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A singular ODE related to
quasilinear elliptic equations *

Luka Korkut, Mervan Pasi¢, & Darko Zubrini¢

Abstract

We consider a quasilinear elliptic problem with the natural growth
in the gradient. Existence, non-existence, uniqueness, and qualitative
properties of positive solutions are obtained. We consider both weak and
strong solutions. All results are based on the study of a suitable singular
ODE of the first order. We also introduce a comparison principle for a
class of nonlinear integral operators of Volterra type that enables to obtain
uniqueness of weak solutions of the quasilinear equation.

0.1 Introduction

In this paper we consider a quasilinear elliptic problem and its spherically sym-
metric, positive solutions in a ball, both in the weak and strong sense. The
main difficulty represents the presence of the natural growth in the gradient on
the right-hand side. We study existence, non-existence, uniqueness and quali-
tative properties of solutions. The quasilinear problem is studied by means of a
suitable singular ODE of the first order. To prove uniqueness of weak solutions
of quasilinear problem, we use a new type of comparison principle for integral
operators of Volterra type, recently introduced by the second author. To our
knowledge this seems to be the first uniqueness result for quasilinear elliptic
equations with the natural growth in the gradient. Our existence proofs are
constructive in the sense that solutions possess explicit integral representation,
obtained by means of isoperimetric equalities and monotone rearrangements.
Nonexistence results are obtained by constructing an unbounded sequence of
subsolutions. The results seem to be new even in the case of p = 2.

Relatively simple methods developed in this paper enable numerous general-
izations and variations. First, our existence results can be used to study general
quasilinear elliptic equations in divergence form on arbitrary open and bounded
set 2, see [15]. These methods can be exploited in the study of quasilinear ellip-
tic systems with strong dependence in the gradient, in the study of biharmonic
equations, and even polyharmonic equations. It is also possible to study the
corresponding variational inequalities.
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Our basic model is the following class of quasilinear elliptic equations with
the natural growth in the gradient:

— A = golz|™ + fo|Vu|P in B\ {0},
v=0 ondB, (1)

v(x) spherically symmetric and decreasing.

Here B = Bg(0) is the ball of radius R in RY, N > 1,1 < p < o0, Apv =
div(|Vv|P~2Vw). We shall also need the conjugate exponent p’ = -2 Also, we

denote R = [0,00). We assume that the constants fo and §o are positive real
numbers, and m € R can also be negative, i.e. the right hand side of (1) may
be singular.

We can interpret solutions of equation (1) in three ways. We say that v(z)
is

(i) a strong solution of (1) if v € C?(B\ {0}) N C(B);
(ii) a classical solution of (1) if v € C?(B);

(iii) a weak solution of (1) if v € W, **(B)NL>(B), and equation (1) is satisfied
in the weak sense:

[ 19077290 Voda o [ lalmo@rdo+ o [ [FoPe)ds @)
B B B

for all ¢ € Wy *(B) N L™(B).

In Section 1 we show that the study of (1) can be related to the study of the
following ordinary differential equation:

5
dat —QO’Yt’Y_l—Fwag—ta)’ te (07T)7 (3)

where the constants gg, fo, §, v, T are assumed to be positive, and € € R. Note
that for € > 0 problem (3) is singular. In Section 1.2 we study weak solutions
of (1), where we exploit techniques of isoperimetric equalities and monotone
rearrangements.

In Section 2 we are interested in finding sufficient conditions on pairs ( fo, go)
of positive real numbers that ensure existence of at least one solution w of (3),
i.e. of (5). While for § € (0,1) the problem is solvable for all (fo,go), the case
of § > 1 is strikingly different. Namely, in the latter case we always have an
unbounded set of pairs (fo, go) for which the problem is not solvable. More
precisely, we obtain two explicit positive constants C; < Cy depending only on
d, v, €, and T, such that if

Cq
fo< ==
90
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then ODE (3) is solvable, while for

Cs
Jfo> ==
0

problem (3), and even problem (22) below, is not solvable. We know (almost)
nothing about solvability of (3) in the case when

o Csy
1 < fo< 55
90 90

See Theorems 4, 5, 6 for solvability results related to (3), and Theorem 7 for
a nonsolvability result. In Section 2.4 we show a regularity result for solutions
of (3) at singular point t = 0.

It is interesting that in the case when (fo,go) belongs to existence region
described above, we can also prove uniqueness of the solution, but only in the
set of the form (7). An important tool in obtaing uniqueness result is played by
a pointwise comparison principle for general operators of Volterra type, that we
introduce in Theorem 3, see Section 2.1. Its first version has appeared in Pasi¢
[14].

In Section 3 we apply existence and non-existence results from Section 2
to study the problem of existence, qualitative properties, and non-existence
of solutions of (1). Using the above results it is easy to obtain two positive
constants C; < Cy depending only on m, p, N, and R, such that if

foé%
90

then PDE (1) possesses a strong solution generated by a solution of the corre-
sponding singular ODE (3), that we call w-solution. In fact, we obtain that these
strong solutions coincide with weak solutions, and furthermore, (1) is uniquely
solvable in the weak sense, see Theorem 9. On the other hand, for

- Cs

Jo> -1

90

problem (1) has neither weak nor strong solutions. Again, we know (almost)
nothing about solvability of (1) in the case when

C s C

/i < fO < /i
~p’'—1 ~p’'—1
90 90

Existence results are supplied with constructive proofs, and, as we have said,
we have even uniqueness of weak solutions. See our main results in Theorem 8
and Theorem 9 for precise statements. The non-existence result represents a
refinement of the corresponding result in Pasi¢ [16]. Aplying regularity result
from Section 2.4 we are able to describe the behaviour of solutions of (1) at
x = 0 and on the boundary of B.
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It is worth noting that the phenomenon of having existence and non-existence
regions with respect to (fo, §o) for (1) is due to the presence of the term fo|Vo|P
with fo > 0, on the right-hand side. Namely, if we have fo = 0, we have no
more this effect with respect to parameter go.

1 Connection between ODE and PDE

1.1 Strong solutions

Here we want to describe the connection between strong solutions of quasilinear
elliptic problem (1) and solutions of the corresponding singular ODE (3). We
obtain solutions of (3) as fixed points of the following singular nonlinear integral
operator of Volterra type:

K : D(K) C O([0,T)) = C([0,T)), Kep(t) = got” + fo /Md (4)

A domain D(K) will be chosen so that the corresponding fixed point equation
weDKK), w=Kw (5)

is solvable. We shall deal with two types of domains. When we apply Banach’s
contraction method or Schauder’s fixed point theorem, then we shall use the
domain

D(K)={pcC(0,T]) : 0<p(t) <M}, (6)

with a suitable constant M > 0 independent of ¢, which ensures that R(K) C
D(K), see Theorems 4 and 5 (by R(K) we denote the range of K). In the case
of monotone iterations we take much larger domain, see Theorem 6:

D(K) ={¢ € C([0,T]) : 3M, >0, 0 < p(t) < Myt7}. (7)

It will be convenient to introduce an auxiliary function V' : [0,|B|] — R,
where |B| is the Lebesgue measure of B, such that

v(z) = V(Cnlz|Y), (8)
where Cly is the volume of the unit ball in RY. In fact, (8) will have two roles:

if a function v(z) is given, then it will serve to define V'(s), and if V(s) is given,
it will define v(z). If V(s) is decreasing, then (8) implies that

. ) )

d av
—AP’U = C]]i[/NN:DE (Sp(l_l/N) ‘E
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From solutions of ODE to strong solutions of PDE. Letw : [0,7] — R
be a solution of (3). In order to obtain a strong solution of (1) via (8), we define
the function

Two'ﬁ
V(s):/ ) 4 T =B, (10)

with « and 3 specified below. We shall always have that 0 < w(s) < MsY with

some v > 0 and M > 0, so that V(0) < oo provided a < B + 1. Using (10) we
obtain

_ /Ny 4

—Apu(z) =Cy" N 7

S

<sp(1—%)—a(p—l)w(s)ﬁ(p—l)) . s=Cylz/N.  (11)

An easy computation shows that we have the following relation between w(s)
and |Vv|, see (8) and (10):

1 ezl Na—N41 1/8 N
w(s) =N"VBCF |z|” 7 |Vo(@)|Y?, s=Cylz|V. (12)

In the following lemma we generate strong solutions of (1) starting from
solutions of the corresponding ODE (3), so that the coefficients «, 3, 7, d, € are
defined by fo, go, m, p, N using (14), (15) and (16).

