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Abstract

In this paper, we consider semilinear elliptic equations of the form

(0.1) “Au— |x)\|2u +b(@) h(w) =0 in Q\ {0},
where \ is a parameter with —oo < A < (N —2)2/4 and Q is an open subset in RY
with N > 3 such that 0 € Q. Here, b(x) is a positive continuous function on Q\ {0}
which behaves near the origin as a regularly varying function at zero with index 6
greater than —2. The nonlinearity h is assumed continuous on R and positive on
(0,00) with h(0) = 0 such that h(t)/t is bounded for small ¢ > 0. We completely
classify the behaviour near zero of all positive solutions of (0.1) when h is regularly
varying at oo with index g greater than 1 (that is, lim; . h(&t)/h(t) = £ for every
¢ > 0). In particular, our results apply to (0.1) with h(t) = t?(logt)** as t — oo
and b(z) = |z|°(—log|z|)*2 as || — 0, where a; and ay are any real numbers.

We reveal that the solutions of (0.1) generate a very complicated dynamics near
the origin, depending on the interplay between ¢, N, 6 and X, on the one hand, and
the position of A with respect to 0 and (N — 2)2/4, on the other hand. Our main
results for A = (N —2)2 /4 appear here for the first time, as well as for the case A < 0.
We establish a trichotomy of positive solutions of (0.1) under optimal conditions,
hence generalizing and improving through a different approach a previous result
with Chaudhuri on (0.1) with 0 < A < (N —2)2/4 and b = 1. Moreover, recent
results of the author with Du on (0.1) with A = 0 are here sharpened and extended
to any —oo < A < (N — 2)2/4. In addition, we unveil a new single-type behaviour
of the positive solutions of (0.1) specific to 0 < A < (N — 2)?/4. We also provide
necessary and sufficient conditions for the existence of positive solutions of (0.1)
that are comparable with the fundamental solutions of

A
—Au — et = 0 in RV \ {0}.

In particular, for b = 1 and A = 0, we find a sharp condition on h such that
the origin is a removable singularity for all non-negative solutions of (0.1), thus
addressing an open question of Vazquez and Véron.

2000 Mathematics Subject Classification. Primary 35J60, 35B40; Secondary 35J25, 35B33.
Key words and phrases. Nonlinear elliptic equations, isolated singularities, regular variation
theory, inverse square potentials, removable singularities.
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CHAPTER 1

Introduction

1.1. Background and aims

The local behaviour of solutions (sub-super-solutions) of second-order, quasi-
linear elliptic, divergence structure, partial differential equations has been the main
theme of investigation by many authors. A question of basic importance in the
study of partial differential equations is to understand the behaviour of all possible
solutions near an isolated singularity. As recalled in [10], Bocher’s Theorem in
harmonic analysis states that a positive harmonic function u in the punctured unit
ball B1(0) \ {0} in RY with N > 2 must be of the form

alog(1/la]) + g(x) i N =2,
alz> N + g(x) it N >3,

where a is a non-negative constant and g is a harmonic function in the ball By (0).
However, it is difficult in general to give as complete a description of the behaviour
of solutions near an isolated singularity for nonlinear partial differential equations.
Serrin [34, 35] obtained the earliest general results on the isolated singularities of
solutions for quasilinear elliptic equations in divergence form

(1.1) div A(z, u, Vu) = B(z,u, Vu)

where A (respectively, B) is a given vector (respectively, scalar) function of the
variables z, u, Vu such that the growth of B is dominated by that of A. Continuing
Serrin’s work [34], Kichenassamy and Véron [25] studied the isolated singularities
for the m-Laplace equation

Apu = div (|Vu|™?Vu) =0 with m > 1.

We refer to Véron [45] for the development of the singularity theory for solutions
to nonlinear second-order differential equations of elliptic (and parabolic) type up
to 1996. The topic of isolated singularities continues to attract a lot of attention.
New results on universal estimates of spatial singularities for quasilinear elliptic
equations of the form —A,,u = f(u) and also for semilinear systems of Lane-Emden
type are obtained in [29] based on Liouville type theorems. Other recent progress
includes the classification of singularities for non-negative viscosity solutions for the
infinite Laplace equation

N
Asu =: g Ug; U Uy, = 0

ij=1
(see [32]) and, more generally, for the Aronsson equation (see [23]).

The most intricate situations in the study of the singularity problem for quasi-
linear elliptic equations such as (1.1) arise when the growth of B is bigger than that
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2 1. INTRODUCTION

of A (cf., Véron [45]). Understanding the possible behaviour near the singularity
of all solutions to such problems is mainly limited to particular classes of nonlin-
ear models. Much research originated in attempts to generalize the well-known
classification results on Au = |u|?"lu in B;(0) \ {0} due to Véron [43, 44] for
1< qg< N/(N—=2) (any ¢ > 1 if N =2) and Brezis—Véron [9] for ¢ > N/(N — 2).
We refer to Friedman—Véron [19] and Vézquez—Véron [40] for the classification of
the isolated singularities of solutions of A,,u = |u|9 " u with ¢ > 1 and 1 <m < N.
These results were extended in the recent paper [15] to weighted quasilinear elliptic
equations by developing new techniques relying on the regular variation theory.

After the groundbreaking paper [9], much research was devoted to the remov-
ability of singularities of solutions to elliptic partial differential equations. Labutin
[26] obtained a removability result for fully nonlinear uniformly elliptic equations of
the form F(D?u) + f(u) = 0, where f satisfies certain sharp conditions depending
on F. Recently, Felmer and Quaas [18] extended the results of Brezis—Véron [9] and
Labutin [26] to a large class of nonlinear second order elliptic differential operators
for which a fundamental solution can be constructed. However, up to this point,
it is still open the following question of Véazquez—Véron [42] on the removability of
singularities for the equation

(1.2) —Au+h(u) =0 in Q" :=0Q\ {0},

where h is a continuous non-decreasing real function. From now on, {2 denotes an
open subset of RV with N > 3 such that 0 € .

Question (Vazquez—Véron, [42]): What is the weakest assumption on h
such that any isolated singularity of a non-negative solution of (1.2) is removable?

In this paper we are motivated by [22], [15] and [11] to give a complete classi-
fication of the singular solutions for a broader class of nonlinear elliptic equations
than (1.2). As a byproduct, we resolve Véazquez—Véron’s question when h is reg-
ularly varying at oo of index greater than 1 (see §1.3). An important feature of
our study lies in the incorporation of inverse square potentials and weighted non-
linearities, thereby embracing classes of time-independent nonlinear Schrodinger
equations. We consider semilinear elliptic equations of the form

(1.3) —Au — |I)\|2u +b(x)h(u) =0 in Q" :=Q\ {0},

where ) is a real parameter such that —oo < A < (N — 2)2/4. Throughout this
paper, all solutions are understood in the sense of distributions (see Definition 1.1
in §1.2). The precise assumptions on b and h are given in the next section.

Our Theorems 2.1, 2.2 and 2.4 on (1.3) with —co < A < (N — 2)?/4 will refine
and generalize the main results in [15] on Au = b(z)h(u) in Q* with N > 3, as well
as Theorem 1.1 in [11] on (1.3) with b = 1 and 0 < A < (N — 2)?/4. The method
of proof outlined in [11] relies essentially on the fact that every positive solution
of (1.3) blows-up at zero for 0 < A < (N — 2)?/4. Since this is not the case when
A < 0, the approach in [11] is not applicable to our problem. In this paper, we
treat through a different approach the more general setting of (1.3) for the whole
range —0o < A < (N — 2)2/4 and completely describe the asymptotic behaviour
near zero for all positive solutions of (1.3). Specifically, our Theorem 2.4 improves
and generalizes the main result in [11] and [14] by establishing a trichotomy of
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positive solutions for (1.3) under optimal conditions. Our structural assumptions
on b and h will rely on regular variation theory as in [15].

For the first time appears here Theorem 2.3 specific to 0 < A < (N — 2)2/4,
as well as Theorem 2.6 and Theorem 2.7, which fully classify the isolated singular-
ities of (1.3) for A = (N — 2)2/4. Moreover, we establish necessary and sufficient
conditions for the existence of positive solutions of (1.3) that are comparable with
the fundamental solutions of (2.2) (see Theorem 2.1 when A < (N — 2)2/4 and
Theorem 2.5 for A = (N — 2)2/4). These results with respect to the dominant
fundamental solution of (2.2) generalize theorems of Guerch and Véron [22] for
positive solutions of (1.3) with b = 1 and h a continuous non-decreasing real func-
tion. We use @f (respectively U¥) to denote the fundamental solutions of (2.2)
when A\ < (N — 2)?/4 (respectively, A = (N — 2)?/4). Their definition is given by
(2.3) and (2.24), respectively. As a novelty, Theorem 2.1 and Theorem 2.5 give
sharp conditions for (1.3) to admit positive solutions comparable with the other
fundamental solution of (2.2) (i.e., ®, and ¥, respectively).

Our main results are stated in Chapter 2 and illustrated in Chapter 7. We
mention here (and further explain in Chapter 2) that we differentiate our results at
two levels. First, we need to reason differently according to whether A < (N —2)%/4
(see Theorems 2.1-2.4) or A = (N — 2)2/4 (see Theorems 2.5-2.7). Second, it is
vital to distinguish the case A < 0 from 0 < A < (N —2)2/4. This distinction arises
from the viewpoint of critical exponents vis-a-vis the index ¢ of regular variation
for h in (1.5): we have only one such exponent ¢* if A < 0 versus two critical
exponents ¢* and ¢** if 0 < A < (N —2)2/4. We define ¢* and ¢** in (1.11) as
we need the precise assumptions on b and A in §1.2. It turns out that ¢* = ¢**
if A = (N —2)2/4. Another feature of this paper is to reveal a new asymptotic
behaviour of the solutions of (1.3) in regard to the critical exponents in Theorems 2.3
and 2.4 for A < (N — 2)2/4, respectively Theorems 2.6 and 2.7 for A = (N — 2)?/4.

1.2. Our framework

1.2.1. The concept of solution of (1.3). Unless otherwise stated, we always
impose the following.

ASSUMPTION A. The function h is continuous on R and positive on (0,00)
with h(0) = 0 such that h(t)/t is bounded for small t > 0, while b(x) is a positive
continuous function on Q\ {0}.

By a solution of (1.3) we mean a C*(£2*)-solution of (1.3) in the sense of dis-
tributions in Q* (in D’(Q2*)). More precisely, we give the following.

DEFINITION 1.1. A function w is said to be a solution (sub-solution, super-
solution) of (1.3) if u(x) € C*(Q*) and for all functions (non-negative functions)
#(z) in the space C1(Q*), we have

A
(1.4) /QVU-V</)dx— Qwuqﬁdx—i—/gb(a:)h(u)(bda::O (<0, >0).

By C(Q2*), we denote the space of C''(Q*)—functions with compact support in
. We say that a solution of (1.3) can be extended to a solution of (1.3) in all Q
if (1.4) holds for every ¢ € C1(Q).
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1.2.2. On regular variation theory. The structure conditions on the lower
order term in (1.3) involve the regular variation theory, a key ingredient in our
approach similar to earlier work without potential in [14, 15]. Next, we recall the
definition of a slowly varying function.

DEFINITION 1.2. A positive measurable function L defined on an interval
(A, 00) with A > 0 is called slowly varying at oo if
L(&t
ti)rgoL((i; =1 for every &> 0.
A function ¢ is called regularly varying at co with real index m, or ¢ € RV, (00)
in short, if ¢(t) = t"™L(t) for some function L that is slowly varying at co. Hence,
a slowly varying function at oo is a regularly varying function at co with index 0.

ExXAMPLE 1.3. Any positive constant function is trivially a slowly varying func-
tion. Other non-trivial examples of slowly varying functions at oo include:

(a) The logarithm logt, its m-iterates log,,t (defined as loglog,, ;t) and
powers of log,, t for any integer m > 1.
(b) exp (log’itgt).
(c) exp((logt)”) with v € (0,1).
(d) exp{(logt)/? cos((logt)*/3)}.
These examples show that the limit at co of a slowly varying function (at o),

say L, cannot be determined in general, and it may not even exist. Indeed, in
Example 1.3(d) above, we have

liminf L(t) =0 and limsup L(t) = +o0.
t—oo t—o0
In contrast, if ¢ € RV,,(co0) with m > 0 (respectively, m < 0), then lim; o, ¢(t) =
oo (respectively, 0). The concept of regular variation can be given at zero.

DEFINITION 1.4 (see [33]). We say that r — L(r) is slowly varying at (the
right of ) zero if the function t — L(1/t) is slowly varying at oo

For properties of regularly varying functions used in this paper, see Appendix A.

1.2.3. Notation and main assumption. By fi(t) ~ f2(t) as t — to for
to € RU {£o0}, we mean that lim, 4 f1(¢)/f2(t) = 1. We shall assume we are
given two functions Lj; and Lj which are slowly varying' at oo and 0, respectively.
Their subscripts indicate the functions they are associate with, namely:

{ h(t) ~ h(t) :=t9L,(t) ast— oo for some g > 1,

b(z) ~ |z|’Ly(|2]) as |z| — 0 for some 6 > —2.

(1.5)

This means that h is regularly varying at oo with index ¢, while b behaves near
the origin as a regularly varying function at 0 with index 6. The above asymptotic
information is crucial in obtaining a complete classification of the behaviour near the
origin for all positive solutions of (1.3). This classification is intimately connected
with the inequalities ¢ > 1 and 6 > —2 that appear in (1.5). In particular, our

1We shall follow the custom of denoting a slowly varying function by L, possibly with sub-
scripts, the letter L being a reminder of the French word lentement since one of the first works on
Karamata’s theory was published in French [24].
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results will be very different from those pertaining to nonlinearities A with sub-
linear growth treated elsewhere (see, for example, Bidaut-Véron and Grillot [3],
where h(t) = t? with 0 < ¢ < 1 and b(z) = |z|? with § > —2).

1.2.4. Smoothness properties. By (1.5) and Proposition A.2 in the Ap-
pendix A, we can assume, without loss of generality, that L, € C?[tg,00) and
L, € C?(0,70] for some positive constants ¢y and rg, such that:

tLy (1) 2Ly (1) rLy(r) r2Ly(r)

1.6 li = li =0 d 1 = li =0.
( ) tirgo Lh(t) tirgo Lh(t) an rll% Lb(’l’) rli% Lb('f‘)

The function h defined by (1.5) can be extended to the rest of the interval [0, 00) so
that h(t)/t is increasing on (0,00) and h is continuous on [0, 00). Moreover, using
(1.6) we obtain that
B 7/ i
0 @
t—c0 R/ (t)

(1.7) lim

— =1, im — =qg—1>0.

)

1.2.5. A priori estimates. It is useful to introduce the following functions

f(t):=h(t)/t =9 Ly(t) for large t > 0,
as I e
J(r) :=r""*Ly(r) and K(r):= f""(1/J(r)) for small r > 0,

where f~1(t) denotes the inverse of f at ¢, which exists for ¢ > 0 large because f
is increasing on (0, 00) with lim; o f(t) = oo. Using that lim, 0 1/J(r) = oo, we
can define K as above. This function plays an important role in the paper such as
in the a priori estimates of Lemma 4.1: for every r» > 0 sufficiently small, there
exists a positive constant C' depending on r such that

u(z) < CK(|z]) for any 0 < |z] <,

where w is an arbitrary positive (sub-)solution of (1.3).

Using (1.6), we readily obtain C2-smoothness for f and J, whose properties
given by Remark A.12 in the Appendix A will be later exploited in the construction
of sub-super-solutions of (1.3) in Lemma 5.13.

1.2.6. Solutions with a dominating behaviour at zero. An important
common feature for all A < (N — 2)2/4 regards a positive solution u of (1.3) with
a dominating behaviour at zero (meaning that for any positive solution @ of (1.3),
we have either lim, o u(x)/a(z) = 1 or lim,|_o u(z)/i(x) = co). We define

942  N-2  [(N—2p
Tg—1 2 4

If £ >0 and A < (N —2)%/4, then we prove that any positive solution u of (1.3)
with a dominating behaviour at 0 satisfies

(1.10) w(@) ~ TTK(|z]) as |z| — 0.

(1.9) ©: :=A+0O0(0+2-N), p: -\

To formulate this more precisely, we need to look at the roots of £ = 0 as an
equation in ¢. If A # 0, then the equation ¢(q) = 0 has two roots ¢* and ¢**:

N+ 60— o . +60+2

1.11 “ =g (N, \0) =
( ) q q( ) ?) N_Q_p’ p
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Note that if A = 0, then £(q) = 0 renders only one root ¢ = (N + 8)/(N — 2), that
is ¢ = ¢* in which p is replaced by 0. When A\ = (N — 2)2/4, then
N +20+2
~ N-2
since £ = [© — (N —2)/2]2. It turns out that ¢* and ¢** play a critical role when it
comes to classifying the asymptotic behaviour near zero for all positive solutions of
(1.3). Assuming (1.5) and excluding for the moment ¢ = ¢* and ¢ = ¢**, our main
results prove in particular that
(S1) If —oo < A < (N—2)?/4and 1 < q < ¢*, then any positive solution of (1.3)
with a dominating behaviour at zero satisfies (1.10) (see Theorem 2.4(C1)
and Theorem 2.7(C1)).
(S2) If 0 < A < (N —2)2/4 and ¢ > ¢**, then all positive solutions of (1.3)
are asymptotic at zero and satisfy (1.10) (we refer to Theorem 2.3(a) for
0 <A< (N —2)?/4 and Theorem 2.6(b1) for A = (N — 2)%/4).
(S3) If —oo < A <0 and ¢ > ¢*, then for every positive solution u of (1.3),
|z|Pu(z) converges to some positive number. The same conclusion applies
for 0 < A < (N —2)%/4 provided that ¢* < ¢ < ¢** (see Theorem 2.2).

The analysis of the critical exponents ¢ = ¢* and ¢ = ¢** would require addi-
tional information on Ly and L;. Our further assumptions are essential only for
q = ¢** in Theorem 2.3 or ¢ = ¢* in Theorem 2.4 when \ < (N —2)? /4, respectively
q = ¢* in Theorems 2.6 and 2.7 when A = (N — 2)?/4.

* koK

qa =q

1.2.7. Further assumptions. In addition to Ly (t) and Ly(1/t) being slowly
varying functions at oo, it will be convenient to have extra information on their
asymptotic behaviour at co. The first in a set of additional assumptions involves
regular variation theory, being easily verifiable in each particular case:

(1.12) (a) t — Lp(e')  is regularly varying at oo with index a; € R,
. (b) t — Ly(e™ ") is regularly varying at oo with index ay € R.

REMARK 1.5. When (1.12)(a) holds in either of the situations (S7) and (Ss3)
above, then (1.10) can be refined as follows

1
e Tt
(1.13) u(z) ~ {€|x|0+2Lb(m|)Lh(1/|x|)} as |z| — 0.
Indeed, from (1.10) and (1.8), we have
Lt
|z]0+2 Ly (|])

Since u(zx) is asymptotically equivalent to a regularly varying function at zero of
index —©, we have logu(z) ~ Olog(1/|z|) as |z| — 0. Thus (1.12)(a) implies that

Lp(u(z)) ~ O Ly(1/|z]) as |z| — 0,

which combined with (1.14), proves our claim in (1.13).

(1.14) wl™ Ly, (u)

as |z| — 0.

EXAMPLE 1.6. One prototype model to keep in mind for (1.12)(a) and (1.12)(b),
respectively is given by
{Lh(t) ~ (logt)™* as t — oo, where a1 € R,

1.15
(1.15) Ly(1/t) ~ (logt)** ast— oo, where as € R.
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In Chapter 7 we summarize the classification of the behaviour near zero of all
positive solutions of (1.3) on the example in (1.15).
More generally, (1.12)(a) holds if Ly (t) ~ L(t) as t — oo and
[':(t) = Hg:l(logmi t)ﬁla

where j,m; are positive integers and 3; € R for ¢ = 1,...,j. Here we use the
notation log,,. t for the m;—iterated logarithm. Without loss of generality, we can
take 1 < my < mg < ... <m; . Then t — Ly (e") is regularly varying at co with
index equal to 31 (respectively, 0) if my = 1 (respectively, m; > 1). Similarly,
(1.12)(b) is verified if Ly(1/t) ~ L(t) as t — oo.

But not all slowly varying functions Ly (t) and Ly(1/t) can be subsumed under
(1.12) as shown by Example 1.3(b), (c). For such cases, we envisage a different set
of postulates stated below as either (a) or (b) for L;, respectively (c) or (d) for Ly:

. (a) Ly(e™™) ~ A(t) ast— 00, (c) Lp(e') ~ A(t) as t — o0,
(1.16) (b) Ly(e™") ~ 1/A(t) ast— oo, (d) Ly(e") ~1/A(t) ast— oo.
The function A in (1.16) is defined on some interval [A, 0o) by

(1.17) A(#) := exp (/At Sﬁ)) ,

where S € C'[A, ) is a positive function which satisfies
lim S(t) =oc0 and lim S'(t) = 0.
t—o0 t—o0

REMARK 1.7. Unlike (1.12), the assumptions in (1.16) do not make Ly(e™*t)
and Ly (e) regularly varying at co. Indeed, we see that A in (1.17) is a positive
C?-function on (A, 0o) such that lim;_, tA’(t)/A(t) = oo. Then by Proposition 2.7
n [12], it follows that A in (1.17) is rapidly varying at oo with index oo, that is

AED oo if€>1,
. 12 .
m A om0 reco

To be more precise, we have that A is a I'-varying function at oo with auxiliary
function S (see Lemma 3.4 in [12]). We recall the following.

DEFINITION 1.8 (see [31]). A non-decreasing function f defined on an interval
(A, 00) is called T-varying at oo if limy_ f(f) = oo and there exists a function
X : (A,00) — (0,00) such that

i L+ (@)
t—oo  f(t)

The function y is called an auziliary function and is unique up to asymptotic
equivalence. The class of I'-varying functions was introduced by de Haan [17] in
connection with extreme value theory. For examples and properties of I'-varying
functions, we refer to [5], [17], [20] or [31].

=eb for every £ € R.

ExAMPLE 1.9. As models for A in (1.17) which can be used in (1.16), we have
(a) A(t) = exp(t/logt) when S(t) ~logt as t — oo,
(b) A(t) = exp(t”) with 0 < v < 1 when S(t) ~ (1/v)t!™" as t — oo.
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We refer to Section 7.2 in Chapter 7 for a summary of our results in situa-
tions that involve (1.16). Corollaries 7.6-7.8 show how different combinations of
hypotheses in (1.12) and (1.16) affect the asymptotic behaviour of solutions of (1.3)
for the critical exponents ¢ = ¢* and ¢ = ¢** in (1.5).

1.3. On Vazquez—Véron’s open question

We recall that the origin is called a remowvable singularity for a solution u of
(1.2) if u can be extended to a C''-solution of (1.2) in D'(Q). From Theorems 2.1
and 2.2 with A =0 and b = 1, we obtain that

(1.18) / h(t) t=2N=D/(N=2) gy — 4o
1

is the weakest condition on A to resolve Vazquez—Véron’s question (when h sat-

isfies (1.5) and Assumption A in §1.2). Assumption A ensures that the strong

maximum principle holds for (1.2) so that we need consider only positive solutions

of (1.2). We know that the origin is a removable singularity for (1.2) if and only if

lim ;o u(x)/|x]|>~Y =0 (cf., [44]). Moreover, from [44] or [42], we have that

oo
(1.19) / h(t) t2N=D/IN=2) gy < 4o
1

is a necessary and sufficient condition for the existence of positive solutions of
(1.2) with a weak singularity at zero (that is, 0 < limy_ou(z)/|z]* N < o).
Brezis and Bénilan introduced the condition (1.19) for solving equations such as
—Au+h(u) = v, where the right-hand side is a bounded measure (see [2]). Although
(1.18) is a necessary condition for the removability of all singularities of the positive
solutions of (1.2), it is in general not sufficient. The main difficulty of Vézquez—
Véron’s question amounts to ruling out the solutions with strong singularities at 0
(when lim,_o u(z)/|z[* ¥ = o0). Theorem 2.2 in [42] shows that there exist no
positive solutions of (1.2) with a weak singularity at zero, but infinitely many with
a strong singularity at zero provided that (1.18) holds and

(1.20) / T_dt
. —— =
1 +/th(t)
By Remark 2.2 in [42], there exist continuous non-decreasing functions h satisfying
(1.18) and (1.20). In a seminal paper [9], Brezis and Véron proved that if h satisfies

e [R(E)]
then the origin is a removable singularity for any solution of (1.2). This result was
extended by Vazquez and Véron [42, Theorem 3.1] under the weaker assumption

|h(t)] log(]t])

(1.22) lim inf N —2)

[t]— o0

> 0,

which, in fact, can be improved as

.. |h(t)]log(|t]) loglog([t])
e )

(1.23) >0,

where the function log can be further iterated in (1.23) (cf., Remark 3.1 in [42]).
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Our Theorem 2.2 with A = 0 and b = 1 improves the above-mentioned remov-
ability results. Indeed, let h satisfy Assumption A in §1.2 and h(t) = tN/(N=2) (1)
for large t > 0, where L(t) is given by Example 1.3(d) in §1.2, namely

(1.24) h(t) = 2 exp{(logt)"/3 cos((logt)}/®)} for large ¢ > 0.

For such an example we cannot use the removability result in [42] since (1.23) fails
(even when taking into account the improvements in Remark 3.1 of [42]). However,
h in (1.24) satisfies (1.18) and (1.5) with ¢ = N/(N — 2) so that by Theorem 2.2
with A = 0 and b = 1, we conclude that the origin is a removable singularity for
all positive solutions of (1.2). Remark that in Theorem 2.2 we do not require any
monotonicity for h and the integral in (1.20) is finite because h satisfies (1.5).

We also contrast Theorem 2.2 with an analogous result (Theorem 1.3) in [15].
Although the latter applies to quasilinear elliptic equations of the form

(1.25) Apu=>b(z)h(u) in Q" with 1 <m <N,

for the sake of comparison, we restrict to m = 2 in (1.25), corresponding to (1.3)
with A = 0. Theorem 1.3 in [15] proves that if Assumption A and (1.5) hold with
q> (N +0)/(N —2) and, in addition, for ¢ = (N + 6)/(IN — 2) we have

(1.26) litm inf Lp(t) >0 and lim i(I)lf Ly(r) > 0,

then any positive solution of (1.3) with A = 0 can be extended as a (distribution)
solution of Au = b(x)h(u) in all Q. This follows easily when ¢ > (N +6)/(N — 2)
since Corollary 4.3 gives that

(1.27) |li‘m u(z)/|z|>*~™ =0 for any positive solution .
z|—0

Hence, u € L2, () and Theorem 1 of Serrin [35] is applicable. However, to derive
(1.27) for ¢ = (N +60)/(N —2), the argument of Theorem 1.3 in [15] requires (1.26).
This assumption clearly implies that

w

(1.28) lim [ PN N=Dar, 0 Ly (PPN dr = oo

7—0 'r

for any small @w > 0 when we prove that (1.27) is still valid (see Lemma 5.8 in
Chapter 5). Moreover, our condition (1.28) is sharp in the sense that if (1.28) fails
and h is non-decreasing on [0, 00), then there exist positive solutions of

Au =b(z)h(u) in B1(0)\ {0}

satisfying lim,_o u(z)/|z|>~" € (0, 00) (see Lemma 5.6).

