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Abstract

A Pohozaev identity is used to classify the radial solutions of a quasi-
linear equation with exponential nonlinearity. The results are applied to
find the infimum of the non-local functional

1
F(\u) = n/ |[Vu|"dx — A\F <][ e“dm) , u€ Wol’n(Q),
Q Q

for various nonlinearities F', where €2 is a bounded domain of R™ and A a
real parameter. Our results generalize the case when F'(s) = log s.
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1 Introduction

Given a bounded domain 2 of R", consider the Sobolev space I/VO1 () defined

as the completion with respect to the norm |[Vull, = ([, |Vu|")% of the class
of smooth functions in 2 having compact support. It is well-known that this
Sobolev space embeds in all spaces L4(€2) with ¢ € [1,00). The independent works
of Judovi¢ [11], Pohozaev [20] and Trudinger [27] have extended the classical



Sobolev inequalities by proving the existence of constants u,C,, > 0 depending
only on the dimension n such that

][eﬂ(v"i'ﬁ""l < Cn, Yue W)\ {0}, (1.1)
Q

where f, f := ﬁ Jo, fdz. A sharp form of this inequality has been obtained later

by Moser [18], who showed that (1.1) holds if and only if u < p, := nwi=T where
w denotes the measure of the unit sphere S~ C R".

Inequality (1.1), commonly called Moser-Trudinger inequality, implies the follow-
ing estimate (as indicated in Section 5):

Q

where A,, > 0 is some universal constant and «,, is given by

A n

IN

ecnlVulli iy € W ™(Q), (1.2)

e

ap = (n—1)"" It 2yt (1.3)

In two dimensions, this inequality has revealed itself very useful in statistical

physics ([5], [14], [1]) and is also related to the geometrical problem of prescribing

Gauss curvature (see [18]). For this dimension the critical value (1.3) is given by
1

CYQ:E.

Similarly to what has been done by Talenti [25] for the Sobolev inequalities
|Vull, < C|lull,» with p < n, one may ask for the best constants C,, and A,
in the inequalities (1.1) and (1.2). By using Schwarz symmetrization it is enough
to treat this question when € is a ball. For this domain, Carleson and Chang [6]
proved the existence of an extremal function for the Moser-Trudinger inequal-
ity (1.1) and that the best constant C,, is strictly greater than 1 + eltat i,
Concerning the related inequality (1.2) it was already noted in [5] that for a
ball in the plane, there are no functions realizing equality in (1.2). Furthermore

n—1

1
Carleson and Chang [6] found that A, = Z z is the optimal constant in (1.2)
k=1

when the domain is a ball in R”. In other words any u € W, ™(Q) satisfies the
inequality

n—1

l/ \Vu|"dz — (na,) ' log (][ e“dm) > —(nay,) ! l, (1.4)
n Jo Q k

k=1

and the constant on the right hand-side of (1.4) is optimal when the domain is a
ball.



Similar inequalities hold on compact manifolds. For example on the two-dimensional
canonical sphere, it was proved by Onofri [19] (see also [10]) that any u € W12(5?)
of average zero satisfies

1
3 /. |Vul? — 87log <]£2 e“) > 0. (1.5)

Using a stereographical transformation, Beckner [4] proved that such an inequal-
ity is equivalent to the following one on a disk B of R?

%/B\Vu\Q — 8 {log (]é e“) + (]{3 e“)_l} > -8, (1.6)

in the space of non-negative functions of I/VO1 ’Q(B) Motivated by this equivalence,
Kim [15] has studied inequality (1.6) in higher dimension and proved that

n—1

/|Vu|" — (na) {log <]€ e“) + (]{2 e“)l} > —(nan)_lkz::%, (1.7)

1
for any v € W, ™(Q) with u > 0.