Lemma 1 Let fo and o be given positive real numbers. Assume that 1 < p <
OO’
m > max{—p, —N}. (13)

Let the constants a, (3, 7, 0, and € be defined by

1 D

=p(l-— = 14
a=p(l-%x) B o’ (14)
and )
o m . (1
y=Elbgs 0= e=p(l-5) (15)
and let ~
go = 90 fo = fo- (16)

m+p )
Cy> NP=1(m + N)

Then we have a < By +1, 6 > % + 1, v > 0, and for any solution w of
(3) with T = |B|, such that 0 < w(t) < Mt for some M > 0, we have that
the corresponding function v(z) defined by (8) and (10) is a strong solution of
quasilinear problem (1). Furthermore, the following relation holds:

N Pl /
u'(r) = — WD w(CyrN)P /P, (17)
C%(l—%
N

where u : [0, R] = R is defined by u(r) = v(z), r = |z|.
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ProOF. Note that both the integrability condition a@ < By + 1 of 0~ %w(0)?
in (10) and the condition ¢ > % + 1 are equivalent to m > —p. Also, since
m > —N, theny =1+ % > 0.

Using (14) we see that (11) reduces to

dw

—Apv = Cf,/NN” I

(18)

Now let us take into account our singular ordinary differential equation (3) with
the values of 7, d, and € defined in (15). Substituting into (18) and using (12)
we obtain that v(x) is a strong solution of (1):

—Apy = C%NNP[QOVS%I+f0576w(3)6]

= YN NPlgoy(On 2N )" + fo(Crla| V)~ w(Cnle|¥)?] (19)
Golz|™ + folVulP.

Relation (17) follows from (12) and the fact that |Vuv(x)| = —u/'(r). O

We say that v(z) is w-solution of PDE (1), if it is a strong solution which
can be obtained as in Lemma 1, using the solution w(t) of ODE (3) such that
0 < w(t) < MtY for some M > 0.

Note that our ODE (3) is singular only for ¢ > 0. For € as in (15) this
condition corresponds to the case when N > 2 in (1); if N = 1 in (1), then
e = 0 in equation (3). On the other hand, the right-hand side of our PDE
(1) has singularity at « = 0 provided m < 0, which means that v < 1 in the
corresponding ODE (3).

From strong solutions of PDE to solutions of ODE. It is not difficult
to show that a strong solution v of (1) generates a solution of a suitable ODE
defined by (22), without any initial condition. We seek for solutions contained
in the set

Dt ={p e C([0,T]) : ¢(t) >0, » nondecreasing}. (20)

Lemma 2 Let v be a strong solution of (1), where fo >0, go > 0, and m, p,
N satisfy (18). Define V(s) by (8), and let

Ly av [Pt
w(s) = sP1~W) o o s€T), T=|B| (21)
s
Then w satisfies the following ODE:
w — w s
Ll — goyt ! + foie, te(0,T), (22)
we€ DT,

where go, fo are defined by (16), and constants v, §, € are defined by (15). Also,
V(s) can be represented by (10), where o and 3 are defined by (14).
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PROOF. From V(s) = v(x), s = Cy|z|Y we obtain |Vv| = NC}V/NSI’%
Using (1), (18), and (16) it is easy to show that w satisfies (3). From (21), and
using the fact that V(s) is decreasing, we see that 22 = —s~%w(s)”. Integrating
from s to T we obtain (10). $

av
ds |*

1.2 Weak solutions

Theorem 2 below shows that every weak solution of (1) is w-solution of (1). In
fact, we consider a more general problem than (1):

—Ayu=§(lal,v) + Kol B {0},
v=0 ondB, (23)

v(x) spherically symmetric and decreasing.

We define the notion of weak solution of this equation as a function v €
W,y (B) N L>®(B) satisfying integral identity analogous to (2). In what fol-
lows we assume § : RT x Rt — R* is a Carathéodory function such that

|BI s \ /N
/0 g ((C_N> ,@(s)) ds < 0o, Ve e C([0,|B]]), ¢ > 0. (24)

Theorem 1 Assume that (24) holds, and let v be a weak solution of (23). Let
us define V(s), s € [0,T], T = |B| by (8) and the function w : [0,T] = R by

1 z s o \'N :
— —foV (s) p A7 foVi(o) qq. 25
o) = S /09<<0N) , <o>>e o (9

Then the functions w and V satisfy the following system of ODE’s:

i 1/N ~ o
iii_:) - Npcl'g/Ng <(&> 7V(8)> +Jo s:((fz%) ae 5 €(0,T),

V= ' (1) w(s)P' /P ae. s € (0,T) (26)
w(0) =0, we ACT([0,T]),

V(T)=0, VeAC*t([a,T]), VYa>0.

Furthermore, we have

efoV©) s 7 o NN
o) < 1w [i((&) vo) e (27)

and v € C®(B\ {0}). If there exists M > 0 such that w(s) < Msttm/N
s € [0,T], and m > —p, then also v € C(B), and v is the strong solution of
(23).

We have a partial converse: if w and V are solutions of (26) such that
0 < w(s) < Ms*™™/N for some M > 0, then the corresponding function v(zx)
defined by (8) is a strong solution of (23).
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In the special case of g(r,n) = gor™, for some fixed m € R and gy > 0, we
obtain problem (1).

Theorem 2 Assume that m > —N, and let v(z) be a weak solution of (1). If
we define V(s), s € [0,T], T = |B|, by (8), then the function w : [0,T] — R*
defined by

m+p

NrC\~
satisfies equation (8), where the constants v, ¢, € are defined by (15), and fo,
go by (16). Also, we have that for all s € [0,T)

w(s) = —n__ eif.ov(s)/ a%ef.ov(")da, (28)
0

w(s) < Ms", M =gg-elV©, (29)

We have v € C*(B\ {0}) N C(B). If in addition to the above hypotheses we
assume m > —p, then v € C(B) and the weak solution of (1) is also w-solution.

PrOOF OF THEOREM 2. This theorem follows easily from Theorem 1. Con-
cerning the continuity of v on B, note that (29) and (10) imply that V(s) is
continuous at s = 0, and therefore v(z) is continuous at x = 0. The partial
converse can be proved similarly as in Lemma 1. &

Before proceeding to proof of Theorem 1 we compare Lemma 2 with the
above theorem. On the one hand, it should be noted that the function w(s)
defined by (28) satisfies the same ODE (3) as the one defined by (21) in Lemma 2.
On the other hand, in Theorem 1 we have that weak solutions of (1) yield
w € AC*(]0,T]) and the estimate (29), while in Lemma 2 strong solutions yield
only w € DF. As we see from Theorem 2, any weak solution of (1) is w-solution,
while for strong solutions this is an open problem.

Before proving Theorem 1 we recall some very well known results on Schwartz
symmetrization.

Lemma 3 Let v € Wy P(B)NL>(B) be a spherically symmetric and decreasing
function and let V(s), s € [0,|B]], be defined by (8). Then we have:

(i) V(s) = v*(s), where by definition v*(s) = |[{t > 0 : u(t) > s}, u(t) =
Hz € B : v(x) > t}|; also u(s) = V~1(s), where V=1 denotes the inverse
function of V';

(i) Ve WEP(0,|B) N C([0,|B]]), and V € AC([a,|B|)) for all a > 0.

PRrROOF. (i) follows easily from the fact that v is decreasing. For the proof of
(ii) see for example Rakotoson, Temam [17]. &

PROOF OF THEOREM 1. We define the function
p(z) = PV NI, ) (u(w)) (30)
where t € (0,T), h > 0, and

for 7 <t,
(r—1t), fort<t<t+h, (31)
for 7 > t+ h.

Sen(T) =

— = O
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It is easy to see that ¢ € W,y"P(B) N L>(B). Now if we test (23) with ¢ and let
h — 0 we obtain

—% |Vo|Pde = e_fot/ g(|z],v) efov (@) gz, (32)
{v>t} {v>t}
Let us show that
d
G [Vl = POt ) (33)
v>t

- w(t) o \ /N ~
/ gz, v) eovde = / g <—) V(o) | eoV@do. (34)
(o>t} 0 Cn

(a) To prove relation (33), we start with:

d 1
—— |Vo|Pdz = lim — [VolPde.
dt Jivsty h=0 h Jisco<tyny
Now use (8) and pass to the generalized spherical coordinates:
/ VolPde (35)
{t<v<t+h}
av P
= &N [ a0 | T Onfal)| e
{t<v<t+h} ds
P
= C]’:,HNPH/ pPN=1) d—V(CNrN) rN=ldr
{t<V(CnrN)<t+h} ds
(t) 4
= N”ij,/u sP1= ) v ds
u(t+h) ds

t+h
= NN [ eyt R o) e,
t

where we used the change of variables V (s) = o, % = ;/L(s)’ and p=! =V, see

Lemma 3(i). This proves (33). Relation (34) is proved in the same way.
(b) Using (32), (33), (34), and (25) we obtain

1= p(t)P W) () P o (u(t)).
This implies

1 V(S-’rh) ,
W L 17'/7 dt
ds h—0 h V(s)

) 1 V(s+h) Y , 7
- ;Pi’%ﬁ/v() p(ty? | () w (u(2))P Pt

1ot :
= —lim — P G (r)P /Pdr

h—0 s

— _Sp’(—1+%)w(s)p’/p.
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Here we have used the change of variables u(t) = 7, and the fact that p=1(7) =
V(7).

