)dr
= —2(N — 4)/_0 " (T)|> dr — 2(N — 2)(N — 4) /_0 [ (1) |2 dr <0,

that is,
E(to) < f <log )/\\N> < f(vs(to))-

S

The last inequality comes from the fact that f has a unique minimum point at 7 = log )/‘\—]Z This gives
a contradiction and proves (a). O

We may now characterize explicitly singular solutions.

Lemma 25. Let d = d, := N — 2 and Ay be as in (30). If us is a singular radial solution to (E),)
with d = d, then
As = Ay and us(z) = —4log|x|.

Proof. Let
Wy (@) i= uy(z) + 41og al,

then W solves the problem

AW, = ’xl|4 (Ase™* —=An) inB
Ws =AWy —d.(Wy), =0 on 0B.
Suppose first that (a) of Lemma 24 holds, then
AseVs — Ay <0.

Therefore, since d, € (0,N), by Lemma 18 we infer that Wy < 0 in B, a contradiction to (33). In a
similar fashion we also handle the case (b) and we conclude that, necessarily, \s = Ay and Wy = 0.

O
Proof of Theorem 12. By Lemma 25, the unique singular radial solution of problem (E} ), when d = d,,
is us(x) = —4log|z| corresponding to A = Ay. Therefore, u* is singular if and only if u* = u,. Since
ets = Lo, is weakly stable if
||
o2
/ |Ap|? dz — d*/ ©2dS > /\N/ L—dx V¢ € HqB), (35)
B dB B |zl
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see (14).

If 5 < N <9, since dy < §1(N —4) and Ay > W, we infer that (35) cannot hold, otherwise
we would contradict the optimality of the Hardy-Rellich constant, see also Figure 1. Hence, ug is not
weakly stable and does not coincide with «*, in view of Theorem 8-(7).

If N > 10, then d, € (01(N —4),N) and (12) implies

2
/|A902 d:z;—d*/ gpidszh(%/N—Q)/ P dr Ve Hy(B). (36)
B 0B B

|z[*
To establish when h(2v/N — 2) > Ay, is equivalent to solving
(VN=2+2)(VN—-2+42-N)(VN—2+4—N)>8/N—2(N —4).

Setting s := v/N — 2 and requiring s > v/2, the above inequality holds if and only if N > 17+72\/@7 that
is, if N > 14. In this case, (36) implies (35) so that us is weakly stable and u* is singular by Theorem
8-(7it). Then, as already noticed above, u* = us.

If 10 < N < 13 we have h(2v/N — 2) < Ay and, since by Theorem 3 the equality in (36) is achieved,
(35) does not hold. Hence, u* # us by Theorem 8-(i) and u* is regular.

7.3 Proof of Theorem 14

Consider the equation in (I'y) in radial coordinates r = |z| € (0,1]. Inspired by [28] we make the
change of variable

o(t) = e+ (1 —u(et)), te (—o0,0],

so that the equation in (I'y) becomes the following autonomous equation:

v (t) + K3 " (t) + Ko 0" (t) + K10/ (t) — Anv(t) = vjzt) , (37)
with Ay as in (15). The constants K;, i = 1,2, 3, are explicitly given by
Ky= [ B MDD (v gy - g (39)
Ky = G 361)2 24(7]\;_1 4 + N2 — 10N + 20, (39)
K3:2[78+1+N—4]. (40)

For N > 5, K5 > 0 and K3 > 0 whereas K; < 0 (independently of N) as long as v > 3. To (37) we
associate the energy function
E(t) :=— + 2202 () — == L) ]F + = ()2 41
(0=~ 0 - P OP + ) (1)
By following the line in the proof of Lemma 23 (with the advantage that here solutions stay a priori
bounded), one obtains
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Lemma 26. If v > 3 and us is a singular solution to the equation in (T'y,), then the corresponding
function vy satisfies

lim oW = 0, fork=1,234 (42)
1

li t) = A\ 43

im og(t) = Y , (43)

with An,, as in (15).
We are now able to state the counterpart of Lemma 24 for (T'y):