More importantly, in this paper we reveal all the possible behaviour near zero
for the positive solutions of more general equations such as (1.3), which introduce
an inverse square potential \|z|~2u with —oo < A < (N — 2)2/4.

1.4. An outline of our results

For background and motivation of our study, see [22], [11] and [15]. Our
findings here incorporate several improvements and extensions over those recently
published in [11] on (1.3) with 0 < A < (N —2)?/4,b=1and 1 < ¢ < ¢*, as well as
in [15] on (1.25) with m = 2. We confine our details below to —oo < A < (N—2)?/4.
We assume (1.5) and define p as in (1.9). Let ¢* and ¢** be given by (1.11).
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Instead of (1.27), we prove that

(1.29) l}m u(z)/|z)>~N*P =0 for any positive solution u of (1.3),
z|—0

\
under a sharp condition that generalizes (1.28), namely

w

(1.30) lin}J pNHO=1=p=(N=2=pP)a 1, (1) L;, (P2~ N+P) dr = c.

However, a more delicate task in this paper is to refine the conclusion of (1.29).
In Theorem 2.2, we assume (1.30) and establish that lim,|_o |z|Pu(x) € (0, 00) for
any positive solution of (1.3) provided that

(1.31) lim PO L () Ly, (P P) drr < 00
for some small w > 0. This assumption is always verified if A < 0. For 0 < A <
(N —2)%/4, we prove that condition (1.31) in Theorem 2.2 is sharp.

Theorem 2.3 tackles the case when (1.31) does not hold, which is specific to
0 < X\ < (N — 2)%/4, proving that all positive solutions of (1.3) are asymptotic at
zero and they satisfy lim ;o [2[Pu(2z) = 0. Theorem 2.3 implies that ¢ > ¢** and
applies automatically when ¢ > ¢** (see (2.11)). We also describe the behaviour
of the positive solutions of (1.3) near 0 by differentiating between ¢ > ¢** (when u
satisfies (1.10)) and g = ¢**. The analysis of the critical exponent ¢ = ¢** is more
involved and depends on the additional hypotheses in (1.12) and (1.16).

Theorem 2.4 treats the remaining situation that the limit in (1.30) is finite and
proves that any positive solution u of (1.3) with —oo < A < (N — 2)2/4 satisfies
exactly one of the following as |z| — 0:

(A) |z|Pu(x) converges to a positive number;

(B) |z|V~2~Pu(x) converges to a positive number;

(C) |2|¥ 2 Pu(z) — o0.
Theorem 2.4 implies that ¢ < ¢* (see (2.9)) and applies whenever 1 < ¢ < ¢*. In
Case C above, we give a precise asymptotic behaviour of u at 0 by distinguishing
between ¢ < ¢* (when u satisfies (1.10)) and ¢ = ¢*. The examination of ¢ = ¢* is
here new compared with [15] and [11]. We find that the solutions in Case (C) of
Theorem 2.4 satisfy (2.21) when ¢ = ¢* and (1.12)(a) holds.

Our classification results are established under the optimal conditions and the
existence of positive solutions as prescribed by each of these theorems is guaran-
teed if h(t)/t is increasing on (0,00) (see Lemmas 5.6 and 5.7). More exactly, in
Theorem 2.1 we prove that if h(t)/t is increasing on (0, 00), then (1.3) admits posi-
tive solutions in B1(0) \ {0} with lim;_o [z[Y27Pu(z) = 0 and any such solution
satisfies lim|,_o [2[Pu(x) € (0,00) if and only if (1.31) holds. In turn, there exist
positive solutions of (1.3) in By(0)\ {0} with lim,_¢ |z|¥ ~27Pu(z) € (0, 00) if and
only if the limit in (1.30) is finite.

1.4.1. Some details of our proofs. We now explain the main advances and
innovation of our proofs. The crucial ingredient in the proof of Theorems 2.1 and 2.2
is Proposition 5.1, which shows that if (1.31) holds, then lim,_¢ |z[Pu(z) € (0, 00)
for any positive solution of (1.3) satisfying limj,—ou(z)/|z[*"V*? = 0. While
limsup),|_g |z|Pu(z) < oo is a simple consequence of the comparison principle (see
Lemma A.9 in Appendix A), the proof of lim inf ;o [z[Pu(x) > 0 is quite intricate.
To this end, we show that u is bounded from below by a positive solution v of a
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suitable ODE. We aim to prove that lim,_q7Pv(r) € (0,00) for A < 0 (when we
need to rule out lim, o 7Pv(r) = 0) and lim|;_o u(z) = oo for 0 < A < (N —2)2/4.
We proceed by contradiction and perform a suitable change of variable

(1.32) y(s) = rPo(r) with s = r2P~N+2,

This leads to a second order linear ODE for which we can apply Theorem 1.14
in [28] to reach a contradiction. To conclude that liminf), o [2z[Pu(x) > 0 for
0 < X< (N —2)2/4, we need an extra step that requires (1.31) and relies on the
results in Chapter 3. Having proved that limsup,,|_¢ [z[Pu(z) € (0, 00), we modify
a blow-up technique of Friedman—Véron [19] (also used in Theorem 5.1 of [15]) to
complete the proof of Proposition 5.1. Our adaptation in Lemma 5.4 takes into
account the inverse square potential, which does not appear in [19] or [15].

Theorem 2.4 extends and improves through a different approach Theorem 1.1 in
[11], where (1.3) is considered for 0 < A < (N —2)2/4,b=1and 1 < ¢ < ¢*. More
precisely, we prove that Case (B) of Theorem 2.4 holds for a positive solution u of
(1.3) satisfying lim supy, o |z|N=27Py(x) € (0,00) by applying a blow-up technique
similar to Lemma 5.4. By Proposition 5.1 explained above, we have that Case (A)
in Theorem 2.4 occurs whenever limy,_q [z|Y~27Pu(z) = 0. Indeed, (2.8) shows
that (1.31) holds if the limit in (1.30) is finite because the integral in (1.30) and
(1.31) corresponds to Z* and Z** in (2.4), respectively. For Theorem 2.4(C) with
q < ¢*, we establish (1.10) using a perturbation technique inspired by Theorem 1.4
in [15], but we simplify our construction of sub-super-solutions in Lemma 5.13. The
trichotomy of solutions in Theorem 2.4 is also valid for ¢ = ¢* provided that the
limit in (1.30) is finite. This sharp condition is crucially involved in the asymptotic
behaviour of (2.21), which pertains to Theorem 2.4(C) with ¢ = ¢*. In this case,
we have logu(z) ~ log(|z|>~N*P) as |z| — 0 and, under the extra assumption
(1.12)(a), we obtain that

h(u(@)) ~ Lu(|e*~ V) [u(@)]” as |z| — 0.

We are now able to reduce our investigation to the study of positive radial solutions
for equations with critical power nonlinearities and apply Corollary 3.3 in Chapter 3.

In relation to Theorem 2.2, we note that ¢ > ¢* if (1.30) holds. By Propo-
sition 5.1, it remains to prove that (1.30) implies (1.29) and we need to treat
separately ¢ = ¢* (when ¢ > ¢* we can use Corollary 4.3). Our argument in
Lemma 5.8 is new and distinct from Theorem 1.3 of [15], which was compared
with Theorem 2.2 in Section 1.3. By Harnack inequality, it is enough to show that
lim inf |, o u(x)/|z|>~ VTP = 0 (see Corollary 4.5). We proceed by contradiction
and reduce to the case of positive solutions for ODEs studied in Proposition 3.1.

For Theorem 2.3, we adapt the ideas in Lemma 5.8 to prove that when the
integral in (1.31) is infinite, then lim, ¢ |z|Pu(z) = 0 for every positive solution
of (1.3). This enables us to prove here a priori that all positive solutions of (1.3)
are asymptotic at zero to any positive C2-function U satisfying

(1.33) Uu'(r)+ ?U’(r) + %U(T‘) ~ 1 Ly(r)h(U(r)) as T — 0,

where h is given by (1.5) (see Lemma 5.10). The proof uses again a suitable
reduction to the case of radial solutions v, in conjunction with a change of variable
of the type (1.32). For the new equation, we show that any two positive solutions
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are asymptotic as § — oo using an argument inspired by Theorem 1.1 in Taliaferro
[36]. Each of the explicit asymptotic behaviour of the solutions in Theorem 2.3(a)—
(d) is found by constructing adequate C%-functions U satisfying (1.33). This is an
extremely useful piece of information that was not available a priori in Case (C)
of Theorem 2.4, which explains the different approach between these two theorems
(although they share (1.10) for non-critical exponents).

1.4.2. Organization of the paper. All the main results summarized above
for —oo < A < (N —2)?/4 will be stated precisely in Section 2.1 of Chapter 2
and proved in Chapter 5. Although analogous to a certain extent, the results for
A = (N —2)%/4 are very different from those in the case —o0o < A < (N — 2)?/4.
In Section 2.2 of Chapter 2, we present our main theorems for A = (N — 2)2/4 (see
Theorems 2.5-2.7), which will be demonstrated in Chapter 6. Often in the proofs
of our main results, we shall try to reduce to the study of positive radial solutions
to equations with power nonlinearities h(t) = ¢ with ¢ > 1, whose asymptotic
properties near zero are investigated in Chapter 3. But to extend these properties
to all positive solutions of (1.3) in the framework of (1.5), we need many more tools
and a number of techniques as outlined in our previous section. In Chapter 4 we
include a number of basic ingredients such as a priori estimates for the positive
solutions of (1.3), a Harnack-type inequality and a regularity lemma. These results
and their consequences form the foundation on which we can develop our methods
in Chapters 5 and 6 to establish the main results for (1.3) with A\ < (N —2)?/4 and
A = (N —2)%/4, respectively. In Chapter 7, we illustrate our complete classification
results for (1.3) in several situations. In particular, in Section 7.1, we show all the
possible behaviour near zero of the positive solutions of (1.3) when

h(t) ~ t(logt)® ast— oo and b(z) ~ |z|’[log(1/|z])]** as |z| — 0,

where ¢ > 1, # > —2 and a1, as are any real numbers. We distinguish between
A < (N —2)?/4 in Corollary 7.1 and A = (N — 2)2/4 in Corollary 7.3. Finally,
in Appendix A, we include properties of regularly varying functions needed in this
paper along with a comparison principle (Lemma A.9) and some asymptotic results.
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CHAPTER 2

Main results

In this paper, we establish a complete classification of all positive solutions of
(1.3) for any A with —oo < A < (N — 2)?/4 in the presence of (1.5) and any of the
following sets of hypotheses:

o (1.12)(a) and (1.12)(b). We later illustrate this complete classification on
the example in (1.15) (see Section 7.1 in Chapter 7).

e (1.12)(a) and (1.16)(a) (see Corollary 7.6);

e (1.12)(a) and (1.16)(b) (see Corollary 7.7);

e (1.12)(b), (1.16)(c) and S is regularly varying at oo (see Corollary 7.8).

The condition A < (N —2)2/4 can be seen as related to the Hardy inequality (see,
for example, [8] and [1]). More precisely, if € is a bounded open subset of RY
(N > 3) and 0 € Qq, then for R > 0 sufficiently large, there exists a positive
constant C, depending on N and R, such that

N —2\? u? u?
2.1 / Vqux(> / —da:ZC/ dz
2 Ql| | 2 o, |=f? o, [[*(log(R/|z]))?

for every u € H}(Q1). The equality holds if and only if u = 0 and (N — 2)2/4 is
the best constant, which is never achieved. As noted in Chapter 1, it is essential
to distinguish between A less than (N — 2)?/4, referred to as the subcritical pa-
rameter, and A equal to (N — 2)2/4, the critical parameter. We separate our main
results accordingly (see §2.1 for the subcritical parameter and §2.2 for the critical
parameter). The reason for this distinction is that the fundamental solutions of

A
(2.2) —Au — R 0 in RV\ {0}
play a crucial role in understanding the behaviour near zero of the positive solutions
for (1.3). These fundamental solutions are given by (2.3) for A < (N — 2)?/4 and
by (2.24) for A = (N —2)?/4. As remarked in [22], ® is a regular solution of (2.2)
in the sense that A| - |_2<I>;(-) is locally integrable in RY and

A
jz?

The same holds for @; if and only if 0 < A < (N — 2)?/4. Similarly, ¥* given by
(2.24) is a regular solution of (2.2) for A = (N — 2)%/4.

Another variance in our analysis occurs at the subcritical level between A < 0
and 0 < A < (N —2)%/4. A non-positive parameter dissociates from the case
of a positive subcritical A when it comes to the existence of positive solutions of
(1.3) satisfying lim ;| u(z)/®} (x) = 0. There are no such solutions when A <0,
which in terms of the behaviour of an arbitrary positive solution u of (1.3) translates
as either a single-type behaviour (u(z)/®} (x) converges to a positive number as

—AD; () ®y (z) =0 in D'(RY).

13
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|z] — 0 in the framework of Theorem 2.2) or a trichotomy as stated in Theorem 2.4.
This classification will give rise to only one critical exponent ¢ = ¢* which is defined
in (1.11). A more complicated picture emerges for a positive subcritical parameter
A as another possible behaviour must be accommodated, namely positive solutions
satisfying lim ;o u(z)/®} (z) = 0 (see Theorem 2.3). As a result, a second critical
exponent ¢ = ¢** arises from our analysis (¢** > ¢* as it can be seen from (1.11)).
The two critical exponents ¢* and ¢** will merge when A\ = (N — 2)%/4.

The reasons for which our results are separated at the above two levels will
be clear once we give the necessary and sufficient conditions for the existence of
positive solutions of (1.3) that are comparable with the fundamental solutions of
(2.2). Two key players in the formulation of these conditions are f and J in (1.8).

Before proceeding further, a reader interested in getting some intuition behind
our argument might want to look now at Chapter 3. There we study the positive
radially symmetric solutions of (1.3) in B1(0) \ {0} when h(t) = t? with ¢ > 1 and
b(xz) = bo(|z|) for 0 < || < 1. Such knowledge provides the motivation and the
guiding principle in the attempt to extend the results in Chapter 3 on the positive
solutions of (3.1) to all positive solutions of (1.3). All our main results in relation
to (1.3) are established under the implicit structural assumption (1.5).

2.1. The subcritical parameter
2.1.1. Preliminaries. In Section 2.1, we assume that —oo < A < (N —2)2/4.
Let ®F denote the fundamental solutions of (2.2), namely

(2.3) (I);\r(x) = |$|2_N+p and @) (z) = |z|7? forz € RN \ {0},

where p is given by (1.9). In Theorem 2.1 we provide sharp conditions for (1.3)
to admit positive solutions such that lim,_ou(z)/®(z) € (0,00), respectively
lim o u(x)/®y (z) € (0,00). To formulate these conditions, we fix @ > 0 suffi-
ciently small and define

(24) I"(r, @) := /w Mdr; I (1, ) = /w wdr

r

for every 7 € (0,w). Using (1.8), we see that for any r > 0 small, we have

{ T (1) f(@F (r)) = rNHOPm N2 L () Ly (€5 (7)),

2.5
29) T (r) (@5 (r)) = 2P Ly (r) Ly (93 ().

If lim, o Z*(7,@) < 0o, then we observe that

J(r)f(®x ()

r +
(26) r—0 ; j(t)f(f’x (®) dt

lim & (r)/KC(r) = 0.

=N+0-p—(N—-2-p)g=>0,

For the first limit in (2.6), we use Karamata’s Theorem at zero (see Proposition A.6
in Appendix A). Thus, by (1.8), we have lim,_o f(®} (r))/f(K(r)) = 0. The second
limit in (2.6) follows from f € RV,_1(c0) and lim,_o @} (r) = lim,_ K(r) = cc.
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Similarly, if lim, o Z** (7, @) < oo, then we find that

J(r) (@5 (r)

@7 =0 [r J0IE0) g

}Lr% o3 (r)/K(r) = 0.

=0+2-p(g—1) >0,

Note that the second limit in (2.7) is obvious if A < 0 since p < 0.
Since f is an increasing function, we clearly have that

(2.8) if hH})I*(T, w) < o0, then lim I%* (7, w) < oo.

T—0

More generally, when ¢ # ¢* with ¢* given by (1.11), then
(2.9) lim Z*(7,w) < oo if and only if ¢ < ¢*.

7—0

However, the case ¢ = ¢* must be analyzed carefully to see whether lim,_,o Z*(7, w)
is finite or not. On the example of (1.15), we see that for ¢ = ¢*, we have
lim, 0 Z*(7,w) = oo if and only if o + g > —1.

The case when A < 0 distinguishes from A > 0 in that we always have

(2.10) liI%I**(T, w) < oo if A<0.

For this reason, the classification of the positive solutions of (1.3) for A < 0 needs
to be analyzed only in two cases:

lim Z%(7,w) = oo (see Theorem 2.2),

T—

lim 7% (7,w) < oo (see Theorem 2.4).

T—0

For 0 < A < (N —2)2/4, we observe the following:
(a) When ¢ # ¢** with ¢** given by (1.11), then

(2.11) limOI**(T7 w) < oo if and only if g < ¢**.

The case ¢ = ¢** is not clear a priori as shown by the example of (1.15)
when lim, o Z**(7,w) < oo if and only if a1 + ag < —1.
(b) If lim, o Z**(7,@) = 0o, then lim, o Z*(7,@) = oo (see (2.8)).

2.1.2. Statements of main results. We shall denote B* := B;(0) \ {0}.

THEOREM 2.1. Let —co < A < (N —2)2/4 and (1.5) hold. Assume that h(t)/t
is increasing on (0,00). Then there always exist positive solutions u of (1.3) in B*
such that lim, o u(z)/®¥ (z) = 0 and, moreover, any such solution satisfies

2.12 im
( ) |lz[—0 &) (x)

€ (0,00) if and only if hH})I**(T, w) < 0.

There exist positive solutions u of (1.3) in B* satisfying

. u(x) . e
2.13 lim € (0,00) if and only if im Z*(1,w) < 0.
213) € 0.) lim 7* (7, )

We next investigate the behaviour of all positive solutions of (1.3) under the
assumption (2.14), revealing ¢* as a critical exponent (and the only one if A < 0).
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THEOREM 2.2. Let —0o < A < (N —2)%/4 and (1.5) hold. If
(2.14) lin%)I* (r,w) =00 and liH%)I**(T, w) < 00,

then any positive solution u of (1.3) can be extended as a solution of (1.3) in the
whole Q and the ratio u(x)/® (x) converges to some positive number as |z| — 0.

The conclusion of Theorem 2.2 is different if instead of lim, o Z**(7,w) < 0o
we require lim, o Z**(7, @) = oo, which make sense only for 0 < A\ < (N — 2)?/4.
In this case, our next result unveils ¢** as the second critical exponent.

THEOREM 2.3. Let 0 < A\ < (N —2)%/4 and (1.5) hold. If

lim 7 (1, w) = oo,

T—0

then q > ¢** and all positive solutions u of (1.3) are asymptotic at 0 with
i ujx)

lz|—0 O} (z)

=0.

Moreover, for every positive solution u of (1.3), we have:
(a) If ¢ > ¢**, then u satisfies (1.10).
(b) If g = q¢** and (1.12)(a) holds, then u(x) ~ U**(|z|) as || — 0, where
1 -1
(2.15) U™ (|z]) = @) (z) M I (|z], )] =T and M= m
(¢) If ¢ = q** and either (1.16)(c) or (1.16)(d) holds such that in either case
log Z** (T, w)
im ————>—~
70 S(log @ (7))
then u satisfies u(x) ~ CU**(x) as |z| — 0, where U** is given by (2.15),
while C := eP/(@=D* (respectively, e=P/(@=D*) in case of (1.16)(c) (re-
spectively, (1.16)(d)).
(d) If g = ¢** and (1.12)(b) holds, jointly with (1.16)(c) such that S is regu-

larly varying at oo with index 7, then

@1 u(@)~ (pM) 5 (Fsemy,) ©F o

where f~1(t) denotes the inverse of f at t, while f and J are as in (1.8).

(2.16) D:=

< oo for some w >0,

Suppose that we are in the framework of Theorem 2.3. From the viewpoint
of calculations, we remark that the asymptotic behaviour of U** in (2.15) can be
simplified under some additional assumption on L,. First, if (1.12)(b) holds in
Theorem 2.3(b), then (1.12)(a) and the change of variable t = log(1/r) in Z**(7, w)
vield that ¢ — Ly(e™") Ly(e') is regularly varying at co with index ay + as satisfy-
ing a1 +ag > —1. If ay +ap > —1, then lim, o Z**(7, w) = oo holds automatically
and by Proposition A.6 in Appendix A, we find that

(2.18) u(x) Mp* 1‘

—1

1\]or
~ Ly(|z]) Ln [ = ) log [ — 0,
5@ " lar +ag 1 Lellal <|x>g<|)] s fr] =

where M is as in (2.15). This situation is relevant for (1.15) in Example 1.6, which
is treated completely in Corollary 7.1. Second, if (1.16)(a) holds in Theorem 2.3(b),
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then lim,_0Z**(7,) = oo since A varies at oo faster than any power function.
Moreover, u(x) ~ U**(|z|) as |z| — 0 gives that

o) 2 s () s (s ()] skt

The latter scenario will be analyzed fully in Corollary 7.6 for any A < (N — 2)%/4
and ¢ > 1. We also refer to Corollary 7.8 for a preview of the classification results
complementing Theorem 2.3(d) for every ¢ > 1 and every A < (N — 2)%/4.

Our next aim is to classify the behaviour near zero of the positive solutions of
(1.3) when lim, o Z* (7, w) < oo.

THEOREM 2.4. Let —0o < A < (N —2)%/4 and (1.5) hold. If
lin%)Z*(T,w) < 00,

then g < ¢* and for any positive solution u of (1.3), one of the following occurs:

A. u(z)/®; (x) converges to a positive number as |x| — 0 and u can be ez-
tended to a solution of (1.3) in the whole Q;

B. u(z)/®} () converges to a positive number v as |z| — 0. Moreover, u
extends to a solution of (1.3) in Q provided that 0 < X\ < (N — 2)%/4,
whereas for A = 0 we have

(2.20) —Au+b(z) h(u) = (N — 2)Nwyy sy in D'(Q),

where wy and 8y denote the volume of the unit ball in RN and the Dirac
mass at 0, respectively.
C. u(x)/®} (x) — 0o as |z| — 0, in which case we find that:
(1) If g < ¢*, then u satisfies (1.10).
(2) If g =q" and (1.12)(a) holds, then defining M as in (2.15), we have
u(z)
o ()

(2.21) ~ M (o)) 77T as fo| = 0, with T*(|a]) := lim T*(r, |x]).

The asymptotic behaviour in (2.21) found in Case (C2) of Theorem 2.4 can
be fine-tuned in some cases. We illustrate two frameworks. First, if (1.12)(b) is
satisfied, then using (1.12)(a) and the change of variable ¢ = log(1/r) in Z*(7, w),
we see that t —— Ly(e™?) Ly(e!) is regularly varying at oo with index a; + ag,
where a1 + ag < —1. Furthermore, when ay + s < —1, then lim, 0 Z*(1, @) < o0
and using Karamata’s Theorem in Appendix A, we refine (2.21) by

(229) M) WM =220)% gy (LYo (L T 2] — 0.
F(x) (a1 +ag +1) |z| |z

Second, if in Case (C2) of Theorem 2.4, we assume (1.16)(b) besides (1.12)(a), then
lim,_,o Z*(7,w) < oo is validated and from (2.21), we conclude that

NC)

~ [M (N —2—p)* Ly(|z]) L (1> s (log Q)} T 2] — 0.

||

(2.23)

In relation to the second framework, we refer to Corollary 7.7 for a display of the
classification results we obtain for every ¢ > 1 and all A < (N — 2)2/4.
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2.2. The critical parameter
2.2.1. Preparation. In Section 2.2, we always take A = (N —2)?/4 when the
fundamental solutions U of (2.2) are given by

N-—2 N—2)

(2.24) Ut (z) = 2|~ (") log (1/]z]) and T (z) = |z|~ (%2

Analogous to Theorem 2.1, we provide in Theorem 2.5 necessary and sufficient
conditions for (1.3) to possess positive solutions with lim|,_ou(x)/¥*(z) € (0, 0)
(respectively, lim,—ou(z)/¥~(z) € (0,00)). However, these conditions involve
two kinds of integrals different from those in Theorem 2.1.

We fix w > 0 sufficiently small. For every 7 € (0, w), we define

Fi(r, @) = /Tw (log i) —j(r)f(r\IJ*(r)) dr;

(2.25) e /Tw <logi> JOFE=W) 4

r

Using (1.8), we see that for any r > 0 small, we have

N42042—(N—2)q
2

T FE ) = L) (e 0) (1oe )
N+20+2—(N—2)q

T f(¥(r)=r 2 Ly(r) Ln (¥ (7).
Defining ¢ as in (1.9), we observe that ¢(q) = 0 yields a double root ¢ = ¢* with

CN+20+2

N-27°
2.2 * .
(2.26) o= }

since f = [@ -5

The behaviour of the positive solutions of (1.3) at zero depends on lim,_,¢ Fi (T, @)
(respectively, lim,_,o F*(7,w)) being finite or infinite. Since f is increasing on
(0,00), we observe that
(2.27) if lin'%)]:*(T, w) < oo, then lim F*(7,w) < co.

T

7—0

When g # ¢*, then lim, o F.(7,w) < oo (lim,—o F*(7,w) < oo) if and only if
q < q*. If g = q¢*, then lim,_,o F.(7,) may be finite in some cases and infinite in
others and the same goes for lim,_,o F*(7,w). This fact can be observed on the
example in (1.15) with ¢ = ¢* for which we have the following;:

o lim, o Fi(7,w) = oo and lim, o F*(r,w) < o0 if —¢—1 < ag+as < —2,
o F*(1,w) tends to oo as 7 — 0 if a1 + ag > —2,
e both F*(7,w) and F, (7, w) have finite limits as 7 — 0if oy + 2 < —g—1.

In view of (2.27), the following three cases exhaust all the possibilities:
(a) lir%f*(T, w) =00 and lir%]-'*(T,w) < 005
(2.28) (b) lim F*(7, @) = oo;
(c) lir% Fiu(r,w) < o00.

We reveal the dynamics near zero of all positive solutions of (1.3) by subsuming
under Theorem 2.6 the first two cases in (2.28). For the last one, see Theorem 2.7.
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2.2.2. Statements of main results. We start by giving a result correspond-
ing to Theorem 2.1 for the critical parameter A = (N — 2)2 /4.

THEOREM 2.5. Let A = (N — 2)2/4 and (1.5) hold. Assume that h(t)/t is
increasing on (0,00). Then there always exist positive solutions u of (1.3) in B*
such that lim|, o u(x) /YT (x) = 0. Moreover, any such solution satisfies

(2.29) ‘ii‘rilo ;_(?;) € (0,00) if and only if Tlilr%)}"*(T, w) < 0.
There exist positive solutions u of (1.3) in B* satisfying
(2.30) Iii‘r_r)lo ‘;ffﬂ)?) € (0,00) if and only if }13%) Fiu(T, ) < 0.