It is now easy to verify that the function w(t) defined by (25) satisfies the
first ODE in (26). Note that the second ODE in (26) implies that V(s) has
the form (10). From this it is easy to conclude that w € C*°((0,T]), and then
also v € C®(B\ {0}). If w(s) < Ms?, then (10), (8) and m > —p imply that
v € C(B).

2 Singular ODE

2.1 Comparison principle and uniqueness of solutions

Let (X, <) be a partially ordered set, and assume that K : D(K) C X — X is
an operator. We say that u is a subsolution of K if

u€ D(K) and u < Ku. (36)
We say that v is a supersolution of K if
veEDK) and v > Kv. (37)

Also, the operator K is said to be nondecreasing if for any ¢,¢ € D(K) the
assumption ¢ < 1 implies that K¢ < K.

We say that an operator K : D(X) € X — X has (weak) comparison
property if for any subsolution v and any supersolution v of K we necessarily
have u < v (Ku > Kv). Now we formulate the following very simple uniqueness
lemma.

Lemma 4 Let K : D(K) C X — X have (weak) comparison property. Then
the fized point equation w = Kw possesses at most one solution in D(K).

PROOF. Let wy,ws € D(K) be such that w1 = Kwi, wa = Kws. Since w; is a
subsolution, and ws is a supersolution of K, then w; < ws. Similarly wy < wy,
that is w; = ws.

If K has weak comparison property then we obtain Kw; < Kwy and Kws <
Kuwy, that is w; = Kwi = Kws = wo. &

Let us describe our basic example of operators having (weak) comparison
property. Let X = C([0,T]) with pointwise partial ordering, and assume that
k(s,m) : [0,T] x R — R is a Carathéodory function (measurable with respect
to s for all  and continuous with respect to 7 for a.e. s) such that the integral
operator of Volterra type

K : D(K) c ([0,T]) — C([0,T)), Ke(t) = /O k(s,p(s))ds  (38)
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is well defined on a nonempty domain D(K). We say that the operator K has
property (m) if for all p,¢ € D(K), for all a € [0,T) and for all ¢ € (a,T),
there exist b € (a,c) and m(a, b, p, 1) € [0,1) such that

1EC0() = kG (O zrap < mla,b,o,¢) - o = Pllre@y.  (39)

We shall also say that the function k(s,n) has property (m).

It is easy to see that our (m)-condition for operator K will be satisfied if
we can obtain the last inequality in (39) so that the following property on the
coefficient m(a, b, p, 1) is satisfied:

Vi, € D(K), Ya € [0,T), lim m(a,b,¢,v) = 0. (40)
—a

This will be the situation in all applications that follow, see Lemma 5 below. In
fact, even more general condition suffices for (m)-condition to be fulfilled:

Ve, ¥ € D(K), Ya € [0,T), liminfm(a,b,0,) € [0,1). (41)
—a

However, we do not know any example of operator K satisfying property (41)
which does not satisfy (40).

The following comparison principle will play basic réle in obtaining unique-
ness results for the fixed point problem w = Kw using monotone iterations
method.

Theorem 3 (comparison principle) Let K : D(K) C C([0,T]) — C([0,T]) be
an integral operator of Volterra type given by (38), satisfying property (m), and
such that R(K) C D(K).

(a) If k(s,-) is nondecreasing for a.e. s then the operator K has comparison
property, that is, if u,v € D(K) are such that v < Ku, v > Kv, then
necessarily u < v.

(b) If k(s,-) is nonincreasing for a.e. s then K has weak comparison property,
that is, if u,v € D(K) are such that u < Ku, v > Kv, then necessarily
K(u) > K(v).

In both cases the fized point equation w = Kw possesses at most one solution
in D(K).

PROOF. (a) Let u and v be a subsolution and supersolution of K respectively.
Denote § = Ku and w = Kv. Then we have §,w € D(K) N AC(]0,T]), and
u<6,v>won [0,T]. Since k(s,-) is nondecreasing for a.e. s we obtain the
following two differential inequalities

Z—f <k(t0(t) ae tel0,T], (42)

do > k(t,w(t) ae. tel0,T]
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Let us first prove that
0(t) <w(t) forallte]|0,T]. (43)
It suffices to show that

Va € [0,T) such that 6(a) = w(a) there is no ¢ € (a, T

such that V¢ € (a, ] 6(t) > w(t). (44)

We argue by contradiction. Assume, contrary to (44), that there exists a € [0,T)
such that 6(a) = w(a) and let there exist ¢ € (a, T| satisfying 0(t) > w(t) for all
t € (a,c]. Integrating (42) over [a,t] with ¢ € [a, c] and using property (m) we
obtain

0(t) — w(t)] G(t)—w(t)g/ k(s,e(s))ds—/ k(s, w(s)) ds

< / |k(5,0(5)) = k(s,w(s))| ds < |[k(-0(-)) = k(- w()lL1(a.0)

< m(a,c,@,w) ||0_WHL°°(0«yC)'

Taking the maximum over ¢ € [a, c|] we obtain || —w|| e (a,c) < m(a,c,0,w)[[0—
Wl Loc(a,c), and from this § = w on [a, c|, which is a contradiction. This proves
(43).

Now using (43), (36), and (37) we have that

u<Ku=0<w=Kv<wv (45)

The case (b) is treated in the same way as (a). The uniqueness claim follows
from Lemma 4. &

Note that in case (a) the operator K is monotone, while in case (b) the
operator —K is monotone.

It is clear that if a subsolution u and a supersolution v of K are given in
advance in the above theorem, then we can replace the condition R(K) C D(K)
with Ku, Kv € D(K) only.

Now we would like to describe our basic example of operators satisfying
property (m). We shall need the following elementary inequality which will be
useful in the sequel:

|<p6 _¢6| S 6max{@5—1,w5—1}|@_,¢|7 (46)

where ¢, > 0 and § > 0. This follows immediately from the mean value
theorem applied to F(t) =t°, ¢ > 0.

Lemma 5 Assume that § > %—1—1, 0>0,v>0,¢€R, fop €R, and
go € R. Let the Volterra type operator K be defined by (4), with its domain
D(K) contained in the set {¢ € C([0,T]) : IM, >0, 0 < ¢(t) < Myt7}. Then
the operator K has property (m). In particular, the equation w = Kw possesses
at most one solution in D(K).
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PRrROOF. Here we have

)
k(s,n) =~g08" " + foZ—E.

For any ¢,1 € D(K), 0 <a < b<T, we have:

b 5 5
Ik 0) BB < 1l [ EEZ g,
< folom / 6Delo(a) — (s ds
< m(avbagov’(vb)”@_d)HL“(a,b) (47)

where we have denoted
M = max{M,, My},

_ |f0|6M671 Yy(6—1)—e+1 Y(6—1)—e+1
m(a’b,@’d))_’y(é—l)—g—l-l[b a ] (48)

The condition (40) is clearly satisfied. The uniqueness claim follows from The-
orem 3. ¢

The following lemma provides some sufficient conditions for R(K) C D(K)
to hold.

Lemma 6 Let the operator K be defined by (4), where fo and go are given
positive real numbers, § > % +1,v>0, and e € R. (a) Assume that the

domain D(K) is defined by (6), and let M > 0 be such that

M5T7(671)75+1

<M —
90 = fo Yo—e+1

(49)

Then R(K) C D(K), and the function v(t) = Mt" is a supersolution of K.
(b) If D(K) is defined by (7), then R(K) C D(K).
PROOF. (a) Let us take any ¢ € D(K). Then

t M6
Ko(t) < got” M? V=egds < got” foit”‘”“.
o(0) < ot + obr” [ cas < got + Lo (50)

Since v —e+ 1> v and ¢t/T < 1, we have (%)vé_ﬁl < (%)’Y, and therefore

M5T7(671)75+1

< Ko(t) <
0< @()<go+fo PO

>t7 < MtY,

that is, K¢ € D(K). The proof that v(t) = Mt" is a supersolution, that is,
Kv < v, can be obtained in the same way.



14 A singular ODE EJDE-2000/12

b) For any ¢ € D(K) we have in the same way as in (a),
¥
T7(671)75+1
0 < Kop(t) < <90 + foM‘;7> 7

and therefore there exists M > 0 such that K¢(t) < M¢?, that is, Ky € D(K).
¢

2.2 Existence and uniqueness of solutions
2.2.1 Contraction method

In this section we present a constructive proof of existence (and uniqueness) of
solutions of (3) based on the method of contraction. It will be convenient to
introduce the vector space X, of all functions ¢ € C([0,T]) such that

p(t
lolly = sup PO <o G1)
t€(0,T]

where v > 0 is given. This norm is equal to ||¢|ly = inf{M > 0 : |p(t)] < Mt"}.
It is not difficult to see that (X5, || - ||y) is a Banach space which is continuously
imbedded into C([0,T7).