Note that the constants appearing on the right hand-side of (1.7) and (1.4) are
exactly the same. This is not a just a simple coincidence, and the aim of the
present paper is to exhibit a general setting in which both these sharp inequalities
are covered. More precisely given a function F': (0,00) — R, and A € (0, 00) we
shall consider the general non-local functional

1
F(A\u) = E/ |Vu|"dz — \F (][ e“dx) . u € Wy(Q). (1.8)
Q Q
Under the assumptions

F e C'(0,00), Sllrrolo{F(s) —logs} =0, F' >0, (1.9)
inequality (1.2) easily implies that the functional (1.8) is well-defined, admits
a minimizer when A < (na,)™!, is bounded from below at A = (na,)~!, while
beyond that value appropriate test functions show that F(J,-) is unbounded
from below. Further any critical point of F(),-) satisfies in the weak sense the
non-local quasilinear equation

A

—Apu = — (][ e“) e, ue Wy"(Q), (1.10)
9] Ve

where A,u := div (|Vu|"?Vu) denotes the n-Laplacian and f := F”.
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Thanks to the assumption f > 0 we may assume one of the minimizer to be
non-negative and therefore by using Schwarz symmetrization, we are reduced to
consider Problem (1.10) in the class of radially symmetric functions define on a
ball of same volume as ). This restriction on the volume is actually irrelevant
since both the functional F(A,-) and Problem (1.10) are invariant under scaling.
The study of (1.10) in the class of radial functions on a ball will be based on the
generalized Pohozaev identity as established through the works of Pohozaev [20],
Pucci and Serrin [21], Degiovanni et al. [8]. Since this integral identity will play a
central role in all our arguments, we will give an independent proof in Section 2.
This identity has mainly be used to prove non-existence of solutions in several
nonlinear problems. In the present paper we apply it to classify the radial solu-
tions of the equations —A,v = £e” and of its non-local variant (1.10). Our first
main result stated in a simpler form is the following:

Theorem 1.1. Let Q be ball of R™. Then Problem (1.10) admits a positive radial

solution if and only if there exists o > 1 satisfying
1 n—1

nop\f (o) = 5

1
1— =

~ (1.11)

A similar result holds for the existence of negative radial solutions and we refer
to Theorem 4.1 for a complete statement. By applying our results to the special
case where f(s) = 1|1— %}kil (1-1) (k = 1), we generalize and complete
the results obtained previously in [15] for £ = 2 (see our Proposition 4.2). In
particular inequality (1.6) can be extended as follows:

Theorem 1.2. Assume F(s) = [[1(1 - %)n_ldT. Then the associated func-
tional F(X,-) admits a radial critical point uy > 0 if and only if X = (nay,) ™ .

Furthermore, for each A\ < (nay,)™t we have

FAu) > F(lnow) ug) =0, Vue Wy™(Q), u > 0. (1.12)

Another generalization is obtained by considering functions f that satisfy the
condition:

1 (1 — %)n_l
sf(s)
For such nonlinearities and if €2 is a ball, Problem (1.10) admits radial positive
solutions if and only if A belongs to the range of the map defined in (1.13). Under
the additional requirement (1.9) we can prove that this range is the interval
(0, [na,]™') and explicitly calculate the infimum of the functional (1.8) when

AT (nay,)~t. As a consequence both inequalities (1.4) and (1.7) can be generalized
as follows:

s — (nay,)” is strictly increasing in (1, 00). (1.13)



Theorem 1.3. Assume that (1.9), (1.13) hold and let B be a ball of R™. Then
for any u € Wy (Q) it holds

i
L

F(non) ™ u) > inf  F(lnoy] ' u) = —(nay,)™ (1.14)

ueW,y ™ (B)

ol
Il
| =

1

In the ball B the functional F(),-) admits for each A < (nay,)™' a unique mini-
mizer, whereas the infimum in (1.14) is not achieved.

Our paper is organized as follows. Section 2 provides an alternative proof of
the Pohozaev identity for radial functions solving —A,v = g(v). By applying
this identity to the particular nonlinearity g(s) = e®, we are able in Section 3 to
classify the radial solutions of the quasilinear equation —A,v = +¢e¥ in R”. In
Section 4 we use a suitable substitution to reduce the nonlocal equation (1.10)
to the local equation —A,v = +e" and to classify the solutions of the non-
local equation (1.10). In Section 5, after relating F (A, u) to the Moser-Trudinger
inequality, we prove the lower bounds stated in Theorems 1.2 and 1.3.