In Theorem 2.6 we study the asymptotic behaviour near zero of the positive
solutions of (1.3) in the case lim,_,g Fi (7, @) = oo under an additional hypothesis:

(2.31) [log(1/7)]93 Ly (r) L,(¥F(r)) be asymptotic to a non-increasing
. C!-function at 0" whenever ¢ = ¢*.

We cannot expect to dispense of (2.31) since it is essentially used to rule out solu-
tions u of (1.3) satisfying lim|,| o u(z)/¥*(z) = oo (see Remark 3.6).

THEOREM 2.6. Let A\ = (N — 2)2/4 and (1.5) hold. When q = q*, we also
require that (2.31) be satisfied.

(a) If (2.28)(a) holds, then q = q* and lim,_ou(z)/¥~(z) € (0,00) for
every positive solution u of (1.3).

(b) If (2.28)(b) holds, then q¢ > ¢* and all positive solutions u of (1.3) are
asymptotic at 0 with u(z)/¥~ () — 0 as || — 0. Furthermore, the
precise asymptotic behaviour at zero for any such solution w is as follows:
(1) When q > q*, then u satisfies (1.10).

(2) When q = q* and (1.12) holds, then we have ay + ag > —2 and
-1

(2.32) 5(38) ~ [q n 2?1;10)[2 1 .7-'*(|x,w)} as |z| — 0.

(3) When q =q¢* and (1.12)(a), (1.16)(a) hold, then as |x| — 0

—1

R (oo R ot P )

4) When q = ¢* and (1.12)(b) holds, jointly with (1.16)(c) such that S
is reqularly varying at co of index 1, then as |z| — 0

YA TE ) R 1
s e~ B o (Grsma )

where f=1(t) is the inverse of f at t, while f and J are as in (1.8).

From (1.5), the function in (2.31) is slowly varying at zero, which may not
necessarily have a limit at 0. However, in Case (b2) of Theorem 2.6, the hypothesis
(2.31) is automatically satisfied (since by letting ¢ = log(1/r), the function in (2.31)
is regularly varying at ¢ = oo with positive index ¢ + 3 + a1 + «2). Furthermore,
if a1 + a2 > —2, then we always have lim,_g F*(7,w) = co and using the change
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of variable t = log(1/r), jointly with Karamata’s Theorem in Appendix A, the
asymptotics in (2.32) becomes as |z| — 0

(2.35)

~

(z) 2+a1+a2)(1+ar+az+q)

ww) @ D20~ 2720 (los ) Lol La(1/l2)
»

In relation to Corollaries 7.7 and 7.8, we see that for Theorem 2.6(b3) and (b4),
the assumptions (2.28)(b) and (2.31) are easily verified (using Remark 1.7).

Finally, we assume that lim,_,o F.(7,@) < oo and establish the asymptotic
behaviour near zero of the positive solutions of (1.3). When (1.12) holds, then
unless ¢ + a1 + as = —3, the following monotonicity property is always fulfilled

(2.36) llog (1/r)]%"® Ly(r) Ly, (1/7) is asymptotic as 7 — 0 to either
’ an increasing continuous function or a non-increasing C'! function.

Indeed, the function in (2.36) is asymptotic to an increasing (respectively, decreas-
ing) C! function at 07 if ¢ + oy + ap < —3 (respectively, ¢ + a; + as > —3).

THEOREM 2.7. Let A = (N — 2)2/4 and (1.5) hold. If lim,_q Fi(7,w@) < 0o,
then g < ¢* and for any positive solution u of (1.3), we have one of the following:
Al u(z)/V™(z) converges to a positive number as |x| — 0;

B. u(x)/UT(x) converges to a positive number as |z| — 0;
C. u(z)/¥*(z) — oo as |x| — 0 in which case we precisely describe the
asymptotic behaviour of u at 0 as follows:

(1) If g < ¢*, then u satisfies (1.10).

(2) If ¢ = ¢* and (1.12), (2.36) hold, then ¢ + a1 + az < —1 and

—1
u(z) (¢—1)? o
\I/+(Jj) ~ -2 — a1 — Q2 f*(|$|) @ |(E| - 0’
where F(|x|) is defined by F.(|z|) := lim,_o Fu(T, |2]).
(3) If ¢ = ¢* and (1.12)(a), (1.16)(b) hold, then u satisfies (2.33).

In Case (C3) of Theorem 2.7, we have lim,_,o F.(7,@) < oo and, moreover,
(2.36) holds (the function in (2.36) is asymptotic to a C''-increasing function at 0).

For Theorem 2.7(C) with ¢ = ¢*, we have logu(z) ~ [(N — 2)/2]log(1/|z|) as
|z] — 0. By requiring (1.12)(a) in both (C2) and (C3) of Theorem 2.7, we find that
h(u(z)) ~ [(N = 2)/2]** Ly (1/]z])[u(z)]9" as |z| — 0. We then need to decipher
the profile near zero of the positive solutions of (3.1) with lim, ¢ u(r)/¥*(r) = co
when bo(r) = [(N — 2)/2]*1r%Ly(r)Ly(1/r) (see Proposition 3.4 in Chapter 3).
The property (2.36) bears the same role as the monotonicity assumption in Propo-
sition 3.4(d) or (el), which guarantees that all positive solutions of (3.1) with
lim, o u(r)/¥*(r) = co are asymptotically equivalent at zero (see Remark 3.5).
We need only check (2.36) for Theorem 2.7(C2) when ¢ + a3 + ag = —3.

If g4+ a1 + a2 < —1 in Theorem 2.7(C2), then lim,_ F.(7,@) < oo holds
and by (2.37) and Karamata’s Theorem in Appendix A, we conclude (2.35). This
agrees (asymptotically) with the behaviour prescribed by Theorem 3.9 in [36] (using
regular variation theory after applying the change of variable y(s) = r(N=2)/24(r)
with s = log(1/r)). However, the asymptotic behaviour in (2.37) cannot be inferred
from [36] when ¢ + a3 + as = —1, which is a borderline case emphasizing the role
of the sharp condition lim,_,o F, (7, @) < 0.

(2.37)



CHAPTER 3

Radial solutions in the power case

In this chapter, A is a real parameter with —oo < A < (N — 2)2/4, the nonlin-
earity h(t) = t? with ¢ > 1 and bo(r) is a positive continuous function on (0,1]. We
focus on the positive C?(0, 1]-solutions of the following equation

(3.1) —u'(r) — N-l A

. u'(r) — r—gu(r) +bo(r)uf=0 for0<r<1.

Our objective is to investigate the asymptotic properties as r — 0 of the positive
solutions of (3.1). In this context, we shift the singularity from 0 to oo by making
a suitable change of variable which depends upon the parameter A\. More precisely,
we define p as in (1.9). If u(r) denotes a positive solution of (3.1), then we apply
the change of variable (3.6) if A < (N —2)?/4 and (3.18) if A = (N —2)2/4. For the
differential equation satisfied by y(s), we can now invoke results already existing in
the literature ([36], [28]) to understand the profile of the positive solutions of (3.1)
near the origin. In Section 3.1 we present the results for the subcritical parameter
A < (N —2)%/4, while in Section 3.2 we treat the critical case A = (N — 2)2/4.

3.1. The subcritical parameter

We consider the case —oco < A < (N —2)2/4. Let w > 0 be fixed sufficiently
small. For every 7 € (0,w), we define

Ti(r, @) = / ri=N=2=p) =Dy, (1) dr,
(32) o=
Io(r, ™) ::/ Tlfp(qfl)bo(r) dr.

We show that there exist positive solutions of (3.1) with lim, . u(r)/®} (r) € (0, 00)
if and only if lim, 0 Z;(7,w) < oo. For each v > 0, Eq. (3.1) subject to u(1) = v,
admits a unique positive solution u such that lim, o u(r)/®¥ (r) = 0. However, this
solution satisfies lim, o u(r)/®} (r) € (0,00) if and only if lim, .o Zo(7,w) < oo.
More precisely, we prove the following result.

PROPOSITION 3.1. Let —0o < A < (N —2)2/4 and q > 1. We have:

(a) There exist positive solutions of (3.1) with lim,_ou(r)/® (r) € (0,00) if
and only if lim, 0 Zy(7,w) < 0o. Moreover, if we also have

w

(3.3) lim pPHI=(N=2=P)ap (1) dr < o0,

7—0 .
then there exist some constants ¢ and d with ¢ > 0 such that
u(r) = c®f (r) + d®y (r) + o(®5 (r)) asr — 0.

21
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(b) For any constant v > 0, Eq. (3.1), subject to u(l) = v, has a unique
positive solution with lim,_ou(r)/®%(r) = 0. This solution satisfies
lim, o u(r)/® (r) € (0,00) if and only if lim, o Zs(7,w) < oo and, in
this case, there exists a positive constant ¢ such that

u(r) N c?+o(l) [7 No1—(q+1)p/ 2p—-N+2 _  2p—N+2

50 C+N,2,2p/0 bo(C)C (¢ P2N2) g,
as v — 0. Furthermore, if lim,_oZo(7,@) = oo, then any two positive
solutions u; (i = 1,2) of (3.1) with lim,_u;(r)/®¥ (r) = 0 will satisfy
lim, o u;i(r)/®} (r) = 0 and lim, o u1 () /uz(r) = 1.

(c) Assume that lim,_oZ1(1,w) < co. Then for any v > 0, there exists a
positive solution of (3.1) with u(1) =~ and lim,_ou(r)/®3 (r) € (0,00).
Moreover, there also exist positive solutions for the problem

5.0 —u(r) — NT_ ! u'(r) — %u(r) +bo(r)u? =0 for0<r<l,
. llg%)u(r)/q);(r) =00 and u(l)=r.

(d) If plat3)(p=N+D+2N =250 (1) 45 asymptotic as r — 0 to an increasing con-
tinuous function, then (3.4) has a unique positive solution for every ~ > 0.

(e) Assume that r~P+3)T2N=2p,(0) ~ by (r) as r — 0, where by (r) is a posi-
tive C*-function on (0, 1] such that

!
(3.5) paE3)Cr=N+2)p (1) <0 for0<r<1.

1. Iflim, 0 Z1 (7, w) < o0, then for every v > 0 there exists exactly one
positive solution of (3.4).

2. Iflim,_oZy(1,@™) = 0o, then for each v > 0 there exists exactly one
positive solution of (3.1) with u(1) =, namely the positive solution
whose behaviour is given in (b) above.

PROOF. (a) We apply the change of variable

(3.6) y(s) = u(r)/®; (r) with s = (N — 2)r2P~N+2,
Hence, y(s) satisfies the following differential equation
(3.7) y"(s) = (s) [y(s)]* for s € (N —2,00),
where ¢ is defined by
—1-2 _
¢(s) = <gp—_2]>\?if;); R (( NS'_ 2>1/(2,, NH)) .
Writing Y'(5) = y(s) for § = s — N + 2, then we have
(3.8) Y'(3) = ¢(5+ N —2)[Y(5)]? for 5 € (0,00).

As in [36], a positive solution Y which is twice continuously differentiable on [0, c0)
is called a proper solution. If Y'(3) is a proper solution of (3.8), then Y”(5) > 0
so that lims_. Y'(3) exists and is non-negative. We see that ¢ in (3.7) satisfies
Jo" 89¢(5+ N —2) ds < oo (respectively, [~ 577 ¢(5+ N —2)ds < oo) if and only if
lim,_,0Z1(7,w) < oo (respectively, (3.3) holds). By Theorem 2.4 of [36], we know
that (3.8) possesses positive proper solutions with limz_, ., Y’(5) € (0, 00) if and only
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if [;7599(5+ N —2)ds < oo. If Y(5) is such a solution, then lims_.o Y (5)/5 = co
for some ¢y > 0. Furthermore, if [; 57" ¢(5+ N — 2) ds < oo, then we have

B%‘ﬂ@=aﬁ+q+MNH+WM/%@—@$M6+N—%% s 5 — oo,

for some constants c¢o and ¢; with ¢y > 0. Hence, (3.1) has positive solutions with
lim, o u(r)/®3 (r) € (0,00) if and only if lim,_¢Z; (7, @) < co. Moreover, if (3.3)
also holds, then (3.9) yields that

(N —2)0

u(r) = co(N = 2)8F(r) + ®5 (1) [Cl o2 = N) + (L + o(1)) g5 —5 V()

as r — 0, where we define V (r) by
V(r) = /T (€2p7N+2 _ 7ﬁzprJrz) (2P N+2 _ 1)q<N717p(q+1)bO(O dc.
0

Using (3.3), we see that V() — 0 as r — 0, which concludes the proof of (a).

(b) Since [;°5¢(5+ N —2)ds < oo is equivalent to lim,_ Z2(7, @) < oo, our
claim follows by applying Theorem 1.1 in [36] to the proper solutions of (3.8), then
returning to u(r) via (3.6).

(c) We need to show that for any v > 0 there exist positive solutions of (3.8)
with Y(0) = v and lims .o Y (5)/5 € (0,00) (respectively, lims .o, Y (5)/5 = o0).
This follows by applying Corollary 2.5 in [36] (respectively, Theorem 3.2 of [36])
to (3.8) since lim, o Z;(7,@) < oo yields that [ §7¢(5+ N — 2)ds < oo.

(d) Since r(a+3)(P=N+2)+2(N=1)p, () is asymptotic to an increasing function as
r — 0, we have lim, . ¢(s)/¢1(s) = 1 with s973¢;(s) decreasing for s > so > 0.
The claim follows from Theorem 3.10 in [36].

(e) We conclude (el) and (e2) by using Theorem 3.12 in [36] for (3.8), jointly
with (3.6). This finishes the proof of Proposition 3.1. O

REMARK 3.2. In Proposition 3.1(d), we have lim,_cZ1(7,@) < oco. In the
settings of either Proposition 3.1(d) or (el), all positive solutions of (3.1) such that
lim, o u(r)/®{ (r) = oo are asymptotically equivalent as r — 0 to any positive
C?-function U satisfying

() + U )+ A UG) ~ b (U s

(3.10)
}i_r)r})b{(r)/@i’(r) = 00.

This follows via the change of variable (3.6) by applying [36, Theorem 3.7] to (3.7).
Our next result will be very useful in the proof of Lemma 5.14.

COROLLARY 3.3. Let —co < A < (N — 2)%/4 and by be a regularly varying
function at 0 with index 6. Let § > —2 and q = ¢* with ¢* defined by (1.11). If
Iy (r,w) in (3.2) satisfies lim,_oZ;(7,0) < 0o, then for every v > 0 there exists
a unique positive solution u~ o of (3.4). Moreover, denoting M as in (2.15), the
solution uy o satisfies

(3.11)  Uy,o0(r) ~ <I>:\"(T) [MZi(r)]=t asr — 0, whereIi(r) = liI%Il(T, T).
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ProoF. By Remark A.3 in Appendix A, there exists a C1(0, 1]-function by
with lim, 0 bo(r)/bo(r) = 1 and lim,_.o 7b{(r)/bo(r) = 0. Since ¢ = ¢*, we see that
B(r) = plat3)e-N+2)+2N =25 (1)
is a O''-function on (0, 1] which varies regularly at zero with negative index, namely
—2(N — 2 — 2p). Moreover, we have lim,_,orB'(r)/B(r) = —=2(N — 2 — 2p). Hence,

by Proposition 3.1(e), we infer that (3.4) has a unique positive solution for each
v > 0. To prove (3.11), we need only show that (3.10) holds for

U(r) = 5 (r) IM Ty (r)) /@71

This is a simple calculation, which is left to the reader. Since lim, .o Z:(r) = 0, we
clearly have lim,_oU(r)/®} (r) = oco. O

3.2. The critical parameter

In Proposition 3.4 below, we give an analogue of Proposition 3.1 corresponding
to A = (N —2)2/4, when the fundamental solutions of (2.2) are given by ¥* in
(2.24). Let @ € (0,1] be fixed sufficiently small. For any 7 € (0, @), we define

Fi(r@) = / AR ) llog(1/m)]! dr,
(3.12) .

Fo(r,w) ::/ rwbo(r)log(l/r) dr

We prove that (3.1) admits positive solutions with lim, o u(r)/¥*(r) € (0,00) if
and only if lim, o F (7, ) < co. Moreover, for any v > 0, Eq. (3.1) with u(1) =~
has a unique positive solution u such that lim, o u(r)/¥*(r) = 0. However, this
solution satisfies lim, o u(r)/¥~(r) € (0,00) if and only if lim,_,q Fa(7, @) < 0.
PROPOSITION 3.4. Let A = (N —2)2/4 and ¢ > 1.
(a) Eg. (3.1) admits positive solutions satisfying lim, o u(r)/¥*(r) € (0, 00)
if and only if im,_q F1(7,w) < 0o. Furthermore, if we also have

(3.13) lim [ o by () [log(1/7)] 7 drr < oo,

—
TO,T_

then there exist some constants ¢ and d with ¢ > 0 such that
(3.14) w(r) =cVt(r)+d¥ (r)+o(¥ (r)) asr—0.

(b) For any number v > 0, Eq. (3.1) with u(1) = v admits a unique positive
solution with lim, o u(r)/¥*(r) = 0. This solution satisfies

hmu( )/U™(r) := ap € (0,00)

if and only if im,_o Fo(7, ) < 0o and in this case

N—q(N-2)

3.15) ik = an+ flan)" + o(0)] [ bn(Q)C T log(r/0) d¢

as v — 0F. PFurthermore, if lim,_q Fo(7, @)
solutions u; (1 = 1,2) of (3.1) with lim, o u;(r
lim, o uq(r)/ua(r) =1 and lim, o u;(r) /T~ (r)

00, then any positive
\II+( ) = 0 will satisfy
0.

H<|I
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(¢) Assume that lim,_o F1(1,w) < oo. Then for any v > 0, there exists a
positive solution of (3.1) with u(1) =~ and lim,_qu(r)/¥*(r) € (0, c0).
Moreover, there also exist positive solutions for the problem

g N-1, A a_
(3.16) —u(r) = ——w(r) = ulr) +bo(rju? =0 for 0 <r <1,
lim u(r) /U (r) =00 and u(1)=1.

(d) If [log(l/r)]q+3rN+2_g(N_2) bo(r) is asymptotic to an increasing continu-

ous function as v — 07, then for every v > 0 there exists exactly one

positive solution of (3.16).
(e) Assume that e bo(r) ~ bi(r) asr — 0T, where by(r) is a positive

Cl-function on (0,1] such that
3 /
(3.17) (log(1/r))** bl(r)} <0 for0<r<l1.

1. Let lim, o Fi(7,w) < co. Then for every v > 0, there exists exactly
one positive solution of (3.16).

2. Let lim,_o Fi(7,w) = co. Then for each v > 0, there exists exactly
one positive C?(0, 1]-solution of (3.1) with u(1) = . This solution
has the property that u(r)/V=(r) is increasing and its behaviour is
given in (b) above.

PROOF. By applying the change of variable
(3.18) y(s) = r¥u(r) with s = log(1/7),
we see that y(s) satisfies the differential equation
(3.19) y"(s) = ¢(s)[y(s)]" for s € (0,00) with ¢(s) := by(e*)e N F2aNV=2I/2,

(a) Since limg_,o, 3/ (s) exists, we have lims_. y(s)/s € (0,00) if and only if
lims_, 00 ¥'(8) € (0,00). By Theorem 2.4 in [36], we conclude that (3.19) has positive
solutions satisfying lim,_.. y(s)/s € (0,00) if and only if

/OO sl¢(s)ds < o0,
0

which is equivalent to lim,_q F1(7, @) < co. Moreover, if (3.13) holds, that is

/ s p(s) ds < oo,
0

then y(s) = ¢s+d+ o(1) as s — oo for some constants ¢ and d with ¢ > 0. This
proves the assertion of (a).

(b) We apply Theorem 1.1 in [36], observing that fooo s¢(s)ds = oo is equivalent
to lim,_.o Fa(T,w) = oo since s = log(1/r).

(c) We use Theorem 3.2 in [36] and Corollary 2.5 in [36].

(d) The assertion follows immediately from Theorem 3.10 in [36].

(e) Using Theorem 3.12 and Theorem 1.1 in [36], we conclude the claim of (el)
and (e2), respectively. This completes the proof. O

Similar to Remark 3.2, we observe the following.
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REMARK 3.5. In Proposition 3.4(d), the condition lim, o Fi(7,@w) < oo is
always satisfied. In either Proposition 3.4(d) or (el), all positive solutions of (3.1)
with lim, o u(r)/¥*(r) = oo are asymptotic as 7 — 0 to any positive C?>—function
U satisfying

N-1 (N —2)2 U(r)
u// - - ul N =) N T
)+ =+ SR

}%U(T)/\D"‘(r) = 0.

(3.20) ~bo(r)U(r)]* asr—0,

We use the change of variable (3.18) and apply Theorem 3.7 in [36] to (3.19).
Moreover, under additional assumptions on by, we can obtain the precise asymptotic
behaviour of ¢ in (3.20) (apply Theorem 3.9 in [36] to (3.19)).

REMARK 3.6. If lim, o Fi(r,@) = oo for A = (N — 2)2/4 (respectively,
lim, 0 Z; (7, @) = oo for A < (N — 2)?/4), then by Theorem 3.2 in [36], we have
(A) either for each v > 0, there are infinitely many positive solutions of (3.16)
(respectively, (3.4));
(B) or there are no positive solutions of (3.1) with lim,_qu(r)/¥*(r) = oo
(respectively, lim, o u(r)/®¥ (r) = co).
Condition (3.17) in Proposition 3.4(e2) (respectively, (3.5) in Proposition 3.1(e2))
is sufficient to ensure Case (B). However, Taliaferro [36] shows that Case (A) above
may occur (see Example 3.14 in [36]), implying that the claim of Proposition 3.4(e2)
(respectively, Proposition 3.1(e2)) does not hold without imposing some additional
requirement on bg.



CHAPTER 4

Basic ingredients

Our aim here is to prove results analogous to Lemma 3.1 and Lemma 4.1 in
[15]. We establish a priori estimates, a Harnack-type inequality and a regularity
result for (1.3) by modifying the ideas in [15] to take into account the inverse
square potential. We rely on regular variation theory and use standard techniques
going back to works of Friedman—Véron [19] and Véron [43]. The results included
here will be applied many times in Chapters 5 and 6. Throughout this chapter,
we assume that (1.5) holds. Unless otherwise stated, the parameter A is any real
number (except for Corollaries 4.5 and 4.7). Let f, J and K be given by (1.8).

4.1. A priori estimates

The following result is the appropriate extension of Lemma 3.1(a) in [15], whose
proof uses some ideas of Vazquez [39]. Our construction of the super-solution P in
(4.3) is slightly different here compared with [15].

LEMMA 4.1. Fizrg > 0 such that Ba,,(0) C Q. There ezists a constant Cy > 0,
which depends on rg, such that for every positive sub-solution u of (1.3), we have

(4.1) u(z) < C1K(|z|)  for every 0 < |z| < ro.

REMARK 4.2. The function K defined by (1.8) is regularly varying at 0 with
index —(0+2)/(q¢ — 1). Hence, by Proposition A.5, we have lim,_,o K(r)/R(r) =0
for every R € RV;(0+) with j < —(60 +2)/(¢ — 1).

PROOF. We Lemma 3.1 in [15], Without any loss of generality, we can take
h(t)/t to be increasing for ¢ > 0 (in view of Lemma A.10 and Remark A.11 in
Appendix A). Fix 29 € RY with 0 < |zo] < 9. We define ¢ on Bj,|/2(z0) as
follows

2|z — xo]

¢(x) ::1—< )2 forxeB\Ly(xo).

We have ((x9) = 1 and 0 < ( < 1in Bjg,|/2(z0). Using the functions f and J in
(1.8), we define a function P on B, 2(x0) by

|0l

1 2
4.2 —=C f Bz .
(42) fpy) = CI D K@) for o € By (o)
Claim: In (4.2) we can take a constant C > 0 that is independent of xo such that
A
(4.3) —AP P +b(z) h(P) >0 in By, 2(x0).

R

The right-hand side of (4.2) equals zero for x € 9B, /2(20). Hence P = oo on
0B|z,|/2(w0). Suppose that the claim has been verified. We conclude the proof

27
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using the comparison principle (Lemma A.9 in Appendix A). Indeed, we have
(4.4) u(x) < P(x) for every x € Bjyy|/2(z0)-
Using « = x in (4.4) and (4.2), we find that

1
flu(zo)) < 6f(lC(\:z:0|)) for every zq satisfying 0 < |zo| < 9.

On the other hand, since lim, ¢ K(r) = oo and f € RV,_1(c0), we infer that there
exists a constant C; > 0 such that

f(K(r)) < Cf(C1K(r)) for every r € (0, ro].
Consequently, we have
flu(zo)) < f(C1K(Jzo])) for every zg satisfying 0 < |zo| < 9.
Using that f is an increasing function, we conclude (4.1).

Proof of Claim. A simple calculation shows that for z € By, |/2(20), we have

oo 2P [ el (3 fP)(P)
AP) =160 e iy [Ve@ 162 e (2 PP )]

From (1.5), we have lim,_,o J () = 0 so that
M:= sup J(r) < oco.
0<r<rg
Hence, the right-hand side of (4.2) is bounded above by CM. Therefore, for any
T > 0, we can choose a sufficiently small constant C' > 0, which is independent of
xg, such that P(z) > T in Bj,/2(x0). In particular, using (A.7) in Appendix A,
we can find T" > 0 large such that for every ¢t > T', we have

1"
(4.5) Lgiv £2(t) < 2 ’ f@)f (t)zq—Q_E.
h(t) = @) fOAE) ~q—1"  [f/OP Tg-1 4
Using (1.5) and Proposition A.4, we can find a positive constant ¢ such that
J (o)
|zo[?

for every x, xy such that 0 < |zg| < ro and |zg]/2 < |z] < 3|zo|/2. Since P(z) > T
and 0 < ¢ <1 in By, 2(20), using (4.5) and (4.6), it follows that

< 64cC[N(g—1)+q+1]

(4.6) < cb(x)

AP(x) < TESIE b(x) h(P) in Bz, 2(0),
A 2|A\|h(P) i
B < ZREf(P) < 8|A|leCb(z) h(P) in By, /2(%0).

Therefore, we obtain (4.3) by diminishing C' > 0 such that

8[N(g—1 1
sec |+ =D a1} )
(¢—1)
This proves our claim, which completes the proof of Lemma 4.1. O

From Lemma 4.1 (see also Remark 4.2), we obtain the following.

COROLLARY 4.3. Any positive sub-solution u of (1.3) satisfies
0+2
@) =0 for every function R € RV;(0+) with j < —Ll.
q—

S SN (D
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4.2. A Harnack-type inequality

In Lemma 4.4 we show that the Harnack inequality in Proposition 2.4 in [14]
or Lemma 3.1(b) in [15] can be extended to equations of the form (1.3). Then
we give two consequences of Lemma 4.4. The first one, Corollary 4.5, will be
used in Chapter 5 (for proving Lemma 5.8, Lemma 5.10 and Theorem 2.4), as
well as in Chapter 6 (for Lemma 6.6 and Theorem 2.7). The second consequence,
Corollary 4.7, will be relevant for Lemma 5.2.