Theorem 4 Let&ZE;—1+1,6>O,7>O,EER.
(a) Let M > 0 be given, and assume that fo and go are positive real numbers
satisfying conditions (49) and

¥ —e+1
fo< SMO—1Tv(6—1)—e+1"

(52)

Then the operator K : D(K) — D(K) given by (4) and (6) is well defined

and X, -contractive. There exists a unique w € D(K) such that w = Kuw.
Furthermore, if 6 > E;—l + 1, then the solution w is unique in the set defined by
(7)

(b) Let § > 1. The set of all pairs (fo,g0) of positive real numbers for
which there exists M > 0 satisfying conditions (49) and (52) is described by the
following inequality:

¥§—e+1
< 6T'y(6—1)—6+1(6/go)6—1’

fo (53)

where §' = 5%51, Problem (4) is solvable for all such (fo,go)-

PRrROOF. (a) By Lemma 6 we have that R(K) C D(K). To show that K is
contraction, let ¢,1 € D(K). Then using inequality (46) we obtain

t s 5 s 5
it - ko) = L [ ALV,
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tY 0 SE—Y s
< Pl [0 (54)
< c(fo)lle =l

where
TY(E—1)—et1

C(fO) = fO(SM&_IW <1 (55)

because of (52). Taking the supremum in (54) over ¢ € (0,7] we obtain that
|IKp — K|y < c(fo)lle — ¥y, which proves that K is contraction. The claim
follows from Banach’s fixed point theorem. The uniqueness claim in the set
defined by (7) follows from Lemma 5.

(b) Let us fix any M > 0, and consider the set Qs of all pairs (fo, go) of
positive real numbers satisfying conditions (49) and (52). Owing to claim (a)
that we have just proved, it suffices to show that the set

My= ] Qu (56)

M>0

is described by (53). It is not difficult to see that for any (fo,go) € M, there
exists M > 0 such that

MOITV(6—1)—e+1

:M—
g0 fo vo—e+1

(57)

and
v —e+1

fo= SMO—1T (-1 —et1"

(58)

Namely, the envelope of the family of lines (57) in (fo, go)-plain is the convex
curve defined by (64) below, as we shall see in the proof of Theorem 5. The
union of its tangents obviously contains Mj. Substituting (58) into (57) we get
M = 52+ go. Inserting this into (58) we obtain

v —e+1

fo= ST (D) —e+1(§/go)d -1

(59)

which proves the claim. Note that we have strict inequality in (53) because of
the strict inequality in (52). Although the sets Qps are not open, their union
My is open. %

This result extends the corresponding result in Pasi¢ [14]. Note that we
could also have used contraction method in the larger space C([0,7]) instead
of X, but in this case we obtain a weaker result. Namely in this case we
need § > % + 1, and the numerator of the right-hand side of (52) should be
v¥9 — e+ 1 — v instead of v — e + 1.
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2.2.2 Schauder’s method

In this section we apply Schauder’s fixed point theorem to obtain existence
result for solutions of our singular ODE (3).
Lemma 7 Let fy and go be positive real numbers. Assume that § > 5;1 , v >0,

e € R, and let the operator K be defined by (4), with domain (6) for some fized
M > 0. Then then the operator K is compact with respect to uniform topology.

PrOOF. It suffices to show that R(K) is relatively compact in C(]0,7]). We
use Ascoli’s theorem. To show equicontinuity of the family R(K) take any
K¢ € R(K). Then for any a, b such that 0 < a < b < T we have

b
|[Kp(b) — Kp(a)] < go(b” —a”) + fo/ MOs79—¢ s

foM®

5 —— [b'yé—e+1 _ a’yé—e—i—l]’ (60)
~6 —

< go(b” —a") +

The last expression is equal to h(b) — h(a), where h(t) = got” + ,Yg"_ﬂgilt“"s*”l
is uniformly continuous on [0,7]. Therefore |Kp(b) — K¢(a)| tends to zero
uniformly as b—a — 0. Also, the the family of functions from R(K) is uniformly

bounded, see (50):

fOM6 TA/675+1'

0 < Kop(t) < goT”
< Kg(t) < go +76—5+1

This proves that the operator K is compact. &

The following theorem shows that (3) is solvable also in the case when we
have equality in (53).

Theorem 5 Assume that § > % +1,>0,7vy>0, and e € R.

(a) Let fo and go be positive real numbers and let M > 0 satisfy (49). Then
there exists at least one w € D(K) such that w = Kw, where D(K) is defined
by (6).

(b) Assume that also 6 > 1. The set of all pairs (fo,g0) of positive real
numbers for which there exists M > 0 satisfying (49) is described by the following
inequality:

v6—e+1
fo< STV~ =et1(§/g)o—1"

(61)

In particular, equation (3) is solvable for all such (fo, go).

(¢) If we assume that § < 1, then for each pair (fo,g0) of positive real
numbers there ezists a solution w € D(K) of the fized point equation w = Kw,
where D(K) is defined by (6) with M large enough.

(d) If 6 > 5;1 + 1, then the solution w in (a), (b), and (c) is unique in the

domain D(K) defined by (7).




EJDE-2000/12 Luka Korkut, Mervan Pasi¢, & Darko Zubrinié 17

Proor. (a) Note that the domain D(K) is bounded, closed, and convex. By
Lemma 7 the operator K is compact, and by Lemma 6 we have R(K) C D(K).
Existence of at least one solution w € D(K) of equation w = Kw follows from
Schauder’s fixed point theorem. For § > £=% + 1 we can give a constructive
proof of this result based on the method of monotone iterations, see the remark
after the proof.

(b) Let us denote the set of all (fo, go) satisfying (49) by Ths. We have to
show that the union of these sets

M, = U Ty (62)

M>0

is described by (61). Consider the family of lines

MéT'y(é—l)—e—i-l
M- fo— M >0. 63
g0 fo vo—e+1 (63)

in the (fo, go)-plane. To find the envelope of this family, we differentiate with
respect to M:
6M671TA/(671)76+1

0=1-
fo v —e+1

Eliminating M from the last two equations we obtain after some elementary
computation that

B v —e+1

- 6T7(671)75+1(5IQO)671'

fo (64)
Since the corresponding set of (fo, go) satisfying (61) is convex, we obviously
have that it is equal to M.

(c) First, let us define D(K) by (6), with M to be chosen later. The operator
K : D(K) — C([0,T]) is compact, see Lemma 7. For any ¢ € D(K) we have

Kop(t) fo [fe(s)? foM? [ No—e
o = g0+t7/0 ?dSSQO+T/OS ds
T’y(&—l)—e—i—l
< _— .
< 90+ fo PO —

If § < 1, we conclude that the last expression is < M for M large enough, that
is, K¢ € D(K). This shows that R(K) C D(K). The set D(K) is bounded,
closed, and convex in C([0,7]), and the existence of a solution follows from
Schauder’s fixed point theorem.

(d) The uniqueness claim follows from Lemma 5. O

Note that the existence (and uniqueness!) result that we obtained via
Schauder’s theorem is not constructive. However, if § > £=1 + 1 it is possi-
ble to give a constructive proof. Namely, if we take v(t) = Mt”, with M as
in (49), then v is a supersolution of K, see Lemma 6, and the corresponding
operator K has (m)-property, see Lemma 5. This implies the existence of the
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solution of w = Kw using the method of monotone iterations in the same way
as in the proof of Theorem 6 below.

Note that if we have strict inequality in (61), then we are in the situation of
Theorem 4. It is clear that Mj, C M, the closure being taken in (0, 00)2. Here
My and M are defined by (53) and (61).

2.2.3 Monotone iterations

In this section we apply the method of monotone iterations to obtain existence
of solutions of (3). First of all, note that since fy and go are positive, then the
zero function uw = 0 is a subsolution of integral operator K defined by (4).

Theorem 6 Assume that § > % +1, 8 > max{l,e/v},d >¢e,v>0,e R,
and let us define

t
t) = hotl‘f”/ V=le=hos' ™0 ge  po = fo ) 65
z(t) = vgoe 08 e Sy 0 1—¢/s (65)

If fo and go are positive real numbers such that
go < TF~VehoT' ™" (66)

then z € D(K), where D(K) is defined by (7), and z is a supersolution of K :
z> Kz.