2 Pohozaev identity for radial solutions

Given a ball B = B(0, R) of R" and a function g € C°(R), we assume in this
section the existence of a solution v to the problem

—Av=gv), veCYB), wvradial, (2.1)

and derive some integral identities for v.

For semilinear elliptic differential equations involving the Laplace operator, Po-
hozahev [20] derived an integral formula that has been widely used to prove
non-existence of solutions. This identity has later been generalized by Pucci,
Serrin [21] to C*-solutions of very general quasilinear elliptic equations. How-
ever, solutions satisfying non-linear equations involving the p-Laplace operator
are not expected to be better than C''® (see [26]). The work of Degiovanni et
al. [8] has relaxed the C*-assumption and extended the Pucci-Serrin identity by
assuming only the solution to be of class C*(Q). For Problem (2.1), by setting
G(s) := [ g(t)dt, this general identity reads

n

dv (r). (2.2)

dr

n—1

n

][ G(v)dx — G(v(r)) =

T




Henceforth we set

w = measure of the unit sphere S"~! c R",

and give an independent proof of (2.2) in the following equivalent form. Note
that by integrating (2.1) one can easily check that (2.2) and (2.3) are equivalent.

Proposition 2.1. Let g € C°(R) and set G(s) := [ g(t)dt. Then any solution
v of Problem (2.1) satisfies the following identities:
/ g(v)dx

/BT g(v)dx

n

n—1

, (2.3)

w

rGu(r)) = /BG(v)dx — nglwﬁ

n

n s
r d n—1 1
55{/&6’(1)) dx} = /B,. Gv)dr — - wT=n

Proof: On each ball B, := B(0,7) C B define

n—1

L (24)

g(r) ::/ g(v)dx, re€|0,R).

Since gowv € L*®(B) we easily check that the function G : [0, R] — R is Lipschitz
continuous on [0, R]. Therefore r +— |G(r)| is Lipschitz continuous, absolutely
continuous and differentiable a.e in [0, R].

Integrating (2.1) on the ball B, and applying the divergence Theorem yield

/ <—]VU|”_2VU,u>da:/ g(v)dz,
OB, .

where v denotes the outward normal derivative on 0B,. Since v is radial we
deduce

dv

G(r) = dar

e dv dv
(—%) |0B,| and sgn(G) =sgn (—$> : (2.5)

where by definition sgn(h)(r) := IZE:;I if h(r) # 0, and sgn(h)(r) is zero otherwise.
Moreover

%(r) = d% /Brg(v)dx = sgn(g)/aBrg(U)dU
_ g(—j—> g(u(r))|0B,| (2.6)



Hence by (2.5) and (2.6) we obtain

nE Gy < g
= % 0B, |7 sgn(—%) 9(v) |0B;|
= ~Ly(w)oB,=.
Therefore, n
no LG ) - e (o)), (2.7)

By integrating equation (2.7) on the interval [0, r] and recalling that |G| is abso-
lutely continuous we get

/ () dr

From (2.8) we immediately obtain (2.3). Equality (2.4) is now a consequence
of (2.3) by noting that:

_n_
n—1

n—1

= Wi {—G(v)r” —i—n/OTG(v)p”_l dp}
= et {—G(v)r” + ﬁ/r G(v) dx} . (28)

w

n

1 d

wr=tdr g

Glo(r)) = —— /83 Gv)do =

G(v)dx .

wrn—1
]

Remark 2.2. In dimension two and with the aim of deriving a priori estimates
for radial subsolutions of —Av < €', Bandle [3] or Suzuki [23] derive first a
differential inequality for the function | B, € dx. In the proof of Proposition 2.1
we have extended this basic idea to higher dimension and general nonlinearity that
may change sign.