LEMMA 4.4 (Harnack-type inequality). Fiz ro > 0 such that By, (0) C Q.
There exists a positive constant Csy, which depends on rq, such that for every positive
solution u of (1.3), it holds

T|=r

(4.8) lmlgx u(z) < Cy |mim u(z)  for every r € (0,79].

PROOF. The argument is essentially the same as for the case A\ = 0 in Proposi-
tion 2.4 of [14] or Lemma 1.5 in [43]. We give it here for the sake of completeness.
Let y € RN be such that 0 < |y| < ro. Hence Bajy|/3(y) C B3, := Bay,(0)\ {0}.
We apply the Harnack inequality of Theorem 8.20 in [21] for the operator
(4.9) Lu = Au+d(z)u in Qy := By /3(y),
where d(z) is defined by

d(z) := |;\|2 - W for z € B;,, .

We see that the hypotheses (8.5) and (8.6) in [21] are satisfied with A = 1, A = VN

and v(y) = sup,cq, \/|d(z)|. Since Ba,(y) C Qy for n(y) := |y|/8, by the Harnack
inequality there exists a constant C > 0 such that

(4.10) sup u < C inf (y),
By, (y) By (y)

where C = C(N,nv) can be estimated by

(4.11) ¢ <e/NTWYW)  with ¢y = Co(N).

We next show that n(y) v(y) is bounded above by a constant independent of y and
u. Since z € {,, implies that |z| > |y|/3, it follows that /|d(z)| is bounded above
on Q, by 31/|A|/|y| + b2(z), where by(z) is a positive function defined by

b(z)h
(4.12) ba(z) := bla) h(ulz)) for every = € RY with 0 < |z| < 2.

u(z)
By the definition of v(y) and n(y) = |y|/8, we infer that

8n(y)v(y) = [yl sup ]d(z)| < 3V/[A[ + ly| sup ba(z)
TEQ, TEQ,
<3VIA[+3  sup  [[2]ba(z)].
0<|z|<2r¢
Using (4.1), (4.12) and (A.4) in Lemma A.10, we find

ha(C1K(J2))
C1LK(|])

(4.13)

(4.14) |z|2[ba(2)]? < |x|b(x) for every 0 < |z| < 2ry.
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By (1.5), (1.8) and Remark A.11, we find that the right-hand side of (4.14) converges
to (C1)?7! as |z| — 0. Hence, for some constant A > 0, we have

sup [|z|be(z)] < A.
0<|z|<2ro
This, jointly with (4.13), shows that n(y)r(y) is bounded above by a constant
independent of v and y with 0 < |y| < r¢. In view of (4.10) and (4.11), we conclude
(4.8) using a standard covering argument. This ends the proof of Lemma 4.4. [

COROLLARY 4.5. Assume that —co < A < (N —2)2/4. Let u be a positive
solution of (1.3). The following hold:

(a) limj—o u(z)/®F (x) = oo if and only if lim SUP| 4|0 u(z) /0% (x) =
(b) limg o u(x)/®E (x) = 0 if and only if lim inf) ;o u(z)/0E(x) = 0.

REMARK 4.6. If A = (N — 2)2/4, then the statements of Corollary 4.5 hold
with U* instead of @f.

o0,

PROOF. (a) We need only prove that limsup, _ u(z)/®F(r) = oo implies
that lim, u(z)/®E (x) = co. Suppose by contradiction that

:= lim inf u(z)

I+ -
|z|—0 &3 (z)

Then there exists a sequence (Tp)p>1 in RY which converges to zero such that
limy, o0 u(,)/®F (2,) = IF. We can assume that |z,| decreases to zero with

0 < |zn| < ro and By, (0 C Q. By Lemma 4.4, there exists a positive constant Cs
such that (4.8) holds. Let ng be a large positive integer such that

M <IT 41 for every n > ng.
O (wn

It follows that

(4.15) |z|=|zn] |z|=|2n]|
. + +
< Co(IF +1)®5 (x,) for every n > ng.

max u(zr) < Cp; min u(x) < Coulz,)

We see that u is a positive sub-solution of (1.3) if A is replaced by the function hq
in Lemma A.10. Applying the comparison principle (Lemma A.9) with v = u; and
uy = Co(I* +1)®F on each annulus {z € RY : |z,| < |2| < |2n,|} with n > no,
we conclude that

u(z) < Co(IF + 1)@?(1) for all 0 < |z| < |zp,]-

This is a contradiction with the hypothesis that limsup, _ u(z)/®F (z) = oo.
Hence, the assertion of (a) is proved.

(b) We slightly modify the above ideas to show that lim inf |, u(z) /0 (x) =0
yields that lim;_ u(z)/®F (r) = 0. We assume by contradiction that

: u(z) -+
(4.16) lim sup =j% € (0,00].
e~ @ ()

Let (z5,)n>1 be a sequence in RY such that lim,, .« |7, = 0 and

im u(@n) =
(4.17) Jim .
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As before, we can assume that |x,| decreases to zero with 0 < |z,| < 7¢ and
By, (0) C Q. Let ¢ be a positive number such that ¢Cy < j*%, where Cs is the
positive constant in (4.8). From (4.17), we have

<c¢ for every n > ng,
@f (zn)

provided that ng > 1 is a large integer. Hence, (4.15) and the argument that follows
remain valid if (I* + 1) is replaced by c. So, we arrive at

u(z) < cC’fbf(w) for all 0 < |z| < |zp,l,

which contradicts (4.16). This finishes the proof of Corollary 4.5. O

COROLLARY 4.7. Let 0 < A < (N —2)2/4. If u is a positive solution of (1.3),
then lim,| o u(z) = oo if and only if limsupy, _,o u(z) = oo.

REMARK 4.8. We prove that if 0 < A < (N —2)?/4, then lim ;o u(z) = oo for
every positive solution u of (1.3) (see Remark 5.3 in Chapter 5). This statement
does not remain true if A < 0 since in this case there exist solutions u of (1.3) with
the property that lim, o u(z)/®} (z) € (0, 00).

PROOF. Let u be a positive solution of (1.3) such that limsup,,_o u(z) = oco.
We reason by contradiction and assume that liminf),|_ou(x) < co. Then there
exists a constant C' such that
(4.18) hln‘l iI(l)f u(z) < C.
Since |z|?b(z) — 0 as |z] — 0 and 0 < XA < (N — 2)?/4, then we can find 79 > 0
sufficiently small such that By, (0) CC © and

|2|2b(z)he(C) < XC' for every 0 < |z| < 7o,

where hs is provided by Lemma A.10 in the Appendix A. This yields that C is a sub-
solution of (1.3) in B,,(0)\ {0}, where h is replaced by hgo. From Harnack inequality,
there exists a constant Cp such that (4.8) holds. Using that limsupy,_ u(z) = oo,
there exists a sequence (ry,),>1 which decreases to zero such that
ln‘laX u(z) > CCqy for every n > 1.

Without loss of generality, we assume that 0 < r,, < rg for all n > 1. Hence, from
(4.8), we have u(z) > C for |z| = r, and all n > 1. By (A.4), we see that u is
a super-solution of (1.3) in B,,(0) \ {0} with hy instead of h. Therefore, by the
comparison principle in Lemma A.9 on each annulus {z € RY : r, < |z| < r1}
with n > 2, we conclude that u(z) > C for all 0 < |z| < r1. This is a contradiction
with (4.18). Hence, we find lim|, o u(z) = oc. O

4.3. A regularity lemma

In this section, we give a suitable extension of the regularity result (Lemma 4.1
with p = 2) in [15] to equations of the form (1.3) (see Lemma 4.9). As an application
of Lemma 4.9, we include here Lemma 4.12.
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LEMMA 4.9 (Regularity). Fiz ro > 0 small such that By, (0) C . Assume
that 0 < § < (0 +2)/(¢—1) and g € RV_5(0+) is a positive continuous function
defined on (0,4r¢] such that limsup,_, g(r)/K(r) < oo, where K is given by (1.8).

If u is a positive solution of (1.3) such that, for some constant Cy > 0, we have

(4.19) 0 <u(z) <Cig(lz]) for0 < |z| < 2ro,
then there exist constants C > 0 and o € (0,1) such that

(4.20) [Vu(z)| < CQ(ZD and |Vu(z) — Vu(z')| < C’éﬁtﬁ_i |z — 2|,

for any x, *’ in RN satisfying 0 < |z| < |2'| < r.

REMARK 4.10. (i) Lemma 4.1 shows that there exists a constant C; > 0 such
that (4.19) holds with g = K for every positive solution u of (1.3).

(ii) If g € RV_5(0+) with —oco < ¢ < (0+2)/(¢—1), then lim, o g(r)/K(r) =0
since K € RV_o+2 (04).

PROOF. We use a standard method as in [19], [15], which relies on a C*<-
regularity result of Tolksdorf [37] applied here for nonlinear degenerate elliptic
equations of the form
(4.21) ~Av+D=0 inA:={yeRV: 1<y <7},

where D € L>®(A). If v € L>®(A)NW12(A) is a weak solution of (4.21), then there
exist constants a = a(N) € (0,1) and C* = C*(N, ||v|| Lo (4), | D/ L~ (4)) such that

(4.22) Vo]l coa(ary < C*,  where A* :={y e RV : 2 < |y < 6}.
For every (8 € (0,79/6), we define vg on A as in [15], namely
u(B¢)
4.23 v = for £ € A.
(4.23) 08 =23 3

Using (4.19) and the argument of Lemma 4.1 in [15], we find that vg € L>(A)

with its L*>-norm bounded above by a constant independent of 5 € (0,79/6). A

simple computation yields that vg is a solution of (4.21) with D = Dg given by
3 A

(4.24) Dy (§) = mb(ﬁé)h(u(ﬁﬁ)) - @vﬁ(é“) for { € A.

The first term in the right-hand side of (4.24) is Bg in (4.7) with p = 2 in the proof

of [15, Lemma 4.1], which shows that Bg € L*(A) with its L>®-norm bounded

above by a constant independent of 8 € (0,7¢/6). Thus Dg is also in L>(A) and

1Dl ) < 1Bl oy + [Alllvgll e a),
which is bounded above by a constant independent of 3. We can thus apply the
regularity result of Tolksdorf [37] to obtain (4.22) for each v = wvg, where the
constant C* > 0 is independent of 8 € (0,r9/6). To prove (4.20), we can now
follow the same argument as in [15] so that we skip the details. (]

REMARK 4.11. If in Lemma 4.9 we assume that (4.19) holds for g € RV_5(0+)
with § < 0, then the assertion of (4.20) is still valid subject to a small modification
only in the second inequality, which now reads as follows

(4.25) Vule) - Vula)| < CLE e
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for any x, 2’ in RY satisfying 0 < |z| < |2/| < ro. Here (and in the first inequality
of (4.20), the constant C' will depend on |d] (only when § < 0, since the constant
C appearing in (4.10) of [15] will depend on —4).

The reason for the change in (4.25) is that g being now a regularly varying
function at zero with positive index will behave near zero as a non-decreasing
function (see Proposition A.8). To prove (4.25), we proceed as in [15] by taking
0 < |z| < 19/2 and considering two cases:

(a) 0 < |z| < [2'| < 2lz;

(b) 2|z| < |2'| < 7o.
In case (a), similar to Lemma 4.1 in [15], we use (4.22) with v = vg to deduce the
second inequality in (4.20). This implies (4.25) (by possibly enlarging C'). In case
(b) above, we use the first inequality in (4.20), jointly with the inequality

2" — x| > |2 — || = |2,

More precisely, we have

Vu(z) — Vu(z')| < C <g(lfﬂ|) n 9(|fﬂ’|)> < 902D +9(2"])

] '] ]

/ /
B | W | P
o =l

)

where C’ > 0 denotes a large constant. This establishes (4.25).

LEMMA 4.12. Let —o0o0 < A < (N —2)%/4. Assume that u is a positive solution
of (1.3) such that lim|, o u(x) = oo. Then, for every e € (0,1), there exists rc > 0
such that the equation

(4.26) —Av = Nz| 20+ |z|°Ly(|z|) h(v) =0 in B} := B, (0)\ {0}
has a positive solution v, with the property that
(4.27) (1-€u<v, <(14+¢€u in B; .

REMARK 4.13. If 0 < A < (N —2)?/4, then Lemma 4.12 can be applied to any
positive solution of (1.3) (cf., Remark 5.3).

PROOF. Since lim;|_ou(z) = oo, from (1.5) we find that

(1 £ e)u) ~ (1+€)h(u) as |z| — 0.

Moreover, we infer that there exists r. > 0 small such that B, (0) C Q and
{ (1+€) b(x) h(u(2)) < |z|*Lo(ja]) A((1 + €)u(x)) in By,

(4.28) 0 7 . *
(1= e)b(z) h(u(z)) = |z Ly(|z]) b((1 = €u(z)) n By .

For any integer n > 1 such that n > 1/r., we define
1
Ap e = {:L' eRY: = < |z <r6}
n
and consider the boundary value problem
A ~
- Av v+ |z’ Ly(Jz)) h(v) =0 in AL,

(4.29) 22
v=(14+¢€u on 0A, ..
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Using (4.28), we infer that (1 + €)u is a super-solution of (4.29) and (1 — €)u is
a sub-solution of (4.29). Let v, denote the unique positive solution of (4.29) (the
uniqueness follows from Lemma A.9). Hence, we must have

l-eu<wv,<(l4+e€u and v, <v, inA,,form>n.
By Lemma 4.1 and Lemma 4.9, we have that (up to a sub-sequence) v,, converges

to some v, in Cp, (B;:) and v, is a positive solution of (4.26) satisfying (4.27). O

loc



CHAPTER 5

The analysis for the subcritical parameter

Throughout this chapter, we assume implicitly that (1.5) holds. Unless oth-
erwise specified, we understand that —co < A\ < (N — 2)2/4. Our aim here is to
prove the main results on (1.3) corresponding to the subcritical parameter, that
is Theorems 2.1-Theorem 2.4 stated in Section 2.1 of Chapter 2. We establish
consecutively these results, each being treated in their respective section.

5.1. Proof of Theorem 2.1

There are several different lines of thought in this proof, which is quite in-
volved. Thus we first explain the structure of this section. We prove the converse
implication “<” of (2.12) in Proposition 5.1 below.

PROPOSITION 5.1. Assume that lim, o Z**(1,@) < oo for some small w > 0.
If w is a positive solution of (1.3) such that lim;—ou(z)/® (z) =0, then

o &)

€ (0, 00).

Moreover, u can be extended as a solution of (1.3) in Q.

In Section 5.1.1 we give the proof of Proposition 5.1, which follows by combining
Lemma 5.2 with Lemma 5.4. We complete the proof of Theorem 2.1 in Section 5.1.2
as follows. The direct implication “=" in (2.12), as well as in (2.13), is demon-
strated by Lemma 5.5. The existence assertions of Theorem 2.1 are incorporated
into Lemma 5.6 and Lemma 5.7, which require h(t)/t be increasing on (0, c0). More
precisely, we prove in Lemma 5.6 that if ¥ € C1(9B1(0)) is a non-negative function
and lim,_,o Z*(7, @) < oo, then for every number v > 0, the problem

— Au — Nz|%u+ b(z)h(u) =0 in B* := B,(0) \ {0},
(5.1) Jim (z)/®(x) =7, u=1v ondB(0),

u>0 in B,

admits a unique solution ., which is in Cllo’? (B*) for some a € (0, 1). This assertion
also holds for v = oo provided we are in either of the cases of Theorem 2.4(C)
(when all solutions are asymptotic at zero irrespective of the value of ¢ on 9B1(0)).
Furthermore, in Lemma 5.7 we show that when ¢ € C*(9B1(0)) is a non-negative
and non-trivial function, then (5.1) with v = 0 has always a unique solution, which
is in C\2%(B*) for some a € (0,1). Our proof of Lemmas 5.6 and 5.7 will adapt the

loc
argument of Theorem 1.2 in [15].

35
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5.1.1. Proof of Proposition 5.1. It consists of Lemmas 5.2 and 5.4.
LEMMA 5.2. Assume that lim,_oZ**(1,@) < oo for some small w > 0. If u
is a positive solution of (1.3) such that limy,_o u(z)/®} (z) = 0, then

(5.2) 0 < liminf u_(x) < lim sup u_(z)
|z|—0 (b)\ (33) |z]—0 (I))\ (1’)

< 0

PROOF. Let u be a positive solution of (1.3) with lim,_qu(z)/® (z) = 0.
Without any loss of generality, we can assume that B;(0) C Q. We split the
proof of (5.2) into four steps. The last inequality in (5.2) follows easily from the
comparison principle in Lemma A.9, as shown in Step 1. However, the proof of the
first inequality in (5.2) is more difficult, being achieved in Steps 2-4. From (1.5)
and Lemma A.10, there exists a positive constant C' such that

(5.3) b(x) h(u) < Clz’Ly(|z]) (ho(u) 4 u) for 0 < |z| < 1.

This inequality will be relevant for Step 2, which shows that u > v, in By(0) \ {0}
for some positive radial solution v, of

- lf\|2v + Clz|’Ly(|z|) (ha(v) +v) =0 for 0 < |z| < 1.
If A < 0, then the proof of (5.2) will be finished by showing in Step 3 that
lim, o vso ()/® (r) > 0. This is done by contradiction. Using a change of variable
2(8) = Voo (r) /@5 (r) with s = r??~N*+2 we are led to an ODE without the inverse
square potential for which we can apply Theorem 1.14 in [28] to reach a contradic-
tion. The argument of Step 3 will also be useful for 0 < A < (N — 2)?/4 when we
show that limsup,,_ou(z) = oo without using that lim, o Z**(7,@) < oo. This
assumption does come into play in Step 4, which is needed to complete the proof
of lim inf|,| o u(z)/®} (z) > 0 for 0 < XA < (N — 2)?/4. We next show the details.

(5.4) —Av

Step 1. We have v~ < oo, where v~ := limsup,,_o u(z)/®, (z).
For any € > 0, there exists r. € (0,1) small such that
u(x) < e®f (2) for every x € RY with 0 < |z| < 7.
Let M = max|;—; u(z). By Lemmas A.9 and A.10 in Appendix, it follows that
u(z) < e®f (z) + M®; (z) for every z € RY with 0 < || < 1.
Passing to the limit with ¢ — 0, we conclude that v~ < oco. This finishes Step 1.

Step 2. The positive solution u of (1.3) is bounded from below by a positive
radial solution ve of (5.4), which satisfies lim, o vee(r)/®) (r) € [0, 00).
To construct v, we first set
(5.5) A, ={z eRY: 1/n<|z| <1} for any integer n > 2.
We consider the boundary value problem
A
— Av— v+ Clz’Ly(|z|) (ha(v) +v) =0 in A,,
(5.6) |]

v(z) = |I‘niln‘u(y) for x| =1/n and |z|=1.
yl=|z

We denote by v,, the unique positive C2-solution of (5.6). The uniqueness follows
from Lemma A.9. We have that v, is radially symmetric (by the invariance of the
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operator v — —Awv — M z|72v under rotation, the symmetry of the domain A,
and the boundary data). From (5.3), we infer that u is a super-solution of (5.6).
Therefore, we have

Upt1 <vp <u in A, for every n > 2.

By Lemma 4.9, we conclude that for a sequence ny — 0o, we have v,, — v in
CL.(B*) with B* := B;1(0) \ {0} and v is a non-negative radial solution of (5.4)
satisfying v < u for 0 < |z| < 1. Moreover, since voo(1) = minj,—; u(y) > 0 and
ha(t)/t is bounded from above by a positive constant for ¢ € [0, 4] and 6 > 0 small
(by Lemma A.10), from the strong maximum principle (see [30]), we must have
Voo (1) > 0 for each r € (0,1).

We now show that v (r)/®) (r) admits a limit as r — 0, which is in [0, c0)
by Step 1. If we assume that v (r)/®} (r) does not have a limit as » — 0T, then
there exists a positive constant ¢ such that

(5.7) timint 22 < ¢ < timsup 220
r—0 (I)/\ (T) r—0 (I))\ (7")

Let (Rn)n>1 be a sequence that decreases to zero and veo(R,)/® (R,) tends to
liminf, v (r)/®} (1) as n — oco. We can assume that R, < 1 and

Voo (Rn)/®) (Ry) < ¢ for every n > 1.

Therefore, by the comparison principle (Lemma A.9), we infer that
Voo (1) < ¢y (1) for every r € (R, R1)

and every integer n > 2. Since lim, .o R, = 0, we find that v (1) < c¢®) ()
for every r € (0, Ry). This implies that limsup, _,,vs(r)/®) (r) < ¢, which is a
contradiction with (5.7). This completes Step 2.

Step 3. We have lim,_,g voo(r) /P (1) > 0 when X <0 and

(5.8) limsupu(z) = oo when 0 < A < (N —2)?/4.

|z|—0

Our proof of (5.8) does not use the assumption that lim, o Z**(7,w@) < oo.
This, jointly with Corollary 4.7, yields that lim|,—ou(z) = oo for every positive
solution of (1.3) when 0 < A < (N — 2)?/4, which will be relevant for later.

To prove the assertion of Step 3, we argue by contradiction and assume that

lin%) Voo (1) /@5 (1) = 0 when XA <0
(5.9) limsupu(x) < co when 0 < A\ < (N — 2)?/4.
|z|—0
Since vo < u for 0 < |z| < 1 and @) (r) tends to oo (respectively, 0) as r — 0 if
0 < X\ < (N —2)2/4 (respectively, A < 0), from (5.9) and Lemma A.10, we find that
ho (Voo (2)) < Cse(z) for all 0 < |z| < 1,

where C' > 0 is a large constant. By defining

ha(ves (|21)) )
5.10 a(|x :C(+1 ,
(5.10) (12 Tl

we observe that
(5.11) C<a(lz)) <C(C+1) for0<|z|<1.
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Hence, vy, is a positive radial solution of the following equation

A
~ g el 2’ Ly(|z))v =0 for 0 < |z| < 1.

Let p be given by (1.9). We introduce the function
Voo (T)
2(s) = —
@5 (r)
Since v is a radial solution of (5.12), it follows that z satisfies the following ODE

(5.12) —Av

with s = 2P~ N+2,

1
a(s?-N+2)
(2p — N +2)2
Given that 2p — N +2 < 0 and 2+ 6 > 0, by (5.11) and Proposition A.5, we have

(5.13) 2" (s) = §7o N2 2L, (s 572) 2(s) for s > 1.

(5.14) lim (s N2 )52 N3 [ (s37=N72 ) = (.

§—00

From (5.14) and L'Hépital’s rule, we deduce that

(5.15) lim 5/ a(t2P*1N+2 )t2pi+f\f+2 _2Lb(t2ple+2 )dt = 0.

In view of (5.15), by applying Theorem 1.14 in [28], we have that there exist two

linearly independent regularly varying solutions z; and 2z of (5.13) of the form
z1(s) = L1(s) and z5(s) = sLa(s),

where Ly and Ly are some slowly varying functions at oo. Our assumption (5.9) im-

plies that lims_,, z(s) = 0 for any —0o < A < (N —2)2/4. Hence, lims_, 21(s) =0

(due to limy_.o 22(s) = 00). Since z{(s) > 0, we infer that lim,_, 21(s) = 0 and

1 oo o) W .
(516) 21(8) = m/é (/t MLb(£2PN+2)ZI(€) df) dt

for any s > 1. Since s — z1(s) is slowly varying at co, we obtain that

roy = [ ([ e tnnes e a ) a

is regularly varying at oo with index (2 4+ 0)/(2p — N + 2), which is a negative
number. Using (5.11), we get that the right-hand side of (5.16), say (RH S), satisfies
C1F(s) < (RHS) < CyF(s) for some positive constants Cy and Cy with Cy < Cs.
This leads to a contradiction because the left-hand side of (5.16), namely z(s), is
slowly varying at oo, while the right-hand side of (5.16) is not. This contradiction
proves that (5.9) cannot hold, that is lim, .o v (r)/®} () > 0 when A < 0, which
concludes the proof of Lemma 5.2 in this case (using Step 2 as well).

Step 4. If 0 < A < (N — 2)2/4 and lim,_oZ**(7,) < oo for some small
@ > 0, then liminf|, o u(z)/®) (z) > 0.

Using (1.5), there exists a positive constant C' such that
(5.17) b(z) h(u) < Clz|’ Ly(|z|) uiLy (u)  for every 0 < |z| < 1.
We can proceed as in Step 2 (replacing (5.3) by (5.17)) to deduce that the positive

solution u of (1.3) is bounded from below by a positive radial solution we, of

(5.18) —Aw — #w + Clz|? Ly(|z|) wILy(w) =0 for 0 < |z| < 1.
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Clearly, lim,_q ws (1) = 00 (We can use wo, instead of u in the argument of Step 3).
Since woo(r)/® (r) converges to a non-negative number as r — 0, there exists a
constant dg > 0 such that we (1) < do®} (r) for every r € (0,1]. If 1 <m < ¢, then
t9~™ Ly, (t) is increasing for large ¢ > 0 (using (1.6)). Hence, there exists a constant
dy > 0 such that

(5.19)  [woo(r)]T " Lp(weo (1)) < di[®) (r)]T" " Lp(®, (r)) for every r € (0,1].

Notice that U = wy is a positive solution of
N -1 A
(5.20) U"(r)+ ——U"(r) + SU(r) = Cr’Ly(r)(wee)* " Ln(wee)U™ in (0,1).
r r

To conclude the proof, it suffices to rule out lim, .o woe (r)/® (r) = 0. If we assume
that lim, o wee (r)/®} (r) = 0, then by Proposition 3.1(b), we have that

(5.21) lir% PP 1 () [weo ()] Ly (woo (1)) drr = 0.
This fact, combined with (5.19), leads to
lirr%) pPTOFI=PAL, (1) Ly, (D (1)) dr = o0,

w) < oo (see (2.4) and (2.5)).

which contradicts our assumption lim,_qZ**(7,
€ (0, 00), which yields that

Hence, we conclude that lim, o weo(r)/®} (1)

lim inf u_(a:)
|z|—0 (I))\ (J?)

also for the case 0 < A < (N — 2)2/4. This completes the proof of Lemma 5.2. [

>0

REMARK 5.3. If 0 < A < (N — 2)2/4, then every positive solution u of (1.3)
satisfies lim,| o u(x) = oco. Indeed, if limsup, o u(x)/® (z) > 0 then we apply
Corollary 4.7. When lim;_o u(z)/®3 () = 0 and 0 < A < (N — 2)?/4, then we
refer to Step 3 in the proof of Lemma 5.2. Finally, if A = (N —2)?/4 then u > wq,
in B1(0) \ {0}, where wy is a positive radial solution of (5.18) for some A = A\;
with 0 < Ay < (N —2)2/4.

LEMMA 5.4. Assume that lim, o Z**(1,w) < oo for some small w > 0. If u
is a positive solution of (1.3) such that

~7 = limsup — € (0, 00),
ej—0 Py (z)
then we have
-V
(5.22) lim u_(:n) =" and im x_iu(:c) =—pv .
lz|—0 ® () lz|—0 ) ()

Moreover, u can be extended as a solution of (1.3) in Q.