There exists the unique solution w € D(K) of w = Kw. It can be obtained
constructively using the method of monotone iterations, and the following esti-
mate holds:

t’yé—e—i—l

tY - <
90 +fogo,y§_5+1 <

w(t) < z(t), Vtelo,T]. (67)
PRrOOF. (a) We have that v(t) < C; fot 5771 ds, where C is a positive constant,
which implies that z € D(K). To prove that z is a supersolution of K, note
that it satisfies the following linear ODE: 2/(t) = goyt"™! + fo ;(2, z(0) = 0,
that is,

t AR
()= g0t + fo [ ) s
o S

Therefore, to achieve z > Kz it suffices to have

2(s)  26)° _ (7«“(8))5, Vs € [0,7].

se/6 —  g¢ g€/9

Since § > 1, this is equivalent to
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Now this inequality can be proved using the following easy consequence of (65)

t
2(t) < vgoeh"tlfe/é/ s7lds,
0

and (66):
z(t o 1-€/§ o 1-¢/8
tE(/(g < got7 5/5eh0t < gOTAy 5/5eh0T <1.

(b) To prove existence, we proceed with the usual monotone iterations
scheme. Let the sequence (ux) in D(K) be defined by ur = Kug_1, ug = 0,
where we note that R(K) C D(K) by Lemma 6. Since 0 < z, K is nonde-
creasing, and z is a supersolution, it is easy to conclude that the sequence uy is
monotone and bounded in C([0,T1):

u<ug <2z, Ug-1 < U

Therefore, applying Dominated Convergence Theorem we conclude that there
exists w € L>(0,T) such that uy — w in L'(0,T) as k — oo. Now using the
continuity property of the integral operator (that is, the Lebesgue Dominated
Convergence Theorem again) we easily see that

Kw=K(lim ug) = lim Kuy = lim up41 = w,
k—o0 k—o0 k—o0

with the limits being taken in L!(0,T). The integral equality w = Kw implies
that w € C([0,T]), and the claim is proved. It is clear that u; < w < z for all
k. The estimate (67) is obtained for k = 2.

(c) The uniqueness result follows immediately from Lemma 5. &

As we have seen in Lemma 6, the operator K possesses another supersolution
z(t) = MY for (fo,g90) € Ms. If 6 > % + 1, then as in the proof of the
preceding theorem, see step (b), we can show that the solution in Theorem 5 can
be obtained constructively using monotone iterations. Note that we obtained
in fact two solutions of w = Kw, using Schauder’s method and the method of
monotone iterations. They coincide due to Lemma 5, and therefore we have
that the a priori estimate (67) holds also for the solution that we have obtained
in Theorem 5.

It is clear that the set M, \ M,, is always nonempty, where M is defined
as the set of all pairs (fo,go) of positive numbers satisfying (61), and M., is
defined by (66). It is interesting that in some cases the set M, \ M, can also
be nonempty. Indeed, let us fix fo > 0. Denote by gs the maximum of all g
satisfying (61), and denote the right-hand side of (66) by g,,. Then we obtain
that

g:\° ! (6 —1)°1 €xp <16:515f0T17€/6)
g—m :T("Y(S_e'f'l) fOTlff/é .

Using the following elementary inequality e® > ex with x = 16:51 5 foTt—</? (the

equality is achieved only for z = 1), we get

51 §
s >e 1_l yoet+l
9m ) 1—6/(5
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Note that e(1 — 1/8)? < 1 for all § > 1. The remaining fraction on the right
hand side is > 1, but it can be made as close to 1 as we wish by fixing § > 1,
taking v > 0 small enough, and then by taking £ > 0 small enough, so that
all conditions of Theorem 6 still hold. The above equality condition = 1 is

6/(8—¢)
equivalent to T = (5(‘55;_61))

6—1 é
& e ]_—l ’}/6—E+1<1’
Im ] 1—¢/é

that is, g, > gs in this case.

. Using this T' we can therefore achieve that

2.3 Nonexistence of solutions

The aim of this section is to show that problem (3), and even (22), is not solvable
provided fy and gg are sufficiently large.

Theorem 7 Assume that § > 5;—1 +1,d>1,v>0, ande € R. Let fo and go
be positive real numbers. Assume that

(6 —1) —e+1]6%
(5 _ 1)T7([671)76+198—1
v6°
T’y(é—l)—e-{-lgg*l

fore <1,

fo> (68)

fore>1.

Then problem (3), and even (22), has no solutions in DV, see (20). Fur-
thermore, there exists a sequence of subsolutions of K which is unbounded in
c([0, 7).

To prove this non-existence result, we state two auxiliary propositions.

e—1

Proposition 1 Let § > +1,0>1,~v>0, and € € R, and let us define a
sequence of functions z.,(t) inductively by

Zm41(t) = fO/ o) ds, zo(t) = got”. (69)

¢
o
Then for each solution w € D of (22) we have

w(t) > Zn: zm(t), t€1[0,T], VneN. (70)

m=0
Furthermore,
o XN 88 (1e) St R e
9 Jo =°

th - 1¢s —k 2 07 71
y [Tt [(1—¢) Z;:o 87 + oK) (71)

and zm € D(K), with D(K) defined by (7). The function w, defined as the
right-hand side of (70) is a subsolution of K for eachn=0,1,2...
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Proposition 2 Let § > 5;—1 +1,0>1,v>0,c€R, and let z,, be defined by
(71). Assume that condition (68) is fulfilled, and let us define

1/[y(6-1)—e+1]

—1) —e+1]6Y
[7(6 ) 82— 1]5 fore <1,
ti= 55’ 1/ (@-1)-e4] (72)
7 —5 fore>1.
Jogo

Then t* < T and Y ~_, zm(t) = 0o for all t € [t*,T).

PrOOF OF THEOREM 7. We argue by contradiction. Assume that there exists
a solution w € D% of (3). Using Proposition 1 and inequality (70) we obtain
that Y 0°_( zm(t) < w(t) < oo for all ¢ € [0,T] and all m. But this contradicts
Proposition 2. Propositions 1 and 2 imply that w,, is an unbounded sequence
of subsolutions of K. O

PrROOF OF PROPOSITION 1. We proceed by induction with respect to n. Since
w(t) = Kw(t) > got”, we can use (3) to obtain

dw

— > goyt? " + fogot™*c.

dt
Integrating over (0,t), t € (0, T], we get (recall a well known fact that for w
nondecreasing we have w(t) — w(0) > fg dw ).

w(t) > zo(t) + z1(¢),

which proves the claim for n = 1.

Assume the claim holds for some n € N and let us prove that it holds also
for n + 1. From (3), w € Dt and using (a +b)° > a® +%,a>0,b> 0,6 > 1,
we obtain:

dw

n é
== Ggoyt" "L+ fot =Wl (t) > goyt? Tt + fot ¢ (Z zm(t)> >

n

> got? T+ for = Y 20, (1)

m=0
Integrating the preceding inequality over (0,t), we obtain

n+1

) > zo(t) + Z Zm1(t Z zm(t), t€]0,T].

m=0

This proves (70). Formula (71) can be checked easily by induction using (69).
To show that z,,, € D(K), note that § > 1 and Y ;. 0" = g ;_ —L imply:

=1 [y(5—1)—e41]6M +e—1
5—1

S5t m m—
gg”‘fo 5—1 t (6 _ l)zk=1 5 k
I (76— 1) — e+ 1)ok e — 157

zm(t) = (73)
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Since v(6 — 1) —e +1 > 0 and 0™ > 1, we see that the exponent at ¢ is > ~.
To show that wy,(t) are subsolutions of K, note that § > 1 implies:

tZ()S z1\S ZnS(S
Kunlt) = Zo(t)+f0/0[ (5) +21(8) +... +za(8)]°

SE

Vv

zo(t) + fo /t le) 21(8)6:_ () ds
0 s
zo(t) + z1(t) + 22(t) + ... + 241 (t) = Wny1(t) = wp(t).

¢
PROOF OF PROPOSITION 2. (a) Assume that ¢ < 1. Using (73) we have
m ISl (-1 —et1]sM e m sm—k
P A S s e Vo

(6 — 1) — e+ 1] -1 6Tk ko k

where we have used Y-, 6™k = 66:11' Now we use

ik(w—k_ 20-1)(@™ -1 ém+m—1
P N (6 —1)2 §—1

to obtain

[y(6 — 1) —e 4+ 1)8% 1 =1 SN
Zm(t) > ( =) ) (™)

x (gS-lfoﬂ<“>€+1<6 - 1)) ﬁ

8y —1)—e+1]

Note that condition (68) implies that ¢* < T. Since the inequality ¢ > ¢* is
equivalent to

gg—lfot'y(é—l)—e+1(6 _ 1) -1
-1 —er1 -~

we obtain zp,(t) > A(t) - (6m)6+1, where A(t) does not depend on m. Using
§ > 1 we have that §™ — oo as m — oo, and we conclude that Y~ 2, (t) = co
as m — oo for all ¢ € [t*,T].