Lemma 27. Let Ay be as in (15). If v > 3 and us is a singular radial solution to

1
2 _ .
Au—)\gi(l_u)W in B
u=0 on 0B,

then

lim [us(a:) — 1+ (AAS )”1 ]xvil] ~0 (44)

|z|—0 N,y

and the following hold:

1

(a) if As < ANy, then ug(x) <1 — ( As )ﬁ m#,

ANy

1
(D) if As > ANy, then ug(x) > 1 — (L) e

AN&/

Proof. Notice that (43) yields (44). In order to prove (a) and (b) we use the energy function (41)
written for v = vs. By (42) and (43) one has

lim E(t):f< As )

t==00 ANy
where \ N
f(r)=— : _SyTl_V + —Z’%’?

We prove (a) since (b) is similar. Let As < Ay, in terms of v, (a) reads

()"
Vg > .
AN

Then, by (43) an vs(0) = 1 we infer that there exists ¢ty € (—00,0) such that v/(tp) = 0 and v(ty) <
(AS//\NW)l/VH. In particular, we have both

E(to) > f(vs(to))

and, by integrating by parts and exploiting (37),

1) . . )
E(tO)_f << /\S ) ! ) = t E,(T)dT:—KB/t |’U’/(7-)|2d7__|_K1/t |U/(T)|2d7'§0

)\N,7 —0o0 —00 —00
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thanks to the fact that K3 > 0 and K7 < 0. We infer that

1/(y+1)
E(to)§f<( A5) ' ><f(vs(to))

AN Y

1/(v+1)
As ) , a contradiction. ]

since the function f possesses a unique minimum at 7 = (W
Y

By Lemma 27 we deduce the following

Lemma 28. Let d.(y) := N — % and Ay be as in (15). If us is a singular radial solution to

(T'a,) with v > 3 and d = d.(), then
As = ANy and ug(z)=1-— ’CL‘|$

Proof. By setting

We(o) = (e~ (1 )”M (1 lalH).

ANy

the proof may be achieved following the line of that of Lemma 25.
O

Proof of Theorem 14. By Lemma 28, the extremal solution u* to (I'y) with d = d.(7) is singular if

and only if ©* = us and A = Ay . Since W = ﬁ, ug is weakly stable if

2
/\Agp|2dm—d*(7)/ (,pidszmw/ L _dr Vg e HyB).
B oB B |zl

Let

Fly) = 2(1/372 =27+ 3+ 3y — 1)’
v+1
the map ~y — F(y) is strictly increasing and F(y) — 2(3 ++/3) ~ 9.4 as v — +o0.
If 5 < N < F(y), since dy(y) < 61(N —4) and Ay > W, we immediately conclude that us is
not weakly stable, see also the proof of Theorem 12.
If N > F(v), then 6;(N —4) < d«(y) < N and Theorem 3 implies

2
/\A@]Z dm—d*(y)/ ¢3dszh(a*)/ L dz Vg e HaB),
B dB B |zl

where 5
vim—— [VN(Z—1)—2(y - 1)2 +4-2
a 7Jrl[\/ (=1 -20y- 12+
from which we get
1
)= NOZ—1) —2(y - 1)2+4-2
hew) = gy (YNGR =D =20 - 1744 - 2)

< (VNGP=D) 26— 12 +4+29)
x (VNZ =) —2(y =17 +4+2y - Ny— N)

X (\/N(fﬂ—1)—2(7—1)2+4+47+2—N7—N).
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Therefore, when N > F(v), us is weakly stable provided

h(a*) 2 ’YAN/%

which holds as long as

2 4 1+1
N> /89y 4+ 54y + 1+ 77+3>F

20+ 1) (7)-

v/ 8972+54y+14+17y+3

The map v — 51D) is strictly increasing and bounded from above by 14. Setting N*(~)
as in the statement, in view of Theorem 8, the above computations yield the thesis. See the proof of
Theorem 12 for more details.

7.4 Proof of Theorem 16

The first part of the proof is performed for general p > 1. We make the choice p = 33 just at the end
to simplify the computations.