PRrOOF. We modify a technique used for proving Theorem 5.1 in [15], which
followed the line of argument of Friedman and Véron [19, Theorem 1.1]. Both
[15] and [19] treat quasilinear elliptic equations without a singular potential. We
provide all the details since our proof here brings in new distinctions due to the
inverse square potential. We fix ro > 0 small such that B, (0) C €. Since
v~ € (0,00), we can find a positive constant C, which depends on 7, such that

(5.23) u(z) < Cilz|™P  for every 0 < |z| < 2r.
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By (2.7), we have lim,_o ®, (r)/K(r) = 0. Thus by Lemma 4.9 when 0 < X\ <
(N —2)?/4 and Remark 4.11 when A < 0, there exist positive constants C' and
a € (0,1) such that

{IVU(»@)I < Claf 7P

(5.24) min (0.0}
[Vu(z) — Vu(a')| < Cla| 7771 — 2/|* (J| /| )™

for any z, 2’ in RY with 0 < |z| < |2/| < ro. For r € (0,7¢) fixed, we define the
following function

w(rd) _ u(r§)r?
Oy (@Y (§) g

(5.25) Vi) (€) == for 0 < [¢] < %0

Cram 1. If (7,,) is a sequence decreasing to zero as n — oo, then V(5 contains
a subsequence V{,, ) which converges in C (R \ {0}).

This assertion follows from the Arzela—Ascoli Theorem once we prove that there
exist positive constants Cy and C3 such that for every fixed r € (0,7¢), we have

0 < Viry(§) < ChlgN 272, [VVir ()] < Calg|N 3727,
IVViy () = YV (€1)] < C3 B(E,€'), where B(€,€') is defined by

N €N ]
B(£,£) = NEEEE <|§,|

for every &, ¢ in RY satisfying 0 < [£] < |¢| < ro/r. The first two inequalities are
immediate by using (5.23) and (5.24). Therefore, we only check the last inequality
in (5.26). From (5.25), we derive that

(5:27)  VV() (&) = VV(i (&) = rPF181(r, 6, €) + (N — 2 = p)rPSa(r,€,€),
where we define S;(r, &, &) with i = 1,2 as follows
S1(r,€,€) = [N 2P (Vu)(re) — €'V 7P (Vu) (r¢);
{ Sa(r, &, &) = u(ré) |ENHPE —u(re) €'V THPE
We prove that there exist positive constants A; and A, such that
|1S1(r, €, ") < A PTIB(E, ),

{ [Sa(r.&,€)] < Aar™Ple — €l|€l 7721 1N (lel /g™
for every &, ¢ in RY with 0 < |¢| < |¢'| < ro/r. Indeed, from (5.28) we find that

[S1(r, &, N <I(Vu)(re)| | |1V 277 — |¢|V 277 |

HIENTEP L (Vu)(re) — (Vu)(re) |,

|S2(r,&,€)| <u(ré) | €Y7 — [€/INTHPE | HE TP [ u(re) —u(rg) |
These inequalities, jointly with (5.23) and (5.24), yield that
|S1(r, &, €N < CroPmH [l 7P | gV TR — ¢V R |

HE VTP e - € el /g )™

(5.26) .
min{0,p}
) e e ierele- ¢,

(5.28)

(5.29)

(5.30)
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as well as
‘SQ(T7£a§/)| < r=P I:Cl|§|_p | |£‘N_4_p§ _ |£/|N—4—p§/ |
+C‘€ o 5/‘ |£‘fp72 |€/|N727p (‘€|/|5/|)min{0,p} )

We see that there exist positive constants a; and as such that for every € and &’ in
RY with 0 < |¢] < |¢'|, we have

(5.31)

N—-2—p |¢g/|N=2—p |£ |N 2-p
| €] = ¢ < al§ =& = G

(5.32) -
[N 4Pe — NP < aglé — €| P — e

Using (5.32) in (5.30) and (5.31), we conclude the inequalities in (5.29). The last
inequality of (5.26) follows from (5.27) and (5.29). This proves Claim 1.

CrLAM 2. For every ¢ € RV \ {0}, the following holds
(5:33)  lim, Vi (€) =7 |65 and - Tim YV (€) =7V (g7 7).
Then we conclude (5.22) by taking |{| =1 and x = r¢ in (5.33). We now prove

(5.33). Using the definition of V(,y in (5.25) and that u is a solution of (1.3), we
obtain the following equation

(5:34)  AViy(€) +2(2— N +p) TV (6) |f — 2PN 2P (rg) h(u(r€)

for 0 < |£] < ro/r. For every fixed ¢ € RN \ {0}, we have 0 < |¢| < ro/r provided
that r > 0 is sufficiently small. We now observe that

(5.35) 1irr(1) 2 Pp(ré) h(u(ré)) =0 for every € € RV \ {0}.
From (1.5), Lemma A.10 and (5.23), it suffices to see that
H(r) := r2 0P Ly (r) ho(C1®5 (r)) — 0 asr — 0.

This follows immediately if A < 0, since p < 0 and ha(t)/t is bounded for ¢t > 0
small so that H is bounded from above by a regularly varying function at zero with
positive index (6 +2). If 0 < A < (N — 2)2/4, then from ha(t) ~ tf(t) as t — oo
and (2.7), we conclude that H(r) — 0 as r — 0. This proves (5.35).

From Claim 1, (5.34) and (5.35), we find that any sequence 7,, decreasing to
zero contains a subsequence 7, so that

(5.36) Viey =V in Ch (RY\ {0}) asn — oo,
where V satisfies the following equation

(5.37) AV (z)+2(2—N+p)VV(x)- =0 in D'(RV\ {0}).

o
]2
We use the strong maximum principle to show that

(5.38) V(€)= €N T2 for every € € RV \ {0}.

To this aim, we define

(5.39) F~(r) := sup
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Let &, be on the (N — 1)-dimensional unit sphere S¥ =1 in RY such that

Fﬁ("qn) = u(érnrn).
P (rn)
We may assume that &. — & as n — oo. Using (5.25) and (5.39), we obtain that
Vira) (€) - ro Vira) (§r) _

By the strong maximum principle (in the form of Lemma 1.3 in [19]), we find that
lim,_,o+ F~(r) = 4v~. This uses an argument similar to lim,_,o5(r) = 7 in the
proof of Theorem 5.1 of [15]. Letting n — oo in (5.40) and using (5.36), we get

V v
|§|NE§)—2P<7_ for every ¢ € RV \ {0} and |€0|N(§g)_2p:7—_

Hence, by the strong maximum principle (see Theorem 8.19 in [21]) applied to
V(&) — v~ [€]NV 272 satisfying (5.37), we conclude (5.38). Using (5.36), we have

lim Vi, (&) =~ |¢N 22

n—oo

lim VV,. (€)= (N —2—2p)y " [¢|¥*72P¢  for every £ € RV \ {0}.

n—oo

Since (7, ) is an arbitrary sequence decreasing to zero, we obtain (5.33). Hence,
when |{] =1 and x = 7€ in (5.33), we conclude (5.22).

We now show that u extends to a solution of (1.3) in 2, that is

(5.41) /QVngbdx/Q;\Puqbder/Qb(x) h(u)pdr =0 for every ¢ € CL(Q).

From (5.22) and p < (N — 2)/2, we easily check that u € W,.?(Q) and all the
integrals in (5.41) are well defined. Let ¢ € CL(Q) be fixed arbitrarily. For every
e > 0 small, we let we(r) be a non-decreasing and smooth function on (0, c0) such
that 0 < we(r) < 1 for r € (€, 2¢) and

1 for r > 2e,
we(r) = 0 forr € (0,¢.

Using ¢w. € C}(Q*) as a test function in Definition 1.1, we obtain that
A
/ weVu - Vodr — / T udw, dz + / b(z) h(u)pw, dz = —/ oVu - Vwdx.
Q a |zl Q Q
Letting ¢ — 0 in the above equality, we conclude (5.41) based on
(5.42) lir% ¢Vu - Vw, dx = lim pw.(|z|)Vu - % dz = 0.
€— Q

=0 Jle<|z|<2¢} | |

Indeed, using ¢(x)|z[PVu -z — —py~¢(0) as |z| — 0 (from (5.22)) and
2€
/ |m|7p71w;(|x\) dx = NWN/ T7P+N72wé(7“) dr —0 ase—0,
{e<|z|<2¢} €

we arrive at (5.42). This completes the proof of Lemma 5.4. O
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5.1.2. Proof of Theorem 2.1 completed. Here we prove Lemmas 5.5-5.7.

LEMMA 5.5. If (1.3) admits positive solutions such that

5.43 lim € (0,00) and lim € (0,00), respectivel
then we have
(5.44) liI%Z**(T, w) < 0o and liI%I*(T, w) < oo, respectively.

PROOF. Let u be a positive solution of (1.3). To show that the first limit in
(5.43) implies lim, o Z**(7,@) < oo, we need only consider 0 < A\ < (N — 2)?/4
for which lim,|_o @} (z) = oo (see (2.10)). The proof that (5.43) implies (5.44)
follows the same pattern as in Lemma 6.4 in Chapter 6. We need only replace U+
by <I>f and use Proposition 3.1 instead of Proposition 3.4. We omit the details. O

LEMMA 5.6. Let h(t)/t be increasing on (0,00) and ¥ € C1(9B1(0)) be a non-
negative function. If im,_0Z*(7,w) < oo and 7y is any positive number, then
(5.1) has a unique solution u.,, which is in Cllo’? (B*) for some a € (0,1). The same
assertion holds for v = oo provided that (1.12)(a) is satisfied when q = ¢*.

PrROOF. Remark that when A = 0, it suffices to have h non-decreasing on
[0,00) to have the comparison principle. We adapt the argument of Theorem 1.2
in [15]. We first assume that 0 < v < oo and prove the existence of a solution
u, for (5.1). By Proposition 3.1(c) and Lemma A.9, there exists a unique positive
solution u, € C?(0,1] satisfying

u;’(r) + Nr— lu; (r)+ 7)\2 uy (1) = 27’9Lb(7’) Lh(@j(r))[u* (]9 in (0, 1),
(5.45) ()
0BT (r) and u.(1) = 1.

Hence, we have Ly, (u.(r)) ~ Ly (@ (r)) as 7 — 0. From (1.5), we can find ro € (0,1)
small such that

(5.46) b(z) h(us(lz|)) < 2|x\‘9Lb(|m|) Lh(éi(x)) [us(Jz])]?  for every 0 < |z| < ro.
Let Cp > 0 be a large constant such that

(5.47) Co®, (r0) > uy(ro) and Co > xerggf((o)ﬁ(x).

Then, by the comparison principle (Lemma A.9) and (5.46), we obtain that

(5.48) ux(r) < Wq);\r(r) + Co®, (r) for every r € (0,7¢),
. — Auy — M| %us + b(2)h(u) <0 for 0 < |z| < ro.

For every integer n > 1 with n > 1/rp, we denote by v,, the unique solution of
— Av — Az| 20+ b(z) h(v) =0 for z € B1(0) \ By,,(0),
(5.49) v(z) = y@ (z) + Co@; () for |z| =1/n and v =1 on dB;(0),

v>0 in By(0)\ By/n(0).
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By Lemma A.9 and the method of sub-super-solutions, jointly with (5.47) and
(5.48), we deduce that

Vna1 < Up < BT 4+ Co®T in B1(0) \ By/,(0),
(5.50) { +1 Y@y + Co®y 1(0) \ B1/,(0)

U (|2]) < vp(x) + Co®) (z) for 1/n < |z| < ro.

By Lemma 4.9, we can find a sequence nj, — oo such that v, — ve in Cf (B*) and
Voo 18 & positive solution of (1.3) in B* such that ve = 9 on 0B1(0). Furthermore,
from (5.45) and (5.50), we conclude that lim|;_ves(2)/® (z) = 7, that is ve
is a solution of (5.1). The uniqueness of the solution of (5.1) with 0 < v < o0
follows easily from the comparison principle. Indeed, if u; and us are two solutions
of (5.1), then lim| o u1()/uz(x) = 1 so that we can apply Lemma A.9 to deduce
that u1(z) < (1 + €)uz(x) in B* and uz(x) < (1 4 €)uy(z) in B* for any € > 0.
Letting ¢ — 0, we obtain that u; = us in B*. Consequently, for every v € (0, c0),
there exists a unique solution u., € C'(B*) of (5.1). By Lemma 4.9, we obtain that
u, € C%(B*) for some a € (0,1).

loc
To prove the assertion of Lemma 5.6 when v = oo, we let u, be the unique
solution of (5.1) corresponding to v = n > 1. By the comparison principle, we have
Uy < Upyq in B*. Lemma 4.9 shows that, up to a subsequence, w,, converges to
U 1N C’lloc(B*), where us is a solution of (5.1) with v = co. Moreover, s is in

CL%(B*) for some a € (0,1). From the assumption lim, . Z*(7, @) < oo, we have

q < g*. If g < ¢* (respectively, ¢ = ¢* and (1.12)(a) holds), then the uniqueness of
the solution of (5.1) with v = oo follows from Theorem 2.4(C). O

LEMMA 5.7. Let h(t)/t be increasing on (0,00) and ¥ € C1(9B1(0)) be a non-
negative and non-triwvial function. If v =0, then (5.1) has a unique solution, which
is in C%(B*) for some o € (0,1).

loc

PROOF. We first prove the existence. Let Cy > 0 be a large constant such that
the second inequality in (5.47) holds. Let v, be the unique solution of (5.49) with
v = 0. It follows that v,41 < v, < Co®y in B1(0) \ By1/,(0). By Lemma 4.9,
we conclude that, up to a sub-sequence, v, converges to v, in C’lloc(B*) and v
is a non-negative Cllo’f (B*)-solution of (1.3) in B* for some 0 < « < 1 such that
Voo = ¥ on 0B1(0). Since ¥ # 0 on 0B1(0), by the strong maximum principle (see
[30]), we have vy > 0 in B*. Hence, voo is a C-%(B*)-solution of (5.1) with y = 0.

loc

We now prove the uniqueness assertion. Let uq and ug be two solutions of (5.1)
with v = 0. We distinguish two cases depending on lim,_,oZ**(7,w) being finite
or infinite (for some small @ > 0).

Case A: lim, o Z**(7, @) < oo. By Proposition 5.1, we have u; € W,\%(B1(0))
and u; (i = 1,2) can be extended as a solution of (1.3) in B;(0). Hence, we
can proceed as in the uniqueness proof of Theorem 1.2 in [15]. Indeed, for every

¢ € CX(B1(0)), we have
ui(z) ¢(x)

dx
B1(0) |z[?

/ Vui(z) - Vo(x)dx — X

(5.51) 5O

+ / b(x) h(u;) ¢(z) de = 0.
B1(0)
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In fact, (5.51) holds for every ¢ € HE(B1(0)) (using Hardy’s inequality). Taking
¢ = (u1 —ug) in (5.51) for ¢ = 1,2 and subtracting them, we obtain that

uy — ug)|* dr — 7@1_”2)2 x
/Bl(o) Vi el /\/31(0) ]2 ’
+ / b(x) (h(u1) — h(uz)) (ur — ug) dx = 0.
B1(0)

Since b > 0 in B* and h is increasing, by Hardy’s inequality (see (2.1)) and the
above equality, we must have u; = us in B*.

Case B: lim, o Z**(7, @) = co. In this case, we shall prove later in Lemma 5.10
that lim|, o u1(z)/uz(z) = 1. Since u; = uz on 0B1(0), we conclude that u; = us
in B*. This completes the proof of Lemma 5.7. (]

5.2. Proof of Theorem 2.2

By virtue of Proposition 5.1, we conclude the proof of Theorem 2.2 once we
show the following.

LEMMA 5.8. If lim, .o Z*(7,@) = oo, then lim|,_ou(z)/® (x) =0 for every
positive solution u of (1.3).

REMARK 5.9. Recall that when ¢ # ¢*, then lim,_,o Z*(7,w) = oo if and only
if ¢ > ¢* (see (2.9)). Whilst the case ¢ > ¢* in Lemma 5.8 can be concluded from
Corollary 4.3 since ®} € RVa_n4,(0+) and 2 — N +p < —(0 +2)/(g — 1), the
critical case ¢ = ¢* requires a different reasoning. It is important to see that we
could have lim,_oZ*(7, @) = oo when ¢ = ¢*. Take, for instance, h(t) = t¢ and

asr — 0.

() Lo(r) ~Lasr—0 or (i) Ly(r) ~ 7101

For (i), we have lim,_o K(r)/®} (r) = 1, whereas lim,_q K(r)/®} (r) = oo for (ii).
Hence, from Lemma 4.1 we cannot infer anymore that lim,_ u(x)/(bi'(x) =0.

PrOOF. In view of Remark 5.9, we would need to treat only the case ¢ = ¢*.
Our argument is new and it also applies when ¢ > ¢*. Thus we understand here
that ¢ > ¢*. For simplicity of notation, we assume that B;(0) C Q. Let u be
an arbitrary positive solution of (1.3). By Corollary 4.5 we need only show that
lim inf| ;o u(z)/®} (z) = 0. Suppose by contradiction that

lim inf uJEx) > 0.
|z]—0 @A (m)
Then we have
(5.52) u(x) > ag®) (z) for every 0 < |z| <1
for some small positive constant ag. We choose m € R such that
0+2

In particular, we have m > 1. We set x(t) := t7~"™Ly(t) for ¢t > 0. Notice that x is
a positive C'-function in RV,_,(cc), which satisfies

!
im h(t) =1 and lim (1)
t=o0 17X (1) t=o0 x(t)

(5.54) =qg—m>0.
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Therefore, using also (5.52) and (1.5), we infer that there exist positive constants
co and c; such that

b(x) h(u) > ¢ |x\9Lb(|:B|) X(GO‘I)I(SC Yu™

(5.55) , AN
> ¢y |z|” Ly(|z]) x (@3 (z)) u™ for every 0 < |z| < 1.

We define a function bg(r) as follows
bo(r) := 17’ Ly (r) x(®F (r)) for r € (0,1].

Hence, by varies regularly at zero of index 6 — (¢ — m)(N — 2 — p), which is greater
than —2 from our choice of m in (5.53). We conclude the proof once we construct
a positive solution Uy, of

N 1U’(r) — %U(r) +bo(P)[U(r)]™" =0 for0<r<1.

(5.56)  =U"(r)— "
with the property that u < Uy, in B1(0)\ {0}. To this end, we see that the assump-
tions of Proposition 3.1(e2) regarding (3.1) are satisfied here for (5.56) (replacing
q in Chapter 3 by m). Indeed, the C''(0, 1]-function

T(m+3)(P—N+2)+2N—2bO (r)

is regularly varying at 0 with index
(q+3)(p—N+2)+2N—-2+6

which is negative (since ¢ > ¢* and p < (N — 2)/2). From our assumption that
lim,_,o Z*(7,w) = oo, we obtain that

(5.57) lim P (N=2=2) =1 p (1) dr = oo.

—
TOT

By applying Proposition 3.1(e2) to the positive solution Uy, of (5.56), we would
get lim, o Uso(r)/®3 (r) = 0. Hence, lim;—ou(z)/®3 (z) = 0, which would con-
tradict (5.52). We end the proof by constructing Us,. We let n > 2 be an arbitrary
integer and A,, be given by (5.5). Let U, be the unique positive solution of the
boundary value problem

AU - AU () U =0 in A,
(5.58) ]
U(zx) = lnlla‘xlu(y) for x| =1/n and |z|=1.
y|=|z

Clearly, U,, must be radially symmetric. Since w is a positive solution of (1.3), by
(5.55) it follows that w is a sub-solution of (5.58). Thus by the comparison principle
in Lemma A.9, we get

u<U,<Upy1 in A, forevery n> 2.

By Lemma 4.9, we conclude that, up to a subsequence (re-labelled U, ), we have
U, — Us in CL.(B*) with B* := B;(0) \ {0} and U is a positive solution of
(5.56) satisfying u < Uy, in B*. This finishes the proof of Lemma 5.8. [
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5.3. Proof of Theorem 2.3

In this section, we always assume that the parameter X is positive and subcritical
(ie, 0 < A < (N —2)2/4). The assertion of Theorem 2.3 follows by combining
Lemma 5.10 with Lemma 5.11 and Lemma A.13 in Appendix A.

LEMMA 5.10. If lim, o Z*"(7,@) = oo, then lim,_ou(z)/®) (z) = 0 for
every positive solution u of (1.3). Moreover, all positive solutions of (1.3) are
asymptotically equivalent at zero to any positive C?—function U satisfying

(5.59) Uu'(r)+ ?UI(T) + %U(r) ~ 1 Ly(r) h(U(r)) as T — 0,

where h appears in (1.5).
ProOF. We divide the proof of Lemma 5.10 into two steps.
Step 1. Any positive solution u of (1.3) satisfies lim,|_ou(z)/®} (z) = 0.

From lim,_0Z**(1,w) = oo, we have ¢ > ¢**. If ¢ > ¢**, then our claim
follows from Corollary 4.3 since ®; € RV_,(0+) and —p < —(0+2)/(¢ — 1). The
case ¢ = ¢** cannot be treated in the same way (see the explanation for ¢ = ¢* in
Remark 5.9). We give a unitary treatment for ¢ > ¢** (without using Lemma 4.1).
By Corollary 4.5, it remains to establish that lim inf |, o u(x)/®} () = 0. We shall
slightly modify the argument of Lemma 5.8.

Suppose by contradiction that

(5.60) lim inf

Then (5.52) holds with @} instead of ®}. Here, we choose m € R such that
(5.61) g———<m<yq.

We have m > 1 since g > ¢**. We imitate the proof of Lemma 5.8 replacing @j by
® . In particular, we define

bo(r) := c17 Ly (r) X(@5(r)) for 0 <r <1,
which is a regularly varying function at zero with index 8 — p(qg —m) that is greater
than —2. Hence, similar to Lemma 5.8, we obtain that u < Uy in B*, where Uy, is
a positive solution of (5.56). Using (5.54) and lim,_,o Z**(7, @) = oo, we infer that

lim =P =D (1) dr = oo,

—
7'07_

which corresponds to the condition lim,_,0Zs(7,@w) = oo in Proposition 3.1 in
which ¢ is being replaced by m. Moreover,
’I“(m+3)(p_N+2)+2(N_l)bo(’/‘)

is a C! regularly varying function at zero with index
m(2p — N +2) —pg+3p—N+4+0,

which is negative using the first inequality in (5.61), jointly with 0 < p < (N —2)/2
and ¢ > ¢**. Thus from Proposition 3.1(e2), (b) applied to the solution Us, of
(5.56), we conclude that lim, .o Ux(r)/®) (r) = 0. Since u(x) < Ux(|z|) for
0 < |z| < 1, we obtain a contradiction with the assumption (5.60).
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Step 2. All positive solutions of (1.3) are asymptotic as |x| — 0 to any positive
C?—function U satisfying (5.59).

Let R > 0 be arbitrary such that Br(0) C Q. By Lemma 4.12 and Remark 5.3,
it suffices to prove that all positive solutions of
A = .
et Y || Ly(|z[) h(v) = 0 in Br(0) \ {0}
are asymptotic as |x| — 0. Similar to the proof of Lemma 5.2 or Lemma 5.8, for
every positive solution v of (5.62), there exist positive radial solutions of (5.62), say
Voo and Vo, such that vee < v < Vi in Bg(0) \ {0}. Therefore, it suffices to prove
that all positive solutions of

N -1 7
V() ~ () + 10 Lafr) Be) =0 for 0 <7 < R

(5.62) —Av

(5.63)  —(r)— —

are asymptotic as r — 0. For simplicity, we take R = 1. We apply a change of
variable as in Proposition 3.1, namely

(5.64) y(s) = v(r)/®5 (r) with s = (N — 2)r2P~N+2,

Set w := (N — 2)72&91;122/(219 — N+2)%and ¢:= (N —2)Z=~%2. Using (5.63), we
find that y(s) satisfies

(5.65) y"(s) = p(s) h (csiﬁy(s)) for s > N — 2,

1
—3p+2N —240 S 2p—N+2
= 2p—N+2 [, .
pls) = ws b((N—Q) )

Notice that y”(s) > 0 for s > N — 2 so that y'(s) is an increasing function.
From Step 1 above, we have lims_. ., y(s) = 0 for every positive solution y(s) of
(5.65). It follows that lims .o ¢'(s) = 0 and y'(s) < 0 for every s > N — 2.

where we define

We want to prove that any positive solutions y; and ys of (5.65) are asymptotic
as s — 0o, which will conclude our proof. To this end, we prove that
5 66 if y1(s0) = y2(so) for some point s¢ € [N — 2, 00),
(566) then y1(s) = ya(s) for any s € [sg, c0).
Indeed, for every € > 0 there exists s. > 0 sufficiently large such that |y; —y2| <€
for every s € [s.,00). Now if there exists a point s; € (sg, s¢) such that y3 —ya > ¢,
then sup,e(s,,00) (Y1 — ¥2)(8) = max(s, s,)(y1 — y2). Without loss of generality, we
assume that maxps, s.1(y1 — y2) = y1(s51) — y2(s1) > €. Hence, y;j(s1) = y5(s1) and
y1(€) — y2(&) > 0 for every & € (s1,s1 + d) provided that § > 0 is small enough.
Since y; (i = 1,2) satisfies (5.65), we obtain that

667 ()9 = | " o(6) [hlet™ 5Ty () — hleg™ T ya(6))] de

for every s € (s1,s1 + ). Using that h is increasing, we conclude that
s+ (y1 —y2)(s) is increasing on (s1,s1 + 9),
which contradicts that max,, s.j(y1 — y2) is achieved at s;. This proves that

y1 —y2 < e for every s € [sp,00).
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Changing y; with yo, we infer that |y; —ys2| < € on [sg,00). Since € > 0 is arbitrary,
we conclude that y1(s) = y2(s) for every s € [sg, 00).

In view of (5.66), to prove that any two positive solutions y; and ys2 of (5.65)
are asymptotic as s — oo, we need only consider the case when y;(s) < y2(s) for
every s € [sg,00), where s9 > N — 2 is large. We make the change of variable

(5.68) )= 1) here t = / de

 ya(s) [y2())*

This change of variable and the argument to follow is inspired by Taliaferro [36,
Theorem 1.1], who investigated proper positive solutions for equations of the form
y"(s) = P(s)s? with ¢ > 1. Notice that t — oo as s — oo and 0 < z(t) < 1 for
every t € [0,00). By differentiating (5.68) and using (5.65) with y = y; for i = 1, 2,
we arrive at

d?z

(5.69) dt*

— (o) () T~ ()2

= () [ (e5” 75T a()2(0) ) — 2(0) b (o5” T y(s) )]

However, h(t)/t is increasing on (0,00). Thus, (5.69) implies that z”(t) < 0 for
t € (0,00). Hence, 2/(t) is decreasing on (0,00). Since z(¢) > 0 is bounded at oo,
we deduce that lim; . 2'(t) = 0. Consequently, we have 2/(t) > 0 for ¢ > 0. So,
there exists lim;_, o 2(t) = f and 0 < 8 < 1. From the change of variable in (5.64)
and Remark 5.3 applied to (5.62), we have

(5.70) vi(r) = es TP/ @P=NF2y () 00 asr — 0, where i =1,2.