(b) Assume that € > 1. Since [y(§ — 1) — e+ 1]6* +e — 1 < y(6 — 1)5%, we
obtain similarly as in (a):

m

(t) > (vaﬁ’w) . (6m)ts (gé—lfowwnw) =
Zm = -

fo v0?'

for all ¢ € [0, 7] and all m € N. The rest of the proof is analogous to (a). ¢
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Comparison of existence and non-existence regions. Let us denote the
non-existence set of all (fo, go) satisfying the conditions of Theorem 7 by M,,.
Of course, we assume that the constants d, v, and ¢ are fixed. As we already saw,
we have existence of solutions of w = Kw for (fo, go) € MsUM,,, see Theorems
5 and 6. We do not know anything about solvability or nonsolvability of (5)
when

(f0790) € (07 00)2 \ (Ms U Mm U Mn)

If we denote the set of all positive real numbers (fo, go) for which (5) is solvable
by S, and the set of all (fo, go) for which the fixed point equation is not solvable
by N, then we have M, U M,, C S and M,, C N. We do not know whether
any of the sets S or N is closed or open in (0,00)2. However, we conjecture
that these two sets are separated by a curve of the form fy = ¢/ gg_l, with some
constant ¢ > 0.

Now we would like to discuss how large is the region in (0,00)? where we
do not know anything about existence or non-existence. First, we compare the
sets M, and M,,. It will be convenient to fix fy and see the quotient of the
corresponding values of g, and gs defined as the minimal possible value of gy in
(68) and the maximal possible value of gg in (61) respectively. It is not difficult
to see that both for € < 1 and € > 1 we obtain the same estimate

In > yaw > 1, (74)
9s

where e = 2.71828 ... The last inequality follows from the fact that §% (¢)0~1

is increasing for § > 1 and tends to e as § — 1. To show the first inequality in
(74), let € < 1. Then

5-1
(g_n> :7(6_1)_8—'—165'(5’)5,
9s v —e+1

and the infimum of the fraction on the right-hand side over £ < 1 is equal to
%. Similarly for e > 1.

Now let us compare the sets M,, and M,,. Let us fix fy > 0 again and
denote the right-hand side (66) by g,,,. We obtain

g—” > (%)L, (75)

Indeed, let € < 1. Using e” > ex with x = 15_*6}6]‘0T175/5 we obtain

5—1
<g_n> S0 —etl o

9Im 1_%

The desired inequality follows using v > /4. Similarly we can prove that (74)
holds also for € > 1.
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2.4 Qualitative properties of solutions

The following result will be important in obtaining regularity of solutions of (1),
see Proposition 6 below.

Proposition 3 Assume that 6 > % +1,v>0,e €R, and let w € D(K) be
such that w = Kw, where K is defined (4) and D(K) by (6) or (7). Then

!
lim _w(t) = lim 2\ ®)
t—0 17 t—0 y Y1

We have w € C*((0,T]), and if v > 1 then also w € C*([0,T)).

= 9o- (76)

PRrROOF. Due to L’Hospital’s rule it suffices to prove only the second equality.
From (3) we have

Wwi(t) w(t)’

N go + pety—1"
Since 0 < w(t) < MtY for some M > 0, the second term on the right-hand
side tends to zero as t — 0. The fact that w € C°°((0,T]) follows easily from
w = Kw. The continuity of w’(t) at t = 0 for v > 1 follows immediately from

(3)- O

Now we give a partial answer to the question of continuous dependence of
solutions of (3) on (fo,g0) € MsUM,,, where M is defined by (61) and M,,
by (66). Recall that M, C M.

Proposition 4 Assume that § > % +1,6>0,v>0,e€R. Assume that
(f1,91) € My, and let wi(t) be the unique solution obtained via Theorem 4.
Let I(f1) and I(g1) be closed neighbourhoods of f1 and g1 respectively such that
I(f1) x I(g1) C My, and let fo = maxI(f1), A:=[1—c(fo)] !, where c(fo) is
defined by (55). Then for all f2 € I(f1), 92 € I(g1) we have

lwr —wally < Allgr — g2| + |f1 — f2| B(w1) ], (77)
with . s
1
B(wy) = sup — wi(s) ds.
et Jo  S°

In particular, if fo = f1 and g2 — g1, then wy — w1 uniformly on [0,T].

PROOF. Since (f2,¢2) is contained in a convex, open neighbourhood of (f1,91)
in My, there exists M > 0 such that (fi,g:;) € Qu, see (56). Therefore the
corresponding operators K;, ¢ = 1,2 have a common domain D(K') defined by
(6) with the same M > 0. Since w; = K,w;, we have for any t € [0,T] (see the
proof of Theorem 4):

1 1

t—7|w1(t) —we(t)] < t—7|K1w1 — Kowi| + [ Kawr — Kaws||y
< g1 — g2l + | f1 = fol B(wi) + c(fa2) w1 — wally, (78)
< g1 = g2l + | f1 = fo| B(wi) + c(fo)lwr — w2+,
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Taking supremum over ¢ € (0,7 in (78) and using c¢(fo) < 1 we obtain the
claim. &

Note that we have established continuous dependence of solutions only in
My, i.e. in the proper subset of M. We do not know anything about continuous
dependence of solutions of (3) with respect to (fo,g0) € (Ms U M,,) \ M.

Also note that for any given (fo, go) € M there exist the minimal value of
M > 0 such that (fo,g90) € T, see (62). This value, that we denote by M.,
appears in an a priori bound of w(t).

Proposition 5 Assume that 6 > 5;—1 +1,8 >0,y >0, and e € R. Let

(fo,90) € Ms, see (62), and let w be the solution of (4) from Theorem 5.
Assume that M, is the smaller of two positive solutions of equation (63).

(a) We have the following estimate:
0 < w(t) < Mt (79)

Furthermore, this solution of (8) is unique in the set defined by (7).
(b) If (fo,90) € Ms, see (62), then
—e+1 _ a’y&—e+1|

b7°
b) — < golb” — a” M
w(b) —w(a)| < go|b” —a”| + foM, g ——

. Va,be (0,T). (80)

In particular,
W' ()] < goyt? ™ + foMIt° e, (81)

PrOOF. (a) Note that w € D(K), with D(K) as in (6) and M = M,. The
uniqueness claim follows from Lemma 5.

(b) We have that 0 < w(t) < M.,t?, and there holds (49). Hence, similarly
as in the proof of equicontinuity in Lemma 7 we get that for all a, b € [0,T],
a<b:

M6
[0(8) —w(a)] = [Kw(b) ~ Kw(@)] < glt” a7] + e (177741 qri-er)
(82)

Relation (81) follows if we divide (80) by |b — a| and let b — a. O

It is possible to effectively compute M.. For example, if 6 = 2 it is easy to
see that
1—+/1—4ag foTV—stt
- v- 0 = d

M, = , = .
2a 2y —e+1

(83)
Note that in the case of monotone iterations method (see Theorem 6), that is,
when (fo,90) € M,,, we have uniqueness of the corresponding solution in a
much larger domain, which is defined by (7).
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3 Quasilinear PDE

3.1 Existence and non-existence of solutions

The main results of this paper are Theorem 8 and Theorem 9 below. Recall
that by w-solutions of (1) we mean strong solutions that can be obtained via
ODE (3), as described in Lemma 1.

Theorem 8 Assume that 1 < p < oo, m > max{—p, —N}, and let fo and go
be positive real numbers.

(a) If
p —1
e

then there exists w-solution of (1) which can be obtained constructively using
the method of monotone iterations, see the remark after the proof of Theorem
6, and Lemma 1. If we have strict inequality in (84) then the same sequence of
monotone iterations can be obtained also by contraction method via Theorem 4
and Lemma 1. Any w-solution of (1) is unique in the set

{we C3B\{0})NC(B) : IMy >0, [Vu(z)] < Mylz|5 ™D}, (85)

and satisfies the following estimate:

(m+p)

[Vo(z)| < NCy ¥» MP/P|g|7 M+, (86)

where M, = M. (fo, go) is defined in Proposition 5 for fo and go as in (16). In
particular, in the case of p =2 and m = 0 we have that

N+2 4 fogoR2
Vo(z)| < |z|— 141 — 2J050°Y 87
Vo) <ol 2 i )
(b) If m > —1 and
mip m—+41 1/N 7
Go < NPTICW™ (m+ N)|B|~"% e MBI R Bl = ONRY,  (88)

then there exists w-solution of (1) that can be obtained constructively using the
method of monotone iterations via Theorem 6 and Lemma 1, and which is unique
in the set (85). If (fo,Go) satisfies also the condition in (a), then the solution
in (b) coincides with the one in (a).

(c) If

m+ N

Rm+pg0
m+ N
Rerng

m+ 20 ( ) forp> N,

fo> o1 (89)
(m+ N)(p')? ( ) forp< N,

then (1) has neither strong nor weak solutions.
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ProOOF. It suffices to use Lemma 1 together with: (a) Theorem 5, Theorem
4 and Proposition 5, (b) Theorem 6. (c) To show non-existence, we proceed
by contradiction. Assume that v is a strong or weak solution of (1). Using
Lemma 2 or Theorem 2 respectively, in both cases we obtain a solution w € DT
of (22). This contradicts Theorem 7.