By setting v(t) = e_l%l(u(et) + 1), the radial version of (P)) reads
v (t) + K3 v (t) + Ko v (t) — K1 0'(t) + Anpv(t) = AP, (45)

where ¢t € (—o0, 0] and

ANp = _)‘N77|7=—p’ (46)

with Ay as defined in (15). For the definition of the constants Kj;, i = 1,2,3 see (38), (39) and (40)
by means of the substitution v = —p. For the sake of the proof, it is sufficient to know that K; < 0
and K3 > 0. The energy function associated to (45) is

A A K.
B(t) = —C—oPth(e) — 2h2 23— 22
Now we recall [24, Theorem 4] obtained by studying the dynamical system associated to (45) under

T+l 2 2
Dirichlet boundary conditions. Since the proof does not directly involve the boundary conditions, the
result still holds in our case.

1
W OF + 5 ", t € (~00,0.

Lemma 29. Ifus is a radial singular solution of the equation in (Py,), then the corresponding function
Vs 18 such that

lim oW () =0, fork=1,2,34

——00

and \
: -1 N,p
Jm v () = =
with AN as in (46).
The next step are suitable properties of singular solutions vanishing on 0B.

Lemma 30. Let Ay, be as in (46). If us is a singular radial solution of

A?u=X,(1+u)’ inB
u =0 on 0B,

1
. )\N >1’—1 __4
lim | us(z)— [ =2 z| -1 4+1] =0
o () 0

23

then

and the following hold



1
A -
(a) if As < ANp, then ug(z) < <N’p> ! |z| =1 _ 1;
A =
= 4
(b) if As > ANp, then ug(x) > <>]:7”> | 7T — 1.

Furthermore, if us is a singular radial solution of (Py,) with d = d.(p) := N — 2 %, then

As =Anp and ug(x) = |x]_ﬁ —1.

Proof. The proof follows the line of that of Lemmata 24 and 25. With respect to Lemma 24, the main
4t
difference is that here, inserting vs(t) = e~ »-1 (us(e') + 1) into the energy function FE, one has

Jm B0 = f ((Aiv)) ’

where f(7) := % - % 72. Then, Lemma 29 and the fact that the function f, for 7 > 0, has

1
a unique minimum point at 7 = (%) pfl, allow to repeat with minor changes the arguments in the

proof of Lemma 24. Lemma 25 can be adapted to this case by setting

W) o= () — (Xj’)l/w (e -1).

O

Proof of Theorem 16. Fix p = 33, by Lemma 30 the extremal solution u* of (Py) with d = d.(33) =

N — % is singular if and only if

1088N2 — 6800N + 9537
4096 '

u(z) = ug(x) = |£C|_% —1 and A= Ay33 =

Since (1 + uy)32 = ﬁ, us is weakly stable if

2
/ﬂAwﬁdr—dxan/n4£d5233MWB/ﬁ@4dx Vo € Ha(B).
B dB B |7l

When 5 < N <9, then d,(33) < 61(IN —4) and Ay 33 > N2(11V76_4)2, hence the same arguments applied

in the proof of Theorem 12 show that wus is not weakly stable.
If N > 10, then d«(33) € (01(N —4), N) and Theorem 3 implies

2
/ Agl? da — d.(33) / 52 dS > h(ass) / P e Ve H(B),
B OB B ’37\

where a3z := 14 V272N =577 W. To establish when h(as3) > 33 Ay 33 is equivalent to check the inequality

(V272N — 577 + 1)(V2T2N — 577 + 33)
x (V272N — 577 + 33 — 16 N) (V272N — 577 + 65 — 16N)
> 528(1088N2 — 6800 + 9537).
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Putting s := /272N — 577, we come to study the sign of the function

Some computations show that, for s > /511, ¢(s) has a unique zero at sy =

d(s) = s° — 3590s* + 1505353s% — 1501764, s> V/511.

3589+\/26873865 and it is

positive for s > sg. In terms of IV, this means that the desired inequality is satisfied for NV > 14 and,
in turn, that ug is weakly stable if and only if N > 14. Then we conclude by invoking Theorem 8 as
explained in the proof of Theorem 12.
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