It follows that (s) )
. Yi(s . ou\r

lim = lim =3¢ (0,1].

$—00 1Yo (S) r—0 Vg (T) ﬂ ( }

Hence, using (5.65) and (5.70), we obtain that

(OB 1C)

s=o0 gy (s) =0 h(vy(r))

Since limg_, o ¥i(s) = lims—, o0 y5(s) = 0, by L’Hopital’s rule and (5.71), we conclude
that g = 09, that is § = 1. This completes Step 2 and the proof of Lemma 5.10. O

(5.71)

LEMMA 5.11. Let ¢ = ¢** in (1.5) and lim, o Z**(7,w) = co. Then for every
positive solution u of (1.3), we have:

(i) If (1.12)(a) holds, then u(x) ~ U**(|z|) as |x| — 0, where U** is defined
by (2.15).

(ii) If either (1.16)(c) or (1.16)(d) holds such that in either case (2.16) is
verified, then u(x) ~ CU**(|z|) as |x| — 0, where C := eP/(a-1) (respec-
tively, e=P/(@=1" ) when (1.16)(c) (respectively, (1.16)(d)) holds.

(iii) If (1.12)(b) holds, jointly with (1.16)(c) such that S is regularly varying
at oo with index n, then (2.17) holds.

ProOOF. For simplicity of notation, we use I(7) instead of Z**(7,w), where
w > 0 is fixed sufficiently small. Since ¢ = ¢** in (1.5), from (2.4) and (2.5), it

follows that
I(r) = / 7 Ly(y) L,;@;(y»

dy for0<r<w,
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where 7 — r~1Ly(r) Ly(®5 (r)) is regularly varying at zero of index —1. Since
lim,_,¢ I(r) = oo, by Karamata’s Theorem (adapt Proposition A.6 in Appendix A
for regular variation at 0), we have lim, o 7I'(r)/I(r) = 0. We also see that
I'(r) rLy(r) @5 (r) Ly (25 (r))
I'"(r) = —l 4L _p A ha A for every r € (0,@).
== L(r) " L@y () el

Using (1.6), we obtain that lim, 71" (r)/I'(r) = —1.

Proof of (i) and (ii). Suppose that we are in the settings of either (i) or (ii)
above. For a constant C > 0 to be specified later, we define U(r) for r € (0,w) by

(5.72)  U(r) = CU™(r) = CO5 (r) [MI(r)]7T, where M := #igp-

Using a simple calculation, we arrive at
Cl(g — DI(r)] 711 Ly(r) h(®5 (r))W(r)
(N —2—2p)r

)

(5.73) U”(r)+?u’m+%um =—

where we define
rI”(r) q rl'(r)
W(r):=2p—N+1-— + .
") 7w -1 10)
As r — 0, the right-hand side of (5.73) is asymptotically equivalent to
CIMI(r)~ = Ly(r) h(@5 (1)),

where h(t) = t?Ly,(t). Using Lemma 5.10, it remains to show that

(5.74) CT'L,U(r)) ~ Lp(@5(r)) asrT—0
for some constant C. Indeed, we have logU(r) ~ log ®, (r) as r — 0 since
!
log I(r) — lim rI'(r) _o.
r—0 logr r—0 I(r)

(i) If (1.12)(a) holds, then L,(U(r)) ~ Lp(®, (r)) as » — 0, proving the
assertion of (i) by taking C =1 in (5.72).

(i) If (1.16)(c) or (1.16)(d) holds such that (2.16) is satisfied in either case,
then we find that

(D +0(1))
q—1
Since A in (1.17) is I'-varying at oo with auxiliary function S (see Re-

mark 1.7 in Chapter 1), we obtain that

A(logU(r)) ~ e~ 71 A(log B} (r)) asr — 0.

This proves (5.74) with C := eP/(a=1) (respectively, C := e*D/(q*1)2) if
(1.16)(c) (respectively, (1.16)(d)) holds.
Proof of (iii). Let (1.12)(b) hold, jointly with (1.16)(c) such that S is regularly
varying at oo with index 7. Hence, r — S(log @, (7)) is slowly varying at 0 and

S(log @5 (r)) ~ p"S(log(1/]z])) as |z| — 0.

logU(r) = log @5 (1) — S(log®y (r)) asr—0.

By Remark A.3 in Appeildix A, there exists a C! function A§ thaAt is regularly
varying at oo such that S(¢) ~ S(¢) as t — oo and lim;_,o tS'(¢)/S(t) = n. We
can assume that lim;_,o £5'(¢)/S(t) = 7, otherwise one should use S instead of S
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in the argument to follow. From (1.8), the map ¢t — f~1(¢) is regularly varying
at oo of index 1/(¢ — 1). Thus to prove (2.17), it is enough to show that

(5.75) u(z) ~V(|z|) as |z| — 0,
where V() is defined for 7 > 0 small by

5.76 V(r) = f! ( b ) ,
70 = M0 800805 ()
that is

—1/(¢—1)
V(r) = (r) (J;f Lo(r) Ln(V (1)) S(log %(r))) |

Since ¢ = ¢**, it follows that r — V(r) is regularly varying at 0 with index —p.
Moreover, we have

. rV(r)
(5.77) }13(1) V(r)

Using V(r) in (5.76), we introduce another function U (r) for r > 0 small by

= —p, logV(r) ~log ®, (r) asr — 0.

(5:78)  U) =0 ()[G()]TT . where G(r) = M / B L) o,

To complete the proof of (iii), the idea is to show that
(5.79) U(r) ~V(r) asr — 0 and U(r) satisfies (5.59).

Then by Lemma 5.10, we conclude the proof of (5.75). Note that A(t) in (1.16)
dominates at co any power function of ¢ (see Remark 1.7). From (1.16)(c), we have
Alog V(1))

A(log V(1)) S(log @3 (7))
Using (1.12)(b) and the assumption on S, we see that Ly(r) = Ly(e~(1/P)log ®x (1)
and S(log @, (r)) are both regularly varying functions in the variable ¢ = log ®, (r)

(and also in log V'(r) in light of (5.77)). Thus A(log V' (r)) dominates Ly(r), as well
as S(log®, (7)), as r — 0. Hence, by L’Hopital’s rule and (5.80), we find that

(5.81) lim G(r) M
r=0 Ly(r) Ln(V(r)) S(log @3 (r)) P
Thus we have U(r) ~ V(r) as  — 0. We next show that U(r) given by (5.78)
satisfies (5.59). Indeed, from (5.78) it follows that left-hand side of (5.59) equals
Ur)g'(r) [2p—N+1 1 rG"(r) L4 rG’'(r)
rg(r) q—1 (¢=1) g'(r)  (¢-1)% G(r)
Moreover, using (5.81) we have
) @)
}LH%) o) 0 and }Lr% G -
Thus, as r — 0 the quantity in (5.82) is asymptotically equivalent to
pU(r)
Mr2S(log @5 (r))
which, in turn, is asymptotically equivalent to the right-hand side of (5.59) (in light
of (5.76)). This completes the proof of (5.79). O

(5.80) Lp(V(r)) ~A(logV(r)) and ~1lasr—0.

(5.82)
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5.4. Proof of Theorem 2.4
Throughout this section, we let —0o < A < (N — 2)?/4 and assume that

(1.5) is satisfied. Our first result here proves the first two cases in Theorem 2.4.
The last case in Theorem 2.4 corresponds to the positive solutions w of (1.3) with
limsup,_o u(z)/®% (z) = co. Then by Corollary 4.5, we have

u(z)

11m =

For such solutions, we establish the precise asymptotic behaviour near zero by
differentiating between ¢ # ¢* in Lemma 5.13 and ¢ = ¢* in Lemma 5.14. We have
seen that if ¢ # ¢*, then lim, o Z*(7,w) < oo if and only if ¢ < ¢*.

LEMMA 5.12. Iflim, o Z*(7,w) < 0o and u is a positive solution of (1.3) with

) u(x)
(5.83) 7T = lim sup # 00,

then one of the following holds:

(a) v© = 0 and u(z)/® (x) converges to some positive number as |z| — 0.
Moreover, u can be extended as a solution of (1.3) in Q.
(b) v+ € (0,00) and u satisfies
x - Vu(z)
im —————
lz[—0 @) (x)

(5.84) lim E o+

i —(2—-N+ +.
|z|—0 & (2) ( P

Furthermore, if 0 < X < (N —2)?/4, then u can be extended as a solution
of (1.3) in Q. In turn, when A =0, we have (2.20).

PROOF. (a) When v+ = 0, the claim follows from (2.8) and Proposition 5.1.

(b) We now assume that 4+ # 0 and prove the assertion of Lemma 5.12(b).
Our argument here is similar to that for Lemma 5.4. We fix 7y > 0 small such that
By, (0) C Q. From (5.83), we can find a positive constant Cy, which depends on
rg, such that

(5.85) u(z) < Cy|z]>~ NP for every 0 < || < 2r.

By (2.6), we have lim,_o®} (r)/K(r) = 0. Hence, by Lemma 4.9, there exist
positive constants C' > 0 and a € (0, 1) such that

(5.86) |Vu(x)] < Clz|* NP and |Vu(z) — Vu(z')| < Cla|* NP~z — 2/ |
for any z, 2/ in RY with 0 < |z| < |2/| < r9. For r € (0,7¢) fixed, we define

68 WO G = e

f0r0<|§\<r70.

Using the inequalities in (5.85) and (5.86), we find positive constants Cy and Cs
such that for every fixed r € (0,7¢),

0< Wiy(€) < CrleP N2, VW (€] < Cafg]' N2,

(5.88) O + Calgla—1|¢ — ¢|i—a
|VW(T’) (5) - VVV(T) (§I)| < |£ - §/|a [ |3£||§\|7—2p—€1+a£ | } ;
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for every £, & in RY satisfying 0 < [£] < [£'] < ro/r. The first two inequalities in
(5.88) are easy to check. We only show the last inequality in (5.88). After a simple
calculation, we arrive at

VWi (€) = VWi (&) = TV P Ty(r,6,6) +prV 2P To(r, £, ),
where we define T;(r, &, ¢') with ¢ = 1,2 as follows
Ti(r,&, &) = [P (Vu)(rE) — [€'[P(Vu) (rg);
To(r,€,8') == u(ré)[E[P~2€ — u(re)|E' P3¢

The last inequality in (5.88) follows once we prove that there exist positive constants
Dy and Dy such that

5.59) Ty (r,&,&)] < Cr' NP [|¢ — &)@ [g|~NFT2PHle L Dy g =N+ ¢ — ¢
' |Ta(r, &, &) < Dar? NFPig|=NF2p|c _ ¢/]

for every ¢, ¢ in RY satisfying 0 < |¢] < |¢/| < 7o/r. From the definition of
T;(r,&,&") with i = 1,2, we obtain that

ITu(r, &, 0 < K17 [(Vu) (r6) — (V) (rg") | + [(Vu) (rE 1] = €717,
[ Ta(r, &€ < [EPP7 u(re) — u(rg)| + ||€[P72€ — [€'P72€ | u(re’),
which, jointly with (5.85) and (5.86), imply that

' - [ |1€1P — €[]
(5.90) hinsal= cre |:€|N12p+a + |¢/|N=1=p :| )
. —¢ p—2¢ _ |¢lp—2¢/
|T2(r,€’§’)| < 7"2—N+p [C||§|N€2;|) + Cl H£| |£§|N|§|p 5 |:| .

We conclude the inequalities in (5.89) from (5.90) by observing that for some pos-
itive constants Dy and D1, we have

€ NEP P — [€'1P] < D€ — €' e 7N,
€PN g2 — |€' P3| < Dolg| TN e — ¢
for every &, ¢ in RV satisfying 0 < |¢| < |¢/| < ro/r. This proves (5.88).
We next want to show that
(GO0 T Wy (€) = yTIEFT, - T VIWi(©) =7V (16F7T)

for every & € RY \ {0}. Since u is a solution of (1.3), we see that W, in (5.87)
satisfies the following equation

(5.92) AWy (§) =2pV Wi (§) = [¢[PrNTPo(re) h(u(r€))  for 0 < [¢] < ro/r-

&
1§12

For every fixed ¢ € RY \ {0}, we have 0 < |¢| < ro/r provided that r > 0 is small

enough. The right-hand side of (5.92) converges to 0 as r — 0, that is

(5.93) }13(1) rN7Ph(ré) h(u(re)) = 0 for every € € RV \ {0}.

This follows from (1.5), Lemma A.10 and (5.85) by observing that

(5.94) lim rN TP Ly (r)he (C1 @ (1)) = 0.

From (2.6) and f € RV,_1(c0), we have r**0L,(r)f(C1®f(r)) — 0 as r — 0.
Hence, using that ha(t) ~ tf(t) as t — oo, we arrive at (5.94).
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Next, we prove that W,y converges along a sequence r, — 0. From (5.88),
(5.92) and (5.93), we deduce that for any sequence 7, decreasing to zero, there
exists a subsequence r,, such that

(5.95) Wiy — W in CL (RY\{0}) asn— oo

and W satisfies the equation

(5.96) AW (z) — 29V () - ﬁ =0 in DR\ {0}).
We define
u(z)
(5.97) F*(r) := sup for r € (0, r9).
jal=r @ (r)
Let &, be on the (N — 1)-dimensional unit sphere S¥~! in RY such that
F+(r ) _ u(frnrn)

®F(r,)
We may assume that & — & as n — oo. Using (5.87) and (5.97), we obtain that
W) () u(rnf) n To
ey = e < £ ) for0<ig) < o7

W(Tn) (ﬁrn)
&, |2PH2-N

(5.98)
= F*(r,).

We find that lim, o FT(r) = v (similar to lim,_o F~(r) = v~ in the proof of
Lemma 5.4). Passing to the limit n — oo in (5.98) and using (5.95), we obtain that

W(¢) + N W (&o) +
Wﬁ’y fOreVerygER \{O} and W:’y .

Since W (&) — 4+ [€]2PT2-N gatisfies (5.96), by the strong maximum principle (see
Theorem 8.19 in [21]), we conclude that

W(e) = 76272 for every € € RV \ {0},
Hence, in light of (5.95), we find that
lim W, () = yHlgfr

lim VW, (&) = (2p+2— N)yT[£*P~N¢  for every € € RV \ {0}.

This proves (5.91). Letting |¢] =1 and = = r{ in (5.91), we conclude (5.84).
To complete the proof, we fix ¢ € C1(Q) and show that

A
(5.99) /QVu -Vodr — /Q Wuqﬁda: —&—/Qb(x) h(u)¢ dzx

is equal to 0 (respectively, (N —2)NwnyT¢(0)) if 0 < X < (N —2)?/4 (respectively,
A = 0). This assertion for A = 0 relies on (5.84) and thus can be proved as in
Theorem 5.1 in [15]. We now assume that 0 < A < (N —2)2/4. Since @} is a
regular solution of (2.2) if and only if 0 < A < (N —2)?/4, we infer from (5.84) that
w e Wo2(Q) and |z|2u(x) is in L _(Q). Hence, the first two integrals in (5.99)

loc loc

are well defined. Using (1.5) and ¢ < ¢*, we also find that b(x) h(u) € L (Q2).

loc
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We proceed in the same manner as for proving (5.41) in Lemma 5.4. We need
only justify (5.42), which follows since ¢(z)|x|N"2"PVu -z — (2 — N + p)y+6(0)
as |z| — 0 (from (5.84)) and

2e
(5.100) / lz|F NPl (|2]) do = NwN/ rPwl(r)dr — 0 as e — 0.
{e<|z|<2€} €

Note that when A = 0 the integral in (5.100) equals Nwy for every e > 0, which
implies that

liH(l) ¢Vu - Vw,dr = (2 — N)NwnyT¢(0).

€E— Q
Using ¢w. € C1(Q*) as a test function in Definition 1.1, then letting ¢ — 0 we
conclude (5.41) (respectively, (2.20)) for 0 < A < (N — 2)2/4 (respectively, A = 0).
This finishes the proof of Lemma 5.12. O

LEMMA 5.13. Let q in (1.5) satisfy ¢ < ¢*, where q* is given by (1.11). Then
all positive solutions u of (1.3) such that lim,_ou(z)/®Y (z) = oo are asymptotic
at zero and they satisfy (1.10), that is

(5.101) u(z) ~ M YVE(z]) as |z] — 0,
where IC and £ are defined by (1.8) and (1.9), respectively.

PROOF. Let u be a positive solution of (1.3) with lim,_qu(z)/®} (z) = oo.
To show (5.101), we use a perturbation method for constructing sub-super-solutions
that is inspired by the proof of Theorem 1.4 in [15]. However, our construction
here is different and somehow simpler than that in [15]. Let vo € (0,1) be fixed
small enough. Let K be given by (1.8). For any v € [0,19] and € € (0,1) small
enough, we define W2, (r) on a small interval (0,79) as follows
(5.102) WE (r) == (££,) 77 K], where (7, < (< [+,

€,V

and lim._ (liml,_,o Efﬂ,) = ¢. We split the proof of (5.101) into three steps.

Step 1. For any € > 0 small, there exists r. > 0 small such that ng‘l, (respec-
tively, W.,,) is a super-solution (respectively, sub-solution) of (1.3) in B, (0)\{0}
for every v € [0, vp].

We fix € > 0 sufficiently small. From (A.7) and (1.5), there exists r. > 0 such
that for every v € [0, 1] and every 0 < |z| < r., we have

(5.103) (L= o)|z|"Lo(|2) h(WE) < b(a) W(WE,) < (1 + e)lz| Lo (|a]) AW,

It is enough to show that for every v € [0, 1], the function z = W, satisfies

(5.104) ~Az + (1= &)z’ Ly(|z]) h(z) > 0 for 0 < |z| < r..

P’
Then by (5.103) it follows that W[, is a super-solution of (1.3) in B, (0) \ {0}.
Similarly, Wz, is a sub-solution of (1.3) in B, (0) \ {0} provided that z = W,

satisfies the following inequality for every v € [0, 1)

(5.105) —Az — #z + (14 &)z’ Ly(|z]) h(2) <0 for 0 < |z| < 7.
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We observe that z = W;El, satisfies

)+ ) + ()

(5.106) 1 B

— ()P QO (K70 + 2K + 5K £ 0T0))

where we define

KR A K()
K(r) 1+v 72

From the proof of Lemma A.13 in Appendix A, we have (A.8) and

[K'(r)]? | 1A K(r) 0+2\" [N
* ~ <q—1> tixs

K(r) 1+v r2
where the asymptotic equivalence in (5.107) holds as  — 0. Since f(t) = h(t)/t is
increasing for large ¢ > 0, we have
h(WE, () = (K] h((eL,)V @ VK(r),
W(WE,(r) < ()] h((ez,) V().

€,V

T*(r) = for r € (0,7¢).

(5.107) T*(r) < r Ly(r)h(K(r)),

(5.108)

From Proposition A.4 and the definition of £, in (5.102), it follows that

L))
lim : =1
t—o00 Lh(t)

uniformly with respect to v € [0, 1g]. Since h(t) = t4Ly(t), we obtain that
h((EE)MTIK(r)
im — = =
r=0 (0&,)9/ @D (K (r))

uniformly with respect to v € [0, 1g]. This, jointly with (5.106)—(5.108) and (A.8),
proves that it is possible to choose ¢/, as stated in (5.102) such that z = W,

€,V

(respectively, z = W_,)) satisfies (5.104) (respectively, (5.105)).

Step 2. We have lim || u(z)/R(|z]) = oo for every function R € RV;(0+)
with j > —(0+2)/(q —1).

We use an argument similar to Lemma 7.1 in [15]. Let R € RV;(0+) with
j>—(0+2)/(q—1). We choose 6; and ¢; close enough to 6 and ¢, respectively
such that —2 < 6; < 0 and ¢ < ¢1 < ¢*(N, \,0;), where ¢*(N, A, 6;) is given by
(1.11) with 6, instead of . Moreover, our choice of ¢; and ¢; is made so that
(5.109) J>=1+2)/(n—1)>—-(0+2)/(¢—1).

From (1.5) and Proposition A.5 in Appendix A, we have

tlim h(t)/t"™ =0 and lilmO b(x)/|z|" = 0.

\
Thus there exists rg > 0 small such that B,,(0) C  and

b(x)h(u) < |z|*u®  for 0 < |z| < 7.

Hence, u is a super-solution for the equation

(5.110) —Av = MNz| 20+ |2/ =0 for 0 < |z| < 7o.
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Without any loss of generality, we take ro = 1. For any positive integer n, we
consider the problem

N -1 A

" (r) — v'(r)—jv(r)—krelvql =0 for0<r<l,
(5.111) r r
lirr(l)v(r)/éj\'(r) =n, ov(l)= ‘nTinl u(x).

By Proposition 3.1(c) and Lemma A.9, we have that (5.111) admits a unique pos-
itive solution v, and u > v, on B1(0) \ {0} for every n > 1. Since n —— v, is
increasing, using Lemma 4.1 and Lemma 4.9, we conclude that v,, — v in C' in
every compact subset of (0,1] as n — oo and v, is a positive radial solution of
(5.110) (with 7o = 1) such that lim, o veo(r)/® (r) = co. Moreover, we also have
U > Voo in B1(0) \ {0}. By Remark 3.2 in Chapter 3, we obtain that

0142
lir%rﬂ—l Voo (1) € (0, 00).
r—

This, jointly with the first inequality in (5.109), gives that lim, g veo (r)/R(r) = cc.
Using u(x) > v (|z]) for 0 < |z| < 1, we conclude Step 2.

Step 3. Proof of (5.101) completed.
Since W2 varies regularly at 0 with index —(1 £ v)(0 +2)/(q — 1), by Step 2

€,V

above and Corollary 4.3, we find that

(5.112) lim % =o0 and lim % =0
|z|—0 W (|2]) |lz|—0 W (|2])
Let C7 and Cs be sufficiently large positive constants such that

M K(r) < C1®} (re) and lmax u(x) < Ca®) (re).

z|=r¢

Hence, W_, (|z|) < u(x) + C1®} (z) on |z = rc and u(z) < WL, (|z]) + Co®} (x) on
|z| = 7¢, for every v € [0, vg]. Since lim|, o u(z) = oo, we can assume that (5.103)
holds with w instead of Wjj/. Hence, u satisfies

— Au— Naz|2u+ (1 —€)|2|” Ly (|z]) h(u) < 0,

— Au—Nz|2u+ (14 €)|z|? Ly (|z]) h(u) > 0
for every 0 < |z| < r.. We see that z = W1, + Co®; satisfies (5.104) for every
v € [0, 1] and the second inequality of (5.113) also holds with u+ C;®} instead of

u, since h(t)/t = f(t) is an increasing function at co (see (A.7)). Therefore, using
(5.112) and the comparison principle in Lemma A.9, we conclude that

u < W;, + Ce®y and u+ C1Py > W,
for 0 < |z| < r. and every v € [0, 1p]. By letting v — 0 and using (5.102), we have

(5.113)

. u() 1/(g—1) S u() —\1/(g—1)
(5.114) lim sup < (eHYe=b 1 liminf > (00)

joj—o K(lz]) jel—0 K(|z[)
where ¢ := lim, o ¢£,. By letting € go to zero in (5.114), we arrive at (5.101).
This concludes the proof of Lemma 5.13. (]

LEMMA 5.14. Let ¢ = ¢* in (1.5) and (1.12)(a) hold. If lim, o Z*(7,w) < oo,
then all positive solutions of (1.3) with lim|,_ou(x)/®¥ (z) = oo are asymptotic
at zero and they satisfy (2.21).
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PROOF. Let R > 0 be arbitrary such that Br(0) C Q. By Lemma 4.12, we
need only show that

(5.115)  wv(r) ~ @¥(r) [MI*(T)]_l/(q_l) as r — 0, where Z*(r) := lim Z*(7,r)

T—

for every positive solution v of
— Av = MNz| %0 + |z’ Ly(Jz|) h(v) =0 in Bg(0)\ {0},

lim v(a)/ 25 (z) = oo.

(5.116)

Using Lemma 4.4 and an argument similar to Lemma 5.2 or Lemma 5.8, we can
construct positive radial solutions v, and v* of (5.116) with v, <wv < v* in Br(0) \
{0}. So, it remains to prove (5.115) for any positive solution of

7UI/7‘7N_1,U/7"7A'UT' 7“9 T‘N”U: in
(5.117) ) v (r) = 5u(r) + 17 Le(r) h(v) =0 in (0, R),

7li_r)r%) v(r) /@Y (r) = oo.

We take R = 1 for simplicity. Note that if we apply the change of variable (5.64)
in the proof of Lemma 5.10, then we get (5.65). However, we cannot reason as in
Lemma 5.10 (where lim;_, o y(s)/s = lims—,o0 ¥’ (s) = 0) since here we have

i v+(7") = lim y(s) = lim y'(s) = .
r—0 (I))\ (r) s—oo 8 §—00

Nor can we apply the perturbation technique employed in Lemma 5.13, where it was
essential that ¢ < ¢*. The idea for ¢ = ¢* is to somehow make use of Corollary 3.3.
But it seems difficult, in general, to pass the conclusions from the special power case
to the more general situations of regularly varying functions. We are able to achieve
this because of our assumption (1.12)(a). Hence, we can write Ly (e*) = t*1 L(t),
where L is a slowly varying function at oo.

Because ¢ = ¢*, we see that K in Lemma 4.1 is regularly varying at zero with the
same index as ®) (cf., Remark 4.2). Consequently, we have log K(r) ~ log ®7 (r)
as r — 0. Since lim,_,o v(r)/®} (r) = oo, by Lemma 4.1 we deduce that

log v(r) o1 Ly (v(r)) _ ( log v(r) )al ~L(logv(r))
log®y(r) " Lu(®{(r)) \log®{(r)) L(log®}(r))

Hence, h(v(r)) ~ Lp(®¥ (r)[v(r)]? as r — 0. Since lim, ¢Z*(7,w) < oo, by
applying Corollary 3.3 with

bo(r) == rPLy(r) Ly (@ (r)),
we conclude (5.115). This completes the proof of Lemma 5.14. O

~lasr—0.




CHAPTER 6

The analysis for the critical parameter

In this chapter, we assume that (1.5) holds. We investigate the asymptotic
behaviour near zero for all positive solutions of (1.3) with A = (N — 2)?/4, namely

N-2\> u

(6.1) —Au — (2) B +b(x) h(u) =0 in Q.

Our goal is to demonstrate the main results on (6.1), whose statements can be
found in Section 2.2 of Chapter 2. We prove Theorem 2.5 in Section 6.1, whilst
in Sections 6.2 and 6.3 we establish Theorems 2.6 and 2.7, respectively. For the
reader’s convenience, we recall that the fundamental solutions of (2.2) are given by
U¥ in (2.24) and the critical exponent for (6.1) is ¢* = (N + 2+ 26)/(N —2). We
define F, (7, @) and F*(r,w) as in (2.25).