Coincidence of solutions in (a) and (b) follows easily from the fact that the
uniqueness domain in (b) equals the uniqueness domain in (a). O

In Theorem 9 we will show that w-solutions, whose existence we have proved
in the above theorem, see (a) and (b), are in fact unique weak solutions of (1).

It is natural to define the sets M, M,,, and M,, of all (fo,go) € (0,00)?
satisfying conditions in (a), (b), and (c) respectively. If

(.f07§0) S (07 00)2 \ (Ms U Mm U Mn)a

we do not know anything about existence or non-existence of weak and strong
solutions of (1). Also, let us denote by S and N the existence and non-existence
sets of all (fo,do) in (0,00)%. We do not know anything about geometrical
properties of these sets, except that

SOM,UM,y, N DM,
3.2 Qualitative properties of solutions

First we study the behaviour of the gradient of w-solutions of (1) near the origin
x = 0 and near the boundary of ball B.

Lemma 8 Let m > max{—p,—N}, and let v(z) be w-solution of (1). Let us

define u(r) = v(x), r = |z|. Then
(¢) v e C*(B\{0})NC(B);

(t)
0 _(97>/ (90)

r—=0 2 (m+1) m+ N
i 20 _m+l ( 90 ),,//,, (91)
r—0 .2 (m—p+2) p—1 \m+N )
(c) if (fo,d0) € Ms, see (84), then
lu'(R)| < DlR%(m—H) + D2R27{)l(m+1)+1, (92)
where
D, — §0N2M§/—20m<p'—?v>+p'—p . FopN2M2® D) g pngnon

m+N N TR p2m AN+ +p N

Here M, = M.(fo,90) is defined in Proposition 5 with fo, go from (16).
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PRrROOF. (a) This follows easily from (8), (10) and Proposition 3.
(b) It suffices to use (17). The first relation is immediate, while the sec-
ond relation follows after differentiating (17) and using Proposition 3 with

t = Cyr™. Indeed, we have that % — go, thlw(f)l — go as t — 0. Denot-
)

. (k-1
ing c = —NCy
that

and v = 1 + % we obtain after an easy computation

u”(r) o A,Tp/ / |:W(CNT,N):|p//P+

o (m=p+2) (CnrN)Y

22 p' [w(Cnr?) Tl W'(Cnr)
ey T

p'y ! P

g +ANCY S0 90

- —gg//pCX]p//p(ny—N-l-l) as r — 0.

Now we use (16) to obtain the desired result.
(c) To prove (92) we first use (17):

r'r VD1 (1) = |e| - w(CyrN )PP,
Now we differentiate this equality with respect to r:

d Pl / p/
7 I ) = el w(Onr™) N (Cxr) - Oy NN
r p
and then use estimates 0 < w(t) < M¢Y and (81). The desired inequality follows
after a short computation upon integration over (0, R):

’ ’ R ’ ’

Ry W=V /(R)|~lim r'7 N Y|/ ()] = / [Byr'y (MEN=1 gty GmaN+1) g,
r—0 0

where Fq, E5 are positive constants depending on m, p, N, go, and fo. Note

that the function under the integral sign is integrable since m > max{—N, —p}

implies that the exponents at r are > —1. We also need (90) to obtain that

2 (m4N) _ 0

)

lim r%(N71)|u'(7‘)| = |A| lim r
r—0 r—0

where A is the right-hand side of (90). &

A priori bound (92) is a refinement of (86) for |z| = R. Relations (90) and
(91) immediately imply the following qualitative properties of the gradient of
w-solutions of (1) at z = 0.



EJDE-2000/12 Luka Korkut, Mervan Pasi¢, & Darko Zubrinié 29

Proposition 6 Assume that m > max{—p, —N}, and let v(z) be w-solution of
(1). Then we have the following regularity results at © = 0:

(a) If m < —1 then lim, o u'(r) = —co. In particular, v ¢ C*(B).

(b) If m = —1 then

lim o/ (r) = — ( 9o >,,//,, (93)

r—0

As in case (a), we have v ¢ C1(B).
(c) If =1 <m < p—2, then

. / _ . 1 —
}%u (r)y=0, Thir(l)u (r) = —o0. (94)
In particular, v € CY(B) and v ¢ C*(B).
(d) If m > p — 2, then lim, o u'(r) =0 and

/

_ma ()" " form=p—2
lim v (r) = p—1 \m+N P (95)
r=0 0 form >p—2.

In particular, v is classical solution, v € C*(B).

The above proposition shows that we have precise information on the gra-
dient of w-solutions at z = 0. With larger values of m we can have even more
regularity of w-solutions, and it is possible to study Hoélder continuity as well,
see [19]. On the other hand, we are not able to obtain precise information about
v(0). We can obtain only upper and lower estimates for v(0).

Proposition 7 (a priori estimate of v(0)) (a) Let m > max{—p, —N} and let

v(x) be w-solution of (1) corresponding to (fo,do) € Ms, see Theorem 5, and

let M. = M.(fo,90) be defined as in Proposition 5, where fo,go are given by

(16). Then

p—1 "y
.C P

m+p N

v(0) < N R'w (m+p) ppv'/p, (96)

In particular, for p =2 and m = 0 we have

N+2(, [ 4fgoR?
4fo N(N + 2)

v(0) < (97)

(b) For any weak solution v(x) of (1) we have the following lower bound:

1 (Rm+P§0
v(o) Z (2p)p' 2N —1
<c(m,p, N)Rerng

pp

p =1
) for m <0,
(98)

p'—1
) for m >0,
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where

p _ #\N _ 4N _4\m
o N) = sup * (T—t)" —t7](1 1)

(99)
te(0,1) L+tNV — (1=t~

If m > max{—p, —N} then the above estimate holds also for any w-solution of

(1).
In particular, when p = 2, N = 2, m > 0, we obtain the following lower
bound for weak solutions of (1):
v(0) > —e(m)R™* 2o, (100)

where

m+5—vm2+2m+9

]. m J—
c(m) = it(l — 2t)(1 — t) , U= 4(m + 2)

If in addition to this we assume that m =0, we obtain v(0) > 6L4R2§0.

(¢) If m > —1 and (f~0,§0) € M,,, see (88), then for the corresponding
w-solution v(x) of (1) we have

-1 ~ p’/p , B
c(p):;er <miE)N> RP(m+D)—m
P p'/p
fods N—1 pp'[p' (m+1)—m]
+<[p’(m+1)+N](m+N)P' ()R < (101)
< o(0) < P L (G0 e NPT R o
- “m+p m+ N ’

where c(p) = 1 for p € (1,2) and c(p) = 2/'=2 for p > 2. The same lower bound
holds also for (fo,go) € Ms, see (84).

PROOF. (a) We obtain the upper bound using (17) and v(0) < fOR [w! ()] dr.

(b) This lower bound is obtained using lower oscillation estimate for general
quasilinear elliptic problems studied in [9]. In the case of m < 0 the estimate
follows immediately from [9, Corollary 12]. If m > 0, we use the following
version of oscillation estimate, see [9, Theorem 9]:

L (AL N e
o> o (g ) esintGolel ™) (102
for any open subset A C B and r > 0 such that A, C B, where A, denotes

open r-neighbourhood of A. Note that oscg v = v(0). We consider the family of
sub-rings A of B such that A, = B\ {0}, r € (0,£). Then substituting ¢ = %
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we obtain
i IR =Y =N N
0) > —r)m
v(0) = e r:(t;})%) (RN N — (R r)N) (R—7)
e p'/p
_ B MUR=DY MR- (103)
" \rey RN+ —(R—n)N

p'/p
S T () et [l A W
te(0,3) L4tV = (1—t)N

It will be shown in Proposition 11 that for m > max{—p, —N} any w-solution
is also weak solution.

(c) The claim follows from estimate (67) in Theorem 6 and from Lemma 1,
similarly as in (a); see also the remark after the proof of Theorem 6. We use
the fact that (a+ b)? > d(q)(a? + b?), where d(q) = 2971 for g € (0,1), d(q) = 1
forg>1,a>0,b>0, with ¢ =p'/p. &

Note that in particular, under the assumptions of (a), we have that for any
w-solution v(z) of (1) we have

if R — 0 then v(0) — 0. (104)
Property (b) implies that for any weak solution v(x) we have
if R — oo or go — oo, then v(0) — oo. (105)

Under the assumptions of (c) we have that all these implications hold for w-
solutions. Furthermore, from (101) we also see that

if fogg’/ — 00 then v(0) — oo. (106)

It is possible to obtain even better constant than c¢(m,p, N) in (98), if in the
proof we consider the family of sub-annuli A such that 4, C B\ {0}, and not
only A, = B\ {0}.