From now on, we find it more convenient to rewrite (2.3) and (2.4) in terms of

the constant a,, defined in (1.3):
/ g(v) da

%dii {/B G(v)} _ /TG(U) dr — (nay)=1 /Tg(v) dx

Notice that when the function G is a multiple of g, i.e. when g(s) = \e®, equa-
tion (2.10) gives an ODE for the function G(r) = [, g(v) dz. This property will
be exploited in the next section.

n—1

d . (29

—r"G(v(r)) = /G(v)dx — (nay)TT

n

n—1

(2.10)




3 Radial solutions for a quasilinear Liouville
equation

In this section we consider the special case of (1.10) in which \%If = 41 in a ball
B centered at the origin and restrict the study to the class of radial solutions, i.e.
we now study

—Av=c¢ce’, e==l1,
(3.1)

v e Whn(B), wv radial.

In the next section we shall reduce the general non-local Problem (1.10) to the
local equation (3.1).

In dimension two the nonlinear equation in (3.1) is also called “Liouville equa-
tion”, because in [16] Liouville gave a representation formula of the solutions in
terms of meromorphic functions (on any simply connected domain). When n > 2
the study of (3.1) (with & = 1) can be found in Clément et al. [[7], Section 6],
where the solutions of (3.1) with zero Dirichlet data are explicitly given. Using a
different approach, we shall see how the classification of solutions to (3.1) can be
obtained directly from the Pohozaev identity (2.10). We start with the following
result:

Proposition 3.1. Let v be a solution of (3.1) and set M(r) := [ e'dx for
r < R. Then the following relations hold

v(r M(T) %
et — B, (1 — & [nan, M (r)] ™= ) 7 (3.2)
w0 _ M) 1 et i
|Br’ <1 - €[nOan(7’)]n£1 ) ’ vre [O’ R]’ (3'3)
M(T) = |Br| e Vr € [07 R], (3'4)

(1 + elnaner @B, [J=1)" "

O em—1u(R) — <][ e’ dx) : (3.5)
B

s

As a consequence

Proof: Equation (3.2) follows from applying (2.9) to g(s) = G(s) = ee®. In order

to prove (3.3) we first use (2.10) to obtain

1 rdM 1 1
(nan)ﬂz— =M {(nan)ﬂ — eMﬁ} ,

n dr

8



or equivalently

1 1 1

(noy,)™=n 1 eMn»=T1"

the differential equation (3.6) can explicitly be integrated on the interval (r, 7).
We then derive:

log (ﬁ(@)) s (ﬁff - j\j (Q)) o (”%)

and therefore

(nan)ﬁ —eMT (o) " r\"
M(r 1 T = | — M To) - 3.7
) ((nan)l—n—d\/[n—l(r)> ( ) (ro) (37)

By sending 7y to 0 in (3.7) we get

1 n—1
M(r) (lno‘n) - = Zpmer© e 0, R],
(nay,) =" — eMn»—1(r) n

which implies

Mﬁ v n
1 (r) : = (i) 7T s (3.8)
(nag)=n — eM»=1(r)

Equation (3.8) readily gives (3.3) and implies furthermore

HOMN==
M™T() = (o) —(Qnwe )i

1+ €(anwe”(0))ﬁrﬁ '

The conclusion (3.4) follows from this last equality. Finally relation (3.5) is a
direct consequence of (3.3) applied at r = R together with (3.2). O



Based on our previous results, we have the following classification result :

Proposition 3.2. The radial solutions to (3.1) are given by the 1-parameter
family:
(o) 1!

v(z) = log —, >0 (3.9)
(vt
If e = —1, the solution exists in B if and only if
nay,|Ble’©® < 1. (3.10)

Furthermore the n-Dirichlet integral of v is given by

1 1+€/LR%1 1 n—1
[ =] (-
B o7 1 T T

Proof: Let v be a solution of (3.1). Then by plugging (3.4) in (3.2) we see that
v has the form (3.9). Moreover, a straightforward calculation shows that the
functions defined by (3.9) solve (3.1), which in radial coordinates reads:

"2 Py N 1 dv oot

— +-—— | =¢€€".

dr? = rdr
We can now explicitly calculate the Dirichlet integral [, |Vv["dz of any radial
solution of (3.1). Using (3.9) we get