6.1. Proof of Theorem 2.5

The structure of this section is similar to that of Section 5.1 in Chapter 5.
In Proposition 6.1, we prove the converse implication “<” of (2.29). The direct
implications in (2.29) and (2.30) are demonstrated by Lemma 6.4. The remaining
assertions of Theorem 2.5 are incorporated into Lemma 6.5.

6.1.1. The crux of Theorem 2.5.

PROPOSITION 6.1. Assume that lim, o F*(1,@) < 0o and u is a positive so-
lution of (6.1) such that lim,_ou(x)/¥*(x) = 0. Then, we have

- ufx)
(6.2) ‘il‘lilo () € (0, 00).

This result resembles Proposition 5.1, although we proceed here quite differ-
ently. We list the main ingredients (Lemmas 6.2 and 6.3), then we use them to
complete the proof of Proposition 6.1, before we validate our auxiliary tools. The
first ingredient, Lemma 6.2, is the analogue of Lemma 5.2, though here the proof is
much simpler. The second one, Lemma 6.3, is an isotropy result comparable with
Theorem 2.1 in [22], which extends Véazquez—Véron’s isotropy theorems [41, 42]
to the potential case.

LEMMA 6.2. Let lim,_q F*(1,w) < co. Ifu is a positive solution of (6.1) such
that im0 u(x) /T (z) = 0, then

(@) u(z)
6.3 0 < liminf < limsu
(03 N ) = )

< 0

59
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Notation. Let S¥~! := {z € RV : |z| = 1} denote the standard (N — 1)-
dimensional unit sphere in RY. Let (r,0) € (0,00) x SV~ stand for the spherical
coordinates in RV \ {0}. By @ we denote the spherical average of u, that is

1

'EL(T') = W v U(T, U) do.

LEMMA 6.3. Let by € RVp(0+) with 6 > —2. Let o > 0 be small such that

B, (0) C Q and by is well defined on (0,rg). Assume that ¢ > 1, as well as
h(t th'(t th” (¢
(6.4) ¥ is increasing on (0,00), tlgrolo h(i)) =gq, fLI?o h’((t)) =q—1>0.

Let u be a positive solution of (6.1) in By, (0)\ {0} with b(z) = bo(|x|), that is

N-2\? u )
(6.5) —Au — <2> I +bo(|z]) h(u) =0 in B,,(0)\ {0}.
If u satisfies the condition
(6.6) ngiiélfr¥+wfl||u(r, ) = a(r)|| L2 en-1) = 0,

then u(x) /U™ (x) admits a limit in [0,00] as |z| tends to 0.

PROOF OF PROPOSITION 6.1. We first assume that h also satisfies (6.4) in
Lemma 6.3 and there exists ro > 0 such that b(z) = bo(|z|) for 0 < |z| < rg. The
assertion of (6.2) follows from Lemmas 6.2 and 6.3. We next establish Proposi-
tion 6.1 without these extra hypotheses. Let € € (0,1) be fixed and v, be given by
Lemma 4.12 with A = (N — 2)2?/4. Since v, satisfies (4.26) and (1.7) holds, we can
apply Proposition 6.1 to v.. Hence, lim), o v«(2)/¥~(z) € (0,00) and

@) L w ()
6.7 1 —¢€)limsup < lim < (1 + ¢) liminf .
(6.7) ( ) 2|0 YT (z) T |z|l—0 U (2) ( ) lz|—0 U (x)
Thus we have lim|, o u(z)/V~(z) € (0,00), which finishes the proof. O

PROOF OF LEMMA 6.2. Assume that u is a positive solution of (6.1) satisfying
lim,| o u(x)/¥*(z) = 0. By Lemma A.9, we have limsup,_o u(z)/¥~(z) < oco.
It remains to show that

> 0.

e ()
(6.8) h‘gll_l)%f @)
We use ideas similar to those in Lemma 5.2 pertaining to 0 < A < (N —2)2/4. But
the proof is now much simplified because we already know that lim, o u(z) = oo
(see Remark 5.3). Let C' > 0 be a large constant such that (5.17) holds. Hence, as
in Step 4 of Lemma 5.2, we have u > ws in B1(0) \ {0} for some positive radial
solution we, of (5.18), where A = (N —2)?/4. Since lim, ¢ weo(r)/¥~(r) € [0, 0),
we need only show that lim, o wee(r)/¥~ (1) # 0. We see that (5.20) holds with
A = (N —2)?/4. If we were to assume that lim,_ows(r)/¥~(r) = 0, then by
Proposition 3.4(b), we would have that

6.9)  lim / AN 0 i ()] Ly (e (7)) Tog (1) di = oo

T—

Since (5.19) holds with ¥~ instead of @}, (6.9) leads to lim,_,o F*(7,w) = co. This
contradiction shows that lim, o wee(r)/P~(r) € (0, 00), which proves (6.8). O
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PROOF OF LEMMA 6.3. Let u be a positive solution of (6.5) satisfying (6.6).
Using the spherical average of u, we write

u(r,o)  a(r) u(r,o) — a(r)

TE(r)  WE(r) U+(r)

The idea is to show that the first term in the right-hand side of (6.10) admits a
limit in [0, 00] as r — 0 (see Step 1 below), while the second term in the right-hand

side of (6.10) converges to zero uniformly with respect to o € S¥=1 (see Step 3).
Our argument is divided into three steps.

(6.10)

Step 1. The ratio u(r)/V*(r) admits a limit in [0,00] as r — 0F.

Let (r,0) € (0,00) x S¥~! denote the spherical coordinates of x € RY \ {0}.
By averaging (6.5), we find

N-2\* @ S
(6.11)  —Aa- <2> # +bo(r) h(ul(r,0)) =0 in B,,(0)\ {0},
where h(u(r, o)) denotes the spherical average of h(u(r,o)). From Remark 5.3, we
have lim,|_o u(z) = co. By (6.4), we see that h is convex on [t;,00) with t; > 0
sufficiently large. Thus we infer that h(u) > h(a@) for r € (0,71), where r1 > 0 is
chosen suitably small such that u(x) > t; for every x € RY with 0 < |2 < ry.
Using (6.11), we have

(6.12) Aa(N;Q) s bl @) <0 in B, (0)\{0),

From (6.12) we conclude Step 1 by contradiction proceeding as in Step 2 in the
proof of Lemma 5.2 with regard to v (r)/®} (r) admitting a limit as r» — 0.
Step 2. We prove that limsup,._,, PiEE oV NHu(r, ) = a(r)| p2v-1) < 0.
We proceed similarly to Lemma 2.1 in Guerch and Véron [22]. We write
y(s,0) = rN=2/2y(r o) with s = log(1/r) for r € (0,r.].
Here 7, > 0 is small such that r, < min{1,r¢}. Hence, y satisfies the equation
9%y —(2+N)s/2 —s (N—2)s/2
(6.13) 752 +Agniy=e bo(e™*) h(e y)
for (s,0) € [log Ry, 0) x S¥~1, where R, = 1/r, and Agn-1 denotes the Laplace—
Beltrami operator on SV 1. Let § and h(e(N=2)s/2y) respectively denote the spher-

ical average of y and h(eN=2)%/2y) on SN~ respectively. For every s € [log R, 00),
we define

1/2
610 B0 = bt 1)l = ([ o) —gtar)
The assertion of Step 2 means that there exists a positive constant C' > 0 such that
(6.15) E(s) < Ce~*VN=1 on [log R,, o).
To achieve (6.15), we want to prove that

(6.16) E"(s)— (N —1)E(s) >0 for any s € [log R.,00).
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By averaging (6.13), we obtain that
02y TN Daa
a—sg = e~ (FN)s/2h (e=3) B(e(N=2)5/2y))  for s € [log R, 00).

Since h is non-decreasing (from (6.4)) and [qx_,(y — 7) do = 0, we infer that

[ =9 [ 25/2) - W 272)] o
SN-—-1

(6.17)

(6.18)
= [ =) [y — e 202 o >
SN—-1

We multiply (6.13) and (6.17) by (y — %), then integrate over SV ~1 with respect to
o. By subtracting the equations obtained in this way and using (6.18), we have

0y —7
(6.19) / (y—ﬂ)% da+/ (y — §)Asv-1ydo = 0.
SN-1 S SN-1

We now recall that (N — 1) is the first eigenvalue of the Laplace-Beltrami operator
Agn-1 on SV1. So, we have

o) [ w-pAseyde= -1 [ =it

S§N-1

From (6.19) and (6.20), it follows that
2 o
o2 [ w-0P P ar-w -y [ -prdozo
SN—1 882 S§N—1

Using (6.14), we observe that [E’(s)]? is bounded above by [ov 1 [ (y — gj)]z do
and the following identity holds

{aas(y B y)r d0+/SN_1(y—y)§;(y—y) do.

Hence, the second integral in the right-hand side of (6.22) is bounded above by
E(s)E"(s). So, using (6.21), we conclude the proof of (6.16). Let C' > 0 be large
enough such that E(log R,) < C(R,)"V™~L For any ¢ > 0, we define

(6.22) [E'(s)2+E(s)E"(s) = /

SN—-1

(6.23) Qc(s) == eV 4 Ce™*VN=1 for s € [log R, 0).
Clearly, Q. verifies the following equation
(6.24) QY(s) — (N —1)Qc(s) =0 for s € [log R, 00).

If u satisfies (6.6), then there exists a sequence (s, )n>1 such that s, — coasn — oo
and lim,, e_s"mE(sn) = 0. Hence, there exists a large positive integer n.
such that E(s,) < ee’»VN=1 for every n > n.. Consequently, E(s) < Q.(s) for all
s = 8, with n > n. and also for s = log R, (from the choice of C' and (6.23)). In
view of (6.16) and (6.24), we can apply the comparison principle on each interval
[log R, s,] with n > n.. Hence, E(s) < Q.(s) for every s € [log R,,00). Since
€ > 0 is arbitrary, by letting ¢ — 0, we conclude the proof of (6.15).

Step 3. We show that limsup,._, o+ piEE oy N=Hlu(r, ) — a(r)]| oo @v-1y < o0.
By defining Y (s,0) := y(s,0) — 3(s), the claim of Step 3 can be restated as
(6.25) limsupe‘“N_1||Y(s,-)HLoc(SN—1) < 00.

§—00
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From (6.13) and (6.17), we see that Y satisfies the equation
%Y

(6.26) P el + Agn—1Y = F on [log R,,00) x SV=1,
s
where F' is defined by
(627)  Fim e BN () (N2 Ry

We apply Remark 6.6 in [43] to the functions Y and F defined above. We have

/ Y(s,0)do = / F(s,0)do =0 for every s > log R..
SN-—-1 SN-1

In the preceding Step 2, we proved that

limsup eV |V (s, )| p2gv-1) < oc.

§—00

Thus to complete Step 3, we need to show for some constant ¢ > 0, we have
(6.28) [[F'(s, )l zrsnv—1y < cl|Y(s,:)l[Lpn-1) for every s > log R, and all p > 2.

Revisiting Step 1, we see that h'(t) is increasing for t > t; and e(N=2)5/2y(s,0) > t;
for every (s,0) € [log Ry, 00) x S¥~1. Since u is a solution of (6.5) and 4 is a sub-
solution of (6.5), we can apply Lemma 4.1 with b(z) = bo(|x|). Hence, there exists
a positive constant C, such that |z|?bg(|z|) #'(u) and |x|*bo(|z|) W' (@) are bounded
above by C, for every 0 < |z| < .. Using that u(r,o) = e(N=2/2y(s o) with
% and the mean value theorem, we obtain that

_ (2+N)s s (N—2)s (N=2)s _ _
(6:29) e T bo(e™) [n(e T y) — h(e T )| < Clly — gl = CLY (s, 0)),

r=e

for every (s,0) € [log Ry, 00) x S¥~1. On the other hand, we have

MV =2/2y) eV T <|n(eN D2y — peN D)
(6.30)

+ (N2 2g) (e )
where the second term in the right-hand side of (6.30) is bounded above by
L
|SN71‘ SN—1

Multiplying (6.30) by e~ (+N)$/2p(e=) and using (6.29), we infer that

h(e(zv—z)s/zy) _ h(e(N—Q)s/Qg)‘ do.

1
©31) (PGl <C Vo)t gy [ V(s0)ldo
ISV Jgna
for every (s,0) € [log Ry, 00) x S¥~1 where F is defined by (6.27). From (6.31),
we conclude (6.28). This completes the proof of Step 3. O

6.1.2. Proof of Theorem 2.5 completed.

LEMMA 6.4. If (6.1) admits positive solutions such that

o u(z) - u(z) .
6.32 lim € (0,00) and lim € (0,00), respectively
(6.32) lz|—0 U~ (z) ( ) lz|—0 Ut (z) ( )

then we have

(6.33) lir% F*(1,w) < o0 and lir% Fu(1,m0) < 00, respectively.
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PROOF. We assume that (6.1) possesses a positive solution u such that the first
limit in (6.32) holds. We prove that (6.33) holds, that is lim,_o F*(7, @) < oc.
Since lim,|_o ¥~ (z) = oo, from (1.5) and the assumption in (6.32), we have

b(x) h(u) ~ ||’ Ly(||) La(P ™ (2)) u? s |z] — 0.

This fact and an argument similar to Lemma 4.12 in Chapter 4 show that for some
6 > 0, we can construct a positive solution V' of

634 —AV Ao+ lel” Lalla) Lu(8 @) V7 =0 in Bs(0)\ {0}

such that u/2 < V < 2u in Bs(0) \ {0}. In (6.34) we have A = (N — 2)2/4.
Proceeding as in Step 2 in the proof of Lemma 5.2 (replacing (5.4) by (6.34)),
we can find a positive radial solution V5, of (6.34) such that Vo (|z]) < V(x) for
0 < |z| < §. Moreover, using the Harnack-type inequality in Lemma 4.4, we also
obtain that Voo (|x|) > &V (x) for some positive constant x with x < 1. Therefore,
V4o satisfies

gu(x) < Vao(|z]) < 2u(z) for 0 < |z| < .

Since Vi, is a positive radial solution of (6.34) and lim o u(z)/¥~ (x) € (0,00), we
obtain that lim, o Ve (r) /¥~ (1) € (0,00) (see a similar argument for v (r)/®) ()
in Step 2 of Lemma 5.2). We conclude that lim,_,q F*(7,@w) < oo by applying
Proposition 3.4(b) for V., with by(r) = 7% Ly(r) Ly(¥~(7)).

To show that lim,| o u(z)/¥*(z) € (0, 00) implies that lim, o F.(7,w) < oo,
we can proceed in exactly the same manner as above working with U instead of
¥~ and using Proposition 3.4(a) with bo(r) = r? Ly(r) Ly (¥ (r)). O

LEMMA 6.5. Assume that h(t)/t is increasing on (0,00) and 9 € C1(9B1(0))
is a non-negative function.
(a) If lim,_o F.(7,w) < 0o and 7 is any positive number, then

—9)2 y

~ Au— (N42)|m|2 +b(@)h(u) =0 in B* = By (0)\ {0},
(6.35) Ili‘mou(as) JUt(z)=~, u=1 ondBi(0),

uw>0 in B*,

has a unique solution wu., which is in C’ll.f(B*) for some o € (0,1). The same
assertion holds for v = oo if we are in either of the three cases of Theorem 2.7(C).
(b) If ¥ is a non-trivial function, then (6.35) with v = 0 admits C\.(B*)~

solutions for some o € (0,1).

ProoOF. (a) In the proof of Lemma 5.6, we replace A and @f, respectively by
(N —2)2/4 and U, respectively. The existence and uniqueness of the solution u
for the new problem (5.45) follows from Proposition 3.4(c) and Lemma A.9. The
rest of the argument is the same and thus is left to the reader.

(b) We prove the existence of Cllo’co‘(ﬂ*)fsolutions of (6.35) with v = 0 as in
Lemma 5.7. We need only replace A and ®5 by (N —2)2/4 and U*, respectively. [
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6.2. Proof of Theorems 2.6

Theorem 2.6(a) is proved by Proposition 6.1 and Lemma 6.6(i).
LEMMA 6.6. Assume that (2.31) is satisfied when ¢ = ¢* in (1.5).
(i) Iflim,_o Fu(1, @) = 00, then every positive solution u of (6.1) satisfies
. u(z)
1 =
\zl\r—r}o Ut (z)

(if) If lim,_,o F*(1,w) = oo, then every positive solution u of (6.1) satisfies

(6.36)

)
|z|—0 W= (JT)

Moreover, all positive solutions of (6.1) are asymptotic as |x| — 0.

(6.37) =0.

REMARK 6.7. As observed in Chapter 2, when ¢ # ¢*, then
lir%f*(r,w) =00 (lir%]:*(r, w) = o00) if and only if ¢ > ¢*.
In the case ¢ > ¢*, we conclude that lim,_ou(z)/¥*(z) = 0 from Corollary 4.3
since U* € RV(o_n)/2(04) and (2—N)/2 < —(6+2)/(q—1). However, Corollary 4.3
is not useful for the critical case ¢ = ¢*, as shown, for example, by h(t) = t? and
Ly(r) ~ [log(1/r)]* as 7 — 0:
o If -1 —¢<a<1-—gq, then lim, o F.(7,w) = oo and (2.31) holds, but
lim KC(r) /W *(r) = nr%[log(1/r)rl*a/<q4> = 0.
r— r—
o If -2 <« <0, then lim,_o F*(7,@) = oo and (2.31) holds, but
lim (r) /¥~ (r) = lim log(1/r)]~*/@=1) = .
PROOF. Let u be an arbitrary positive solution of (6.1). To prove (6.36) or
(6.37), we could consider only ¢ = ¢*, but our proof works for ¢ > ¢*.

Proof of (i). We assume that lim,_,g F.(7,@) = co. By Corollary 4.5 (see
also Remark 4.6), the proof of (6.36) reduces to showing that

We proceed similarly to Lemma 5.8, where we replace A, p and @} by (N —2)2/4,
(N —2)/2 and UT respectively. Suppose by contradiction that

(6.38) lim inf —

We choose m such that
(6.39) q—20+2)/(N-2)<m<q.

Note that m > 1 (since ¢ > ¢*). As before, we define x(t) = t9~™Ly/(t), which
satisfies (5.54). We regain (5.52) and (5.55) with U™ instead of ®;. We now denote

bo(r) = exr? Ly(r) x(¥*(r)),
which is regularly varying at 0 with index § — (N — 2)(¢ — m)/2 greater than —2
from (6.39). As in Lemma 5.8, we obtain a positive solution Uy, of
N-1 (N —2)2U(r)

(6.40) —=U"(r) — TU’(T) S 2

+boo(r)[U(r))™ =0 for0<r<1,
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such that u < Uy in B1(0) \ {0}. Using lim,_,q F.(7, @) = 0o, we find that

(6.41) lim P log (1/)]™ bo(r) drr = oo.

Replacing ¢ by m in both (3.17) and lim,_.o Fi (7, @) = oo (with F; (7, w) given by

(3.12)), we arrive at (2.31) and (6.41). Thus, by Proposition 3.4(e2) applied to Uso,

we find that lim, o Us(r) /¥ T (r) = 0. Hence, lim o u(z)/¥*(x) = 0, which is

a contradiction with our assumption (6.38). This proves the assertion of (i).
Proof of (ii). We now assume that lim,_o F*(7,w) = co. We first prove

(6.37). From (i), we have (6.36). By the comparison principle (Lemma A.9), it
follows that lim sup,,_o u(x)/¥~(z) < co. We assume by contradiction that

L u(x)
6.42 lim inf > 0.
( ) |z|—0 \I/_(J))
Using the previous argument with ¥~ instead of ¥, we conclude that u < Uy, in
B1(0) \ {0}, where Uy is a positive solution of (6.40) and b is given by

bo(r) == 17 Ly(r) x (¥~ (r)) for r € (0,1].

From lim,_,o F*(7,w) = 0o, we check easily that
w

(6.43) lim T

—
TOT

N-—m(N—2)
2

bo(r) log(1/r) dr = oo,

which corresponds to lim,_,g F2(7, @) = oo in which g is replaced by m (see (3.12)
for the definition of Fy(7,w)). We want to prove that
Uso (1)
44 li =

(6.44) M) =

Note that we cannot apply Proposition 3.4(e2) to the solution Uy, of (6.40) without
the monotonicity requirement corresponding to (3.17) in which ¢ is replaced by m.
However, we do not need such an hypothesis. Since (6.36) holds, it is enough to
prove that Us, < Ku in B* := B;(0) \ {0} for some large constant K > 1. Let
n > 2 and A, be defined as in (5.5). We recall (from the proof of Lemma 5.8)
that U,, — Uy in CL _(B*) as n — oo, where we denote by U,, the unique positive

loc
solution of the boundary value problem

N —2)?
A - WU apum =0 i A,
(6.45) 4 x|
U(zx) = Inlla\XIU(y) for x| =1/n and |z|=1.
yl=|z

By the Harnack inequality (Lemma 4.4), there exists a constant K > 1 such that

‘mlax u(z) < K IHPH u(z) for every r € (0,1].

Using (5.54), lim,) o u(x) = oo and limsupy,_o u(z)/¥~(x) < oo, we find that
h(u(z)) -
< Cx(U~(z)) for0<|z| <1,
[u(z)]™

where C' > 0 is a constant. This, jointly with b(z) ~ |z|? Ly(|z|) as |z| — 0, ensures
that we can increase K such that

bo(|lz)) K™ tu™ > b(z)h(u) for 0 < |z| < 1.
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This yields that Ku is a super-solution of (6.45). Hence, using Lemma A.9 we find
that U, < Ku in A, for every n > 2. Consequently, Uy, < Ku in B*, proving
(6.44). We now apply Proposition 3.4(b) to the solution Uy, of (6.40) to conclude
that lim, o Us(7)/¥~ (r) = 0. This leads to a contradiction with our assumption
(6.42). This proves (6.37) for every positive solution u of (6.1).

Finally, we show that all positive solutions of (6.1) are asymptotic at zero. We
follow an argument comparable to that in Step 2 of Lemma 5.10, where we replace
A by (N —2)2/4. So, we need to prove that all positive solutions of

_ 92 5
al 11)/(7“)_%%4-7“9[4)(7“)11(@):0 for0<r<1

(6.46) —v"(r) —
are asymptotic as r — 0. Now instead of (5.64), we apply the change of variable
(6.47) y(s) = v(r)/U~(r) =r 2 v(r) with s = log(1/r).

The philosophy of the proof remains the same, though the various equations in the
proof of Lemma 5.10 change due to (6.47). Instead of (5.65), we have that y(s)
satisfies the differential equation

(6.48) " (s) = ¢(s) ﬁ(e%y(s)) for s > 0, where ¢(s) := e (0+552)s Ly(e™?).
Let y; and ys be two positive solutions of (6.48). If these solutions coincide at
some point s > 0, then y1(s) = ya(s) for any s € [sg, 00). This follows as before
because y”(s) > 0 for s > 0 and lim, o y(s) = 0 (from the first part that we
proved in Lemma 6.6(ii)). Hence, without loss of generality, we need only show
that y1(s) ~ y2(s) as s — oo in the case y1(s) < y2(s) on some interval [sq, o)
with sy > 0 large. Defining z(t) = y1(s)/y2(s) for t as in (5.68), we find that

= ()] (AT ya(9)2() = 20 A7 pa(s))] -

From (6.49), we conclude that lim;_, ., z(t) = § for some § € (0, 1]. Since

(6.49) S

(N—-2)s

wi(r) = e yi(s)

are solutions of (6.46), by Remark 5.3 we have lim,_,o v;(r) = oo for i = 1, 2. In view
of lim, g v1(r)/va(r) = B3, from (6.48), we recover (5.71). Hence, by L’Hopital’s
rule, we find that 8 = 1, completing the proof of Lemma 6.6. ([l

To end the proof of Theorem 2.6(b), we use Lemma 6.6(ii) and Lemma A.13,
together with the next result.

LEMMA 6.8. Let ¢ = ¢* in (1.5). Assume that lim,_,o F*(7,w) = oo and (2.31)
is verified. Let u be an arbitrary positive solution of (6.1).
(i) If (1.12) holds, then oq + oz > —2 and u satisfies (2.32).
(i) If (1.12)(a) and (1.16)(a) are verified, then u satisfies (2.33).
(iii) If (1.12)(b) holds, jointly with (1.16)(c) such that S is regularly varying
at 0o with index n, then we have (2.34).

ProoF. From the proof of Lemma 6.6(ii), we know that every positive solution
u of (6.1) is asymptotically equivalent to any positive solution v of (6.46). We apply
(6.47) and arrive at (6.48). Since h(t) = t9L(t) and g = ¢*, we have

(6.50) y"(s) = Ly(e™®) L (e =2/2y(5)) [y(s)]? for s > 0.
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In fact, all positive solutions of (6.50) are asymptotically equivalent at co to any
positive C?—function ))(s) satisfying

(6.51) V() ~ Ly(e™%) L(eN=2/2)(5)) [V(5)] as s — oo.
Hence, for every positive solution u of (6.1), we have
(6.52) ;_(:(EQ)C) ~ Y(log(1l/]z|)) as|z| — 0 for any Y asin (6.51).

We use this fact to obtain each of the asymptotic behaviour specified by Lemma 6.8.
Proof of (i). The assumption (1.12) implies that

(6.53) ¢(t) := Ly(e™") Ly(eN7242)
is regularly varying at co with index a; + a2. By Remark A.3, there exists a C'—

function ¢ such that gg(t) ~ ¢(t) and ta’(t) ~ (aq + ag)g(t) as t — oo. By the
definition of F*(7,w) in (2.25) with ¢ = ¢*, we have

t
(6.54) Fle ™t w) = / EP(&) d¢ for large t > 0.

log(1/w)
Since t — t ¢(t) belongs to RVy, 1a,+1(00) and lim;_ o, F*(e™¢, @) = oo, we must
have a1 + ag > —2. We now define Y(t) for large ¢ > 0 as follows

+ R —-1/(g=1)
(6.55) Y= | =V /1 £4(6) df] .

gtortoaz+1 Jigg1/m)

In view of (6.52) and (6.54), we conclude (2.32) by showing that ) satisfies (6.51).
Clearly, log V() is slowly varying at oo so that lim; . (1/t)log V(t) = 0. Hence,
from (1.12)(a), we deduce that

(6.56) Li(eN=22Y(1)) ~ Ly, (eN=DY2) as t — oo.

By Karamata’s Theorem in Appendix A, we have
t

23(t) ~ (a1 + az +2) / €3(€)de ast — oo,

log(1 /@)

Using the properties of <$ and a simple calculation, we find that

(6.57) V') ~ o) V()¢ ast — oo.