In formulating our problem (1) we imposed the condition that v(x) be de-
creasing. Let us consider the corresponding problem without this condition:

—Apv = Golz|™ + fo| V|,
vlop =0, veC*(B\{0})nC(B), (107)
v(x) spherically symmetric.
The following proposition shows that if v(z) is a strong solution of (107) which

belongs to C1(B), or p > 2, then u(r) is necessarily decreasing, where u(r) =
v(x), r=|z|
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Proposition 8 Let fo and §o be positive real numbers. Let v(z) be a strong
solution of (1).

(a) Then u|, ry can have at most one local mazimum 1o, and u(r) is de-
creasing on (ro, R).

(b) If v € C*(B), then u(r) is decreasing on [0, R].

(c) If p > 2 then u(r) is decreasing on [0, R].

PROOF. (a) Let us define V(s), s € (0,|B|) by V(Cnr™) = u(r). It suffices to
show that if ro € [0, R] is such that V’(sg) = 0, so = Cnrd’, then V'(s) < 0 for
s = CnrN € (s0,OCNRY). Let z € B be such that s = Cx|z|" for some given
s > sg. We have

p d _ay|av Pt av N .
-NCy o (s”(l ~) I E) = —Apv = golz|™ + fo| Vol

> a2 (108)
Z 9o Cn .

Integrating from sg to s we obtain

p—2 p—2
_pa- |V W g4 2% |V v
sPA—w ‘ 7 (s) 7 (s) + s I (s0) I (so) > 0.
Since 2¥(sp) = 0 we arrive to 4 < 0, which proves that 2* < 0 for all

r € (ro, R), see (8).
(b) If v € CY(B), then u/(0) = 0, and we can proceed as in (a) with 7o = 0.
(c) Assume that u(r) is not decreasing. Then there exists ro € (0, R) such
that u/(rg) = 0. From (108) we obtain

1
p(1= )50 RV (5) P2 (5)+ (p— )P0 BV ()P 2V () < =5,

where ¢ > 0. Substituting s = sg we obtain a contradiction: 0 < —c- sgL/N.

Assume that u is decreasing on (0,a), but is not decreasing on [a, R]. Then
there exists a point rg € [rg, R) such that u/(rg) = 0, which implies a contradic-
tion in the same way as above. &

In (92) we obtained an upper estimate of |u'(R)|, that is, of the outward
normal derivative on the boundary of B for any w-solution v(z) of (1). Now we
want to obtain the lower bound of |u/(R)| for any solution of (1).

Proposition 9 Let m > —N. For any strong solution v(x) of (1) such that
uw'(r) = 0 as 7 — 0 we have the following lower bound:

GoR™ ! ) p'-1

(109)

) > (25

In particular, if m > —1 this estimate holds for any w-solution of (1).
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PROOF. Let s = Cnr", and let us integrate (108) from 0 to |B|. We obtain
Nl

/N (m+ Ny

On the other hand, after differentiating V (Cn7™) = u(r) with respect to r, we

NPCE (BP0 (IB)P >

get V/(|B]) = %, and the result follows easily. The claim for w-solutions
follows from Proposition 6. &

We can also state a continuous dependence result for w-solutions of (1),
which follows easily from Theorem 8(a) and Lemma 1.

Proposition 10 Assume that 1 < p < oo, m > max{—p,—N} and (fl,gl) €
My, where My, is defined by (56). Let I(f1) and I(§1) be closed neighbourhoods
of f1 and G respectively, fo = max I(f1) and go = maxI(g1), where f1, 1
and the corresponding intervals I(f1), I(g1) are defined by (16), A > 0, B(w)
as in Proposition 4. If fo € I(f1) and gy € I(§1), then for the corresponding
w-solutions vy, vy from Theorem 8(a) we have that for allr € [0, R):

Wy (r) —uh(r)] < Crv ™ [|gr — go| + B(wi)lfi — fol],  (110)
RP (m+1)—m _ .p'(m+1)—m
— <

lur(r) —uz(r)| < pP(m+1)—m

x[|g1 — g2| + B(wi)|f1 — f2|], (111)
where
m+p ,

C=(p —1)NCy® I MP2A. (112)

Here f’s, g’s, u’s, and wy are defined analogously as in Lemma 1, and M, =
Mc(fo, g90), see Proposition 5, with fo and go as _in Proposition 4. In particular,
if fa = f1 and ga — g1, then v2 — v1 in CY(B). If p = 2, then va — v1 in
C?(B).

PROOF. (a) We have

luy (r) — uh(r)] = erm VDT |y (Onr™) T — wa(CnrN) 7, (113)
where ¢ = NCE(W_1

together with

) N
. We can use (46) and w(t) < Mt7,t = Cnyr, v = 1+2%2,

lwi(t) — wa(t)| <V A[|g1 — g2| + B(w1)|f1 — fal],

see Proposition 4. (113).
(b) To prove (111) note that the zero boundary condition implies

R
s () — s ()] < / [y () — (o)) dp.

It suffices to use (110). B
(c) The convergence in C?(B) for p = 2 follows from standard L?-regularity
for elliptic equations. &
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3.3 Uniqueness of weak solutions

Here we study the problem of existence of unique weak solution of (1).

Proposition 11 Assume that m > max{—p,—N}. (a) Then any w-solution
of (1) is weak solution, and conversely, any weak solution of (1) is w-solution.
(b) There exists at most one weak solution of (1). In particular, under condi-
tions (a) or (b) of Theorem 8 problem (1) possesses the unique weak solution.

PROOF. (al) Let us show that the pointwise derivative aa—;’i of w-solution v is
also the weak derivative. First, since v is continuous, it is integrable on B. We

can write
dr = lim
/ 8.731 5%0/ 83;1

where ¢ € C5°(€2). Using Green’s formula we have that

/ Op dx / Ov -<pd:1:+/ vpv;dS,
Q. 81?1 Q. 81'1' Se

where v is the outward unit normal vector at z, |z| = €, with respect to domain
Q. = B\ B:(0), and S; is the inner bounding sphere of 2. whose radius is ¢.
The last integral tends to zero as € — 0 since v is bounded. From this we can

easily see that
/v.agoz_/ Ov - pdz,
B Oz B 0z

i.e. the pointwise derivative of v is also the weak derivative of v.

(a2) Let us prove that the w-solution v of (1) is also weak solution. Since v
is of class C* on ., see Lemma 8(c), we have that it satisfies (1) pointwise on
Q.. This together with Green’s formula yields:

go/ |x|mgoda:+fo/ |Vv|pgodx:—/ Ayvpdr =
Qe Q.

=/ |Vv|p_2Vv-Vnpdm—/ Z|VU|” 28—@1/1(15
Q.

€ 4=1

To show that the last integral tends to zero we use the fact that there exists a
constant C' > 0 such that

W/ (r)] < € r(mIT
for all r € [0, R], see Lemma 8(b). Therefore the last integral does not exceed

C/ |VolP~1dS < Clu/(e)|P~ - eV 1< C-em™N 50 ase—0, (114)
SE

where C' > 0 is a generic constant. Passing to the limit in the above integral
equality we obtain that —A,v = golz|™ + fo|Vv|P in the weak sense.
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It remains to check that v € Wy '(B), that is,
R /
/ |[VolPdx < C/ pmHDPHN=1gqp < o0,
B 0

This is equivalent to (m + 1)p’ + N > 0, and this inequality follows easily from
m > max{—p, —N}.

(b) Since any weak solution is w-solution, uniqueness of weak solutions fol-
lows from Lemma 5. &

Theorem 9 Assume that 1 < p < oo, m > max{—p, —N}, and
(fO;gO) S Ms U Mn;

where My and M,, are subsets of (0,00)? defined by (84) and (88) respectively.
Then there exists a unique weak solution v € WyP(B) N L®(B) of (1). Fur-
thermore, we have v € C®(B \ {0}) N C(B), and v is w-solution. It has all
qualitative properties described in Section 3.2.

PRrooOF. By Proposition 11 we know that for m > max{—p, —N} any w-solution
is also weak solution of (1). Therefore it suffices to show that there exists a
unique w-solution. The existence of w-solutions has been proved in Theorem 8(a)
and (b). Now by Theorem 2 we know that weak solutions of (1) are in fact w-
solutions. Assume that there exist two different weak solutions v; and vy of
(1). Then this implies the existence of two different functions w; and ws both
satisfying equation w = Kw, where K is defined by (4) on domain (7). The fact
that wy # wy follows easily from (8). But this contradicts Proposition 11. This
proves unique solvability of (1). For regularity of v see Lemma 8(a). O

As we see from Theorem 2 and Proposition 11, the notions of weak solution
and w-solution coincide provided m > max{—p,—N}.

Using a slight modification it is also possible to obtain existence and unique-
ness results for (1) with a weaker notion of strong solution: v € C?(B\ {0})
instead of v € C?(B)NC(B), that is, for solutions allowing singularity at 0 € B.
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