This, jointly with (6.56) and (6.53), proves (6.51). Hence, u satisfies (2.32).
Proof of (ii). By the assumption (1.12)(a), t —— Ly (eN=2%/2) is regularly

varying at oo with real index a;. By Remark A.3, there exists a C'-function ¢
belonging to RV, (c0) such that

(6.58)  tC'(t)/C(t) — a1 ast— oo and ((t) ~ Lp(eN ") ast — oo
We fix ¢ > 0 sufficiently large and for any t > ¢, we define

t —1/(qg—1)
(6.59) Y(t) = [(q a2 / S(E) ) C(€) de

Here, A is the function which appears in the hypothesis (1.16)(a). Let ¢ be given
by (6.53). From the properties of A and (, we find

(6.60) / S(€) A€) C(€) dE ~ [SHPAW) () ~ [SHP6(t) as t — oo.
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Hence, to conclude the assertion of (ii), it is enough to show that ) in (6.59) satisfies
(6.51). Clearly, we have

tlim (1/t)log S(t) = tlim (1/t)log A(t) = tlim (1/t)log(¢(t) = 0.
Thus, using (6.59) and (6.60), we find that lim; . (1/t)log Y(t) = 0 so that we
recover (6.56). A simple calculation shows that
V(1) ~ A (O] as t — oo
Using (6.58) and (1.16)(a), we regain (6.57). This concludes the proof of (6.51).
Proof of (iii). We shall use an idea similar to Lemma 5.11(iii). Since (1.16)(c)
holds and S € RV, (cc), there exists a C'*! function S such that S(t) ~ S(t) ast — oo
and lim;_, o tS7(¢)/S(¢) = n. We can assume that lim;_, t5’(t)/S(t) = 7, since we
could use S instead of S in our argument. We define
L1 ([N =2)/2P720(g = )72
6.61 Vi(r)=f" ([(
o0 V= 70 Stol1 /P
To prove (2.34), it suffices to show that u(z) ~ V(|z|) as |z| — 0. Since f(t) =
t4= Ly, (t), we have V(r) := U~ (r)Z(r) with Z(r) defined by
(6.62)  Z(r) = {(q— 1)*[(N —2)/2]*"72 Ly(r) Ln(V (r)) [S(log(1/r))]*} .

In light of (6.52), we conclude the proof of (2.34) by constructing a C? function Y
which satisfies (6.51) and

(6.63) V() ~Z(e™") ast — oo.

Since ¢ = ¢*, it follows that r —— V(r) is regularly varying at 0 with index
—(N —2)/2. By Remark A.3, there exists a C'—function V such that

(6.64) V(r)~V(r) and #V'(r)/V(r) ~ —(N —2)/2 as 1 — 0.

We fix ¢ > 0 large enough. Using V, we now introduce Y(t) for any t > c as follows

) for r > 0 small.

-

(6.65) V(1) = {<q—1>2 (52 Lb<e-f>A<log?<e—5>>S<e>df}

Using that Ly, is slowly varying at oo and (1.16)(c) holds, we obtain that
(6.66) Ly(V(e ) ~ Ly(V(e™") ~ AQlog V(e™?)) as t — oo.

From (6.64), we have log V(e~*) ~ [(N — 2)/2]t as t — co. Recall that ¢t — S(t)
and t — Ly(e™?) are regularly varying at oo with index 1 and as, respectively.
Since A is [-varying at oo with auxiliary function S, we have

(6.67) lim fct Lb(e_5)A(logAI7(e—€))S(§) d¢ _ (N _ 2>n1 |
t=oo  Ly(et)A(log V(e—))[S(t)]2 D)

By (6.66) and (6.67), we conclude (6.63) (see (6.62) and (6.65)). Thus, we have
V(e™t) ~ eWN=22)(t) as t — oo, since V(r) = U~ (r)Z(r). Hence, (6.66) yields

(6.68) Alog V(e ™)) ~ Ly(eN =22 (1)) as t — oo.
From (6.67) and the definition of Y in (6.65), we find that
(6.69) V'(t) ~ Ly(e™") Allog V(e ™)) [V(1)]?  as t — oo.

Using (6.68) in (6.69), we conclude (6.51). This ends the proof of Lemma 6.8. O
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6.3. Proof of Theorem 2.7

We assume that (1.5) holds, A = (N — 2)2/4 and lim, ¢ F.(7,@) < co. Let
u be an arbitrary positive solution of (6.1). By Corollary 4.5, the behaviour of u
near zero falls into one of the cases:

(6.70) (A) \}:}IBO \1%2) =0; (B) li‘rgilép \IjLJEg(Cx)) € (0,00); (C) I;ilr—r}o ;JEQ(C;) = 0.

Case (A) of (6.70): By (2.27) and Proposition 6.1, we obtain that u(x)/¥~ (z)

converges to some positive number as |z| — 0.

Case (B) of (6.70): We show that u(x)/¥*(z) has a limit as |z| — 0. This
claim follows immediately from Lemma 6.3 provided that h also satisfies (6.4) and
there exists 79 > 0 such that b(z) = bo(|z|) for every 0 < |z| < ro. Without
these restriction, we fix € € (0,1) and let v, be prescribed by Lemma 4.12 with
A= (N —2)?/4. We now can apply Proposition 6.1 to v,. Therefore, we infer that
lim | v« (2) /¥ (x) € (0,00) and (6.7) holds with U+ instead of ¥~. This proves
that lim,_ou(z)/¥*(x) € (0,00).

Case (C) of (6.70): The hypothesis lim,_,g F, (7, @) < oo implies that ¢ < ¢*.
We finish the proof by separating ¢ < ¢* in (C1) from ¢ = ¢* in (C2) and (C3).

(C1) If ¢ < ¢*, then lim,_,o Fi(7,w) < oo is automatically satisfied. In this
case, we can conclude that wu satisfies (1.10) by following the same ideas as in
the proof of Lemma 5.13, where A and @;\r are replaced by (N — 2)?/4 and ¥+,
respectively. Therefore, we leave this task to the reader.

(C2) Let ¢ = ¢*. Assuming that (1.12) holds, as well as (2.36), we prove below
that v satisfies (2.37).

(C3) Let ¢ = ¢*. We shall prove that if (1.12)(a) holds, jointly with (1.16)(b),
then u satisfies (2.33).

In both (C2) and (C3), we assume that ¢ = ¢* and (1.12)(a) holds. By
Lemma 4.12 and an argument similar to Lemma 5.14, it is enough to show the
assertions of (C2) and (C3) only for the positive solutions u of

Nodry @200 or 0y Rur) in (0,1),

T 4 T

u’(r) +
(6.71) |
r—0 \IH'(’I“)

By applying Lemma 4.1 to (6.71), we find that log u(r) ~ log T (r) as r — 0. Since
t — Lp(e') in (1.12)(a) is regularly varying at oo with index a1, we infer that

(6.72) Ly(u(r)) ~ Lp(¥t(r)) ~ (N —2)/2]* Lp(1/r) asr— 0.
Thus, for (C2) and (C3), it follows that

h(u(r)) ~ (N = 2)/2]* Ly (1)) [u(r)]?  asr — 0.

(v

Taking bo(r) := | 2)/2]%17 Ly(r) Ly, (1/7) in Remark 3.5, then using the change
of variable y(s) = (N 2)/24(r) with s = log(1/r), we conclude that

(6.73) u(r)/U=(r) ~ Y(log(l/r)) asr—0
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for any positive C2—function Y satisfying Y(s)/s — oo as s — oo and
(6.74) V'(s) ~ [(N —2)/2]*" Ly (e®) Ly(e”*)[V(s)]¢ as s — oc.
We point out that the monotonicity assumption needed to apply Proposition 3.4(d)
or (e) is satisfied because (2.36) holds for both (C2) and (C3).
Case (C2). The definition of F,(7,w) in (2.25) with ¢ = ¢* yields that

log(1/7)
(6.75) Fulr,w) = / 1Ly (EeNTHE2) Ly(e7) de.
log(1/)
Since (1.12) holds, the integrand in (6.75) is a regularly varying function at co (in §)
with index ¢+ a1 4+ aa. Hence, lim, g Fi (7, @) < oo yields that a3 + as +¢ < —1.
From (1.12) and Remark A.3, there exists a C''~function ¢ such that

(6.76) B(t) ~ Lp(e') Ly(e™) and t¢'(t) ~ (a1 + az) ¢(t) ast — oo.
We define H(t) for large t > 0 as follows

o (g—1)? N —2\* [
(6.77) H(t) == S a— ( 5 ) /t §99(8) d€.

Using (6.76), we see that H satisfies
tH' (t) tH"(t)
H(t) H'(t)
Thus after a simple calculation, we find that Y(t) := t[H(t)]~ /(41 satisfies (6.74).
Since Fi(e™t) = lim,_o Fu(7,e7Y), using (1.12) and (6.75)—(6.77), we arrive at

~ay+ar+q+1, ~ay+a+q ast— oo.

2 -1/(¢-1)
(6.78) V() ~t <(q_1).7:*(e_t)) as t — 00.

—2— a1 — Qo
Hence, Y(t)/t — oo as t — oo since Fi(r) — 0 as r — 0. We now conclude (2.37)
based on (6.73) and (6.78).

Case (C3). Since (1.12)(a) holds, there exists a C* function ¢ as in the proof
of Lemma 6.8(ii) (see (6.58)). For ¢ > 0 large, we define

00 —1/(¢—1)
(6.79) V(1) = [(q Cqp / igg ¢ df]

Using (6.58) and the properties of A appearing in (1.16)(b), we easily find that

[ee] 2 _ [e3]
600 [ Rge@de~ Bl ~ (T5) s@rLie ) L)

as t — oo. From (6.79) and (6.80), we obtain that

N -2 B

s v~ {a-17 (52) serme ) e} T ast—

From (1.12)(a), we have log Ly (e') ~ ajlogt as t — oo so that log Ly (e*) and
log S(t) are dominated by log A(t) as t — oo. Hence, log Y(t) — logt — oo as
t — 0o, which proves that Y(t)/t — oo as t — co. By a simple calculation, we find
t
V(e ~ {EDON st .
Using now (6.80), (6.58) and (1.16)(b), we obtain (6.74). From (6.73) and (6.81),
we conclude the proof of (2.33). This completes the proof of Theorem 2.7. (]






CHAPTER 7

Illustration of our results

7.1. On a prototype model

We give below a complete classification of all the positive solutions of (1.3) on
the example of (1.15). For A < (N — 2)2/4, we define p and £ as in (1.9), whereas
¢* and ¢** are given by (1.11).

COROLLARY 7.1. Let 0 < A < (N —2)%/4. Assume that

h(t) ~ t4(logt)** ast— oo  for some q > 1, a1 € R,

(7.1) 0 1\
b(x) ~ |z logﬂ as |x| — 0  for some 6 > =2, ag €R.
x

Let u be any positive solution of (1.3).

(i) If 1 < ¢ < q*, then exactly one of the following occurs as |x| — 0:
) |z[Pu(x) converges to a positive number;

) |z|N27Pu(x) converges to a positive number;

) |z|N727Pu(x) — oo and, moreover, u satisfies (1.13), that is

1
1/0+2\" IS
(7.2) u(x) ~ [E (ql) || 0 +2 (log |1’|) ] as |z| — 0.

(ii) If g = q¢* and a1 + s < —1, then the conclusion of (i) above holds except
for (7.2), which is replaced by

U(ZL’)N [ (q_l)(N—2_p)al <10g

(A
(B
(C

—(a1 +ag +1)(N -2 —2p) Jz|

(iii) We have lim, ¢ |[z[Pu(z) € (0,00) in any of the following three cases:
) ¢=q* and oy + g > —1;

1\ catantl =T
> 1 |22~ NP gs x| — 0.

(¢) g=q™ and a1 + ag < —1.
(iv) If ¢ = ¢** and oy + ag = —1, then
1
_1)p™ 1\] a1
o)~ [0 o (1o )] el s el
(v) If ¢ = q¢** and a1 + ay > —1, then
;1
(g—1)p™ < 1 )“”‘““ o
u(x) ~ log — |7 as|x 0.
D T aar D —2—2) kel

(vi) If ¢ > ¢**, then (7.2) applies for every ay,as € R.

73
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PROOF. The assertions of (i) and (ii) follow from Theorem 2.4. To obtain (7.2),
we also use Remark 1.5. We invoke Theorem 2.2 to conclude the claim of (iii). By
using Theorem 2.3(b) (respectively, Theorem 2.3(a)), we establish the asymptotics
stated in (iv) and (v) (respectively, (vi)). O

REMARK 7.2. If in Corollary 7.1 we assume that —oo < A < 0, then the
statements (i) and (ii) remain valid, while the conclusion of (iii) applies when
(a) ¢ =¢" and a; +as > —1; (b) for any ¢ > ¢*.
This change is justified by (2.10).
We next completely classify the positive solutions of (1.3) on the example in

(1.15) when A = (N — 2)2/4. In this case, ¢* and ¢ are given by (2.26). Our
conclusions here are very different from those pertaining to A < (N — 2)?/4.

COROLLARY 7.3. Let A = (N — 2)2/4. Assume that (7.1) holds. Let u be any
positive solution of (1.3).

(i) If 1 < g < q*, then exactly one of the following occurs as |x| — 0:
(A) limyg g |2] " u(z) € (0,00);
. N-2
(B) limy o u(z)|z| =" /log(1/[z]) € (0,00);
(C) (7.2) holds for all oy, 2 € R.
(ii) If ¢ = ¢* and a1 + as < —q — 1, then the conclusion of (i) remains valid
with the exception (7.2) in (1)(C) above, which must be replaced here by

1
. a1tas+277 T g=—1
o | @=D2 ()™ (oe )T
7.3 wu(x) ~ x|~ "2
(7:3) u(@) ~al it Dl FastasD)

as |z| — 0.

(iii) If g =q* and —q—1 < a1 +az < =2, then lim; |x|¥u(x) € (0,00).
(iv) If g = q* and ay + as = —2, then

1
_nN-2 N —2\“ 1\] a*
u(x) ~ ||~ 2 [(q -1 (2) log <1og |$|>} as |z| — 0.

(v) If ¢ = q¢* and ay + ag > —2, then u satisfies (7.3).
(vi) If ¢ > q*, then for every ay,as € R, we have (7.2).

PrROOF. For (i) and (ii), we use Theorem 2.7. The assertions of (iii) and (vi)

follow from Theorem 2.6(a) and Theorem 2.6(b1), respectively. We conclude (iv)
and (v) by applying Theorem 2.6(b2). O

Corollary 7.1, jointly with Remark 7.2, and Corollary 7.3 extend the classifica-
tion results for the power model
{h(t)wtq ast — oo for g > 1,

7.4
(7-4) b(x) ~ |z|° as|z|—0 for 6> —2.

COROLLARY 7.4. Let —00 < X\ < (N — 2)2/4 and (7.4) hold. Let u be any
positive solution of (1.3).
(1) If 1 < g < ¢*, then as |x| — 0, exactly one of the following holds:
(A) |z|Pu(x) converges to a positive number;
(B) |z|N=2"Pu(x) converges to a positive number;
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(©) \x|%u(m) converges to (71, where { is defined by (1.9).
(2) If ¢ = q*, then lim; o |z|Pu(z) € (0,00) assuming any of the cases
(a) —oo < A<O0; (b) A>0 and qg<q**
(3) If A > 0 and g = ¢**, then we have

N — 92— op\ YD
Jim, log(1/J2 )]/~ |alu(e) = <1p> '
xr|(— q —

(4) If > 0 and g > ¢**, then \x|%u(:v) converges to (7T as |x| — 0.

COROLLARY 7.5. Let A = (N — 2)2/4 and (7.4) hold. Let u be any positive
solution of (1.3).
(I) If 1 < q < q*, then exactly one of the following holds as |z| — 0:
(a) \x|772u(33) converges to a positive number;
(b) \m|¥u( )/ log(1/|x]) converges to a positive number;

(c) \sc|g+zi u(x) converges to =y

(1) If g = q*, then || “7* Nlog(1/|])] 7T u() — [2253 | as [a] — 0;

042 1
(III) If g > q*, then |x|sTu(x) converges to {1 as |x| — 0.

7.2. In other settings

In this section, we apply our results in various situations when hypothesis (1.16)
comes into play.

COROLLARY 7.6. Let —co < A < (N — 2)2/4 and (1.5) hold. Assume that
(1.12)(a) and (1.16)(a) are satisfied. Let u be any positive solution of (1.3).
(1) If \£ (N —2)?/4 and 1 < q < q*, then one of the following occurs:
(A) Ty o[2u(a) € (0,50);
(B) Ty 2N 2"Pu(z) € (0, 00);
(C) (1.10) holds.
(2) If X< 0 and q > ¢*, then lim|, ¢ |z[Pu(z) € (0, c0).
(3) If 0 < X\ < (N —2)2/4, then we have
(i) limyg| o [z[Pu(z) € (0,00) if ¢* < ¢ < q*"
(i) (2.19) holds if ¢ = ¢**;
(i) (1.10) holds if ¢ > ¢**
(4) If \ = (N —2)?/4 and 1 < q < ¢*, then one of the three cases occurs:
(A) lim,—o |x\¥u(;v) € (0,00);
(B) Timyy) o 2] u(z)/ log(1/|z]) € (0, 00);
(C) (1.10) holds.
(5) If \ = (N —2)?/4 andq>q* then
(i) (2.33) holds for ¢ = q¢*;
(ii) (1.10) holds for q > q*.

PROOF. The first assertion follows from Theorem 2.4. Applying Theorem 2.2,
we deduce the claim of (2) and (3)(i). The statements of (3)(ii) and (3)(iii) are
proved by Theorem 2.3(b) and Theorem 2.3(a), respectively. We conclude the
claim of (4) based on Theorem 2.7. Finally, Theorem 2.6(b3) (respectively, Theo-
rem 2.6(b1)) proves the validity of the statement (5)(i) (respectively, (5)(ii)). O
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If in the settings of Corollary 7.6, we replace (1.16)(a) by (1.16)(b), we obtain.

COROLLARY 7.7. Let —0co < A < (N —2)2/4 and (1.5) hold. Assume that
(1.12)(a) and (1.16)(b) are satisfied. Let u be any positive solution of (1.3).
I) If 0 < A< (N —2)?/4 and q = ¢**, then lim,_ |z[Pu(x) € (0, 00).
(I) If —co < A < (N —2)%/4 and q = q*, then u satisfies one of the following
(A) limg)—g |z[Pu(z) € (0,00);
(B) limyy— 2|V 727Pu(z) € (0, 00);
(C) (2.23) holds.
(III) If A = (N —2)?/4 and q = q*, then ezactly one of the following occurs
(A) limyg o |2 "= u(x) € (0,00);
(B) limyg( o || = u(x)/ log(1/|z]) € (0,00);
(C) (2.33) holds.

(IV) In the remaining non-critical situations, the conclusions of Corollary 7.6
remain valid.

ProoOF. For (I), we apply Theorem 2.2. The assertions of (IT) and (IIT) follow
by applying Theorem 2.4 and Theorem 2.7, respectively. U

COROLLARY 7.8. Let —0co < A < (N —2)2/4 and (1.5) hold. Assume that
(1.12)(b) and (1.16)(c) are verified such that S is regularly varying at co with index
1. Then for every positive solution u of (1.3), we have:

(I) If 0 < A < (N —2)?/4 and q = ¢**, then u satisfies (2.17).
(I) If A= (N —2)%/4 and q = q*, then (2.34) holds.
(II1) In the remaining situations, the conclusions of Corollary 7.6 remain valid.

ProoF. Using Theorem 2.3(d) and Theorem 2.6(b4), we obtain the assertion
of (I) and (II), respectively. For the remaining situations, we can proceed as in
Corollary 7.6. ]

REMARK 7.9. In Corollaries 7.6 and 7.7 (but not in Corollary 7.8) we can, in

fact, use (1.13) instead of (1.10) (whenever it appears) since (1.12)(a) is assumed
(see Remark 1.5 in Chapter 1).



APPENDIX A

Regular variation theory and related results

A.1. Properties of regularly varying functions

If R is a positive measurable function defined in a neighbourhood of infinity
and the limit lim; o R(£t)/R(t) exists in (0, 00) for every £ > 0, then there exists
m € R such that lim; o R(§t)/R(t) = €™ for every £ > 0 (see [33]). Functions
with this property were first introduced by Karamata [24] and are called regularly
varying functions at oo with index m. The space of such functions will be denoted by
RV,,(00), where the subscript stands for the index of regular variation. A function
is called slowly varying at oo if it is regularly varying at oo with index zero. Note
that a function R is regularly varying at co with index m if and only if R(¢)/t™
is slowly varying at oco. This means that for almost all intents and purposes, it is
enough to study the properties of slowly varying functions.

The theory of regular variation, which was later extended and developed by
many others, plays an important role in certain areas of probability theory such as
in the theory of domains of attraction and max-stable distributions.

For the reader’s convenience, we include here some basic properties of regularly
varying functions. For detailed accounts of the theory of regular variation, its
extensions and many of its applications, we refer to [33], [5] and [31].

PropPoOSITION A.1 (Representation Theorem). A function L is slowly varying
at oo if and only if

_ " 9(6)
(A1) L(t) =T(t) exp e d¢ (t >t >0)
to
where ¢ € Cltg,00) satisfies limy_.oc ¢(t) = 0 and T is measurable on [ty,o0) such
that lim; oo T(t) :==T € (0,00).

PROPOSITION A.2 (see Theorem 1.3.3 in [5]). Let L be slowly varying at co.
Then L(t) ~ Li(t) as t — oo, where L1 € C*®[ty,00) and hi(t) := log Ly (e*) has
the property

hgn)(t) —0 ast—o00 forn=1,2,....
(Hence, Ly is slowly varying at oo with the representation
t
Li(t) = exp (q Ty iy d£)
o &
in which ¢; = hy(logty) and (&) = h)(log§).)

REMARK A.3. For any R € RV,,(c0), there exists a C'!-function R € RV, (co)
such that

) >/
(A.2) lim R() =1 and lim t7§ ) =m.

7
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PROPOSITION A.4 (Uniform Convergence Theorem). If L is slowly varying at
oo, then L(&t)/L(t) — 1 as t — oo, uniformly on each compact &-set in (0, 00).

ProOPOSITION A.5 (Properties of slowly varying functions). Assume that L is
slowly varying at co. The following hold:

(1) log L(t)/logt converges to 0 as t — oo;

(2) For any j > 0, we have t/ L(t) — co and t 7 L(t) — 0 as t — oo;

(3) (L(t))’ waries slowly at oo for every j € R;

(4) If Ly varies slowly at oo, so does the product (respectively the sum) of L
and Lq.

PROPOSITION A.6 (Karamata’s Theorem). If R € RV;,(o0) is locally bounded
in [A,00), then

tj+1R( )

(1) tLOCNT j+m+1 foranyj>—(m+1);
(2) for any j < —(m+1) (and for j = —(m+1) if [* ¢ MTUR(E) dE < 00)
we have

_ HHIR()
lim ———7— =
t=oo [ EIR(E) dE
NOTATION. As in [31], let R denote the (left continuous) inverse of a non-
decreasing function R on R, namely

R™(t) =inf{s: R(s) >t}

—(j+m+1).

PROPOSITION A.7 (see Proposition 0.8 in [31]). We have
(1) If R € RV, (00), then lim; .o log R(t)/logt =m
(2) If R1 € RV, (00) and Re € RVip, (00) with limy_,oo Ro(t) = oo, then
Rl o RQ S Rlem2 (OO)

(3) Suppose R is non-decreasing, R(o0) = oo, and R € RV,,(c0) with 0 <
m < 00. Then

R™ € RV} (00).

We see next that any function R varying regularly at co with positive index is
asymptotic to a monotone function.

PROPOSITION A.8 (see Theorem 1.5.3 in [5]). Let R € RV;,(00) and choose
to > 0 so that R is locally bounded on [ty,00). If m > 0, then we have

(a) R(t) :=sup{R(s): to < s<t}~R(t) ast — oo;
(b) R(t) :=inf{R(s): s >t} ~R(t) ast — oco.

A.2. Other results

We shall frequently use the following comparison principle, which follows from
Lemma 2.1 in [16].

LEMMA A.9 (Comparison principle). Let N > 3 and € be a smooth bounded
domain in RN with Q@ C RN\ {0}. Assume that g is continuous on (0,00) such that
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g(t)/t is increasing for t > 0. Let A be a real parameter. If u; and us are positive
CH(Q)-functions such that

A

A
—Aup — —uy +g(u1) <0< —Aug — T
T ||

uz + g(us) in D'(Q),

(A.3)

lim sup[uq () — uz(x)] <0,
o0

T—

then w1 < ug in Q.
Since we do not require h(t)/t be increasing for ¢t > 0, we give the following.

LEMMA A.10. Let h be as in Assumption A in Chapter 1. We can construct

two functions hy and hy that are continuous on [0,00), positive on (0,00) with
h1(0) = h2(0) = 0 such that
ha(t) < h(t) < ha(t) for any t >0,
(A.4) ha (t ha(t
—1( ) and —215 )

t
PROOF. Let ¢ > 1. To define hy, we set

g(t) =t V2p(t) for t >0 and g.(t) = iI;ftg(s) for ¢ > 0.

are both increasing for t > 0.

Hence, g, < g on (0,00) and g, is non-decreasing on (0, 00). Define hy on [0, c0) by
(A.5) ha(t) = g (H)t9D/2 for any t >0 and hy(0) = 0.

Using the monotonicity of g. and ¢ > 1, we infer that hi(t)/t = g.(t)t@=1/2 is
increasing on (0,00). Moreover, hy(t) < h(t) for any ¢ > 0. We construct hs on
[0, 00) as follows
h
(A.6) ho(t) =t ( sup h(s) + t(q_l)/Q) for any t >0 and h2(0) =0.
0<s<t S

Since h(0) = 0 and h(t)/t is bounded for small ¢ > 0, we see that hs is well defined
and satisfies (A.4). O

REMARK A.11. If, in addition, h € RV, with ¢ > 1, then by Proposition A.8,
hy and hg given by (A.5) and (A.6) satisfy lims_ o hi(s)/h(s) =1 for i = 1,2.

REMARK A.12. The functions f and J introduced in (1.8) satisfy:

I R ¥ i) I O LI O
o, go 0 MR T e b
b oy JOSO) _a—2

(A7)

lim im ;
t=oo [f/(t) t=oe [f'(D)]? g1

J (|=]) LI . rJ"(r)
dm S~V ey 02 I
LEMMA A.13. Let —0o < A < (N —2)?/4. Assume that ¢ > 1 and § > —2.

Let K(r) and £ be given by (1.8) and (1.9), respectively. If £ > 0, then (5.59) is
satisfied by U(r) := £/ @~V (r), which is defined for any small v > 0.

=60+1.

PROOF. Since lim,_,q KL(r) = co and he RV,(c0), it remains to show that

(A.8) K" (r) + ?’C/(T) + %/C(r) ~ 0Ly (r) R(K (7)) as 7 — 0.
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From the definition of K in (1.8), we obtain that

T FK)
M= =T FEE)

e (T PEO)KE) T
A <J’( 7( 2J<r>)

K(r))
for any small r > 0. As in (1.9), we set © := (6 + 2)/(¢ — 1). Using the properties

of fand J in (A.7), we find

K'(r)~-6
(A.9) "
K'(r)~©(1+0) ICT(;) as r — 0.

as r — 0,

Using (1.8) and (A.7), we deduce that
K(r) o1
h(K(r)) — f(K(r)

Hence, we have K(r)/r2 ~ r?Ly(r) h(K(r)) as 7 — 0, which jointly with (A.9),
proves the assertion of (A.8). This concludes the proof of Lemma A.13. O

= J(r) =r"2Ly(r) asr— 0.
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