. (3.11)

dv

—(n—1) dr

dv n?  eprai !
dr n—11+eprat

We then have

2 n rR
/ \Vo"de = w( r ) /
B n—1 0

To calculate the integral in (3.12), we make the change of variable t = 1 —i—é/ﬂ“#.
Then a straight calculation yields

! dr
—. 3.12
" (312)

gprn—1

1+ 5;1,7“7%1

/R S N n—1/1+wR“ 1" dr
o |1+eprai| r n J T T—1
1 1+auR%1 1\
= = / - (1——) dr|. (3.13)
n 1 T T
Using (3.12), (3.13) and the definition of «,, in (1.3) we obtain (3.11). O

10



4 Application to a non-local equation on a ball

Given f : (0,00) — R and a ball B = B(0, R) in R™, the results obtained so far
will be applied to the non-local problem:

A
—Ayu = Ef <][ e d;z:) e*, weW,"(B), uradial. (4.1)
B

When the function f satisfies suitable growth assumptions, the above problem is
the Euler-Lagrange equation of the functional (1.8). The present section will be
helpful later to study the infimum of this functional.

Note first that the Moser-Trudinger inequality (1.2) and the regularity result
of [26] imply that the solutions satisfying (4.1) are C'(B). Furthermore, by the
maximum principle the solutions of (4.1) cannot change sign, and by applying
the strong maximum principle we see that for a solution u of (4.1) the following
alternative holds:

(a) Af(fze*dx)>0 and wu>0,
(b) AMf(fze“dr) <0 and u <0, (4.2)

(¢) M(f5e*dr)=0 and u=0.
Note that in the cases (a) and (b) the function

v = u+log (ﬁ ')\f(]é ¢t dr) ) (4.3)

solves Problem (3.1) with ¢ = sgn(u). We have actually the following result which
is a more precise statement of Theorem 1.1 stated in the introduction.

Theorem 4.1. Let u be a solution of Problem (4.1). Then o := §, e dx satisfies

1n—1
el 1
o

nap\f(o) = with ¢ :=sgn(oc —1). (4.4)

o

Conversely,

(a) if there exists og € (1,00) satisfying (4.4) then Problem (4.1) admits a
positive solution,

(b) if there ezists o € (0,1) satisfying (4.4) then Problem (4.1) admits a neg-
ative solution,

11



(c) if og =1 solves (4.4) then u =0 is a solution of (4.1).

In cases (a), (b) the solution is w = v — v(R) where v is given by (3.9) with
= log—1|.

Proof: Assume Problem (4.1) admits a solution u. If u = 0 solves (4.1), then
o =1, f(1) = 0 and identity (4.4) holds in this case. Assume now u # 0.
Applying (2.3) with G(s) = g(s) = |—j’5\;|f(0)es we get

M (0) = A (0)a — (nan) =T\ f(o)o |71 (4.5)

Since u # 0 equation (4.1) shows that Af(c) # 0, and therefore (4.5) implies:

which is equivalent to

no, |Af(o)| = <|§§EZ;|> %(1—%)% : (4.6)

Using (4.2) note that sgn(Af (o)) = sgn(u) = sgn(c — 1). Therefore (4.6) yields:

1 n—1
nazeAf(o) = =

g

1
1— =
o

Hence (4.4) also holds for u # 0.

Conversely, assume that (4.4) admits a solution oy € (0,00) \ {1}. By setting
e :=sgn (o9 — 1) consider a solution v of the problem:

v(0) _ |UO — Hn—l

(4.7)

—A,v =c¢ee’
nU e’, e non| B

By Proposition 3.2 such a function v exists and v € C*(B) (since condition (3.10)
holds). We claim that
u(r) :=v(r) — v(R) (4.8)

solves Problem (4.1). Indeed we have

—Aju=ee’Bet u e Wy (B),

12



and so we only need to verify that

v(R)

A f'[mn )
ce = — e?=vWldy | . 4.9
B <B (4.9)

Using (3.2) and (3.4), we write e"™ and [, e’ dz as a function of "), which can
in turn be expressed in terms of oy using (4.7):

n—1

1

v(R) 861}(0) £ 1 4
00

RN — |1 -
(1+ <[na|Bler@] 71)"  naelBloo

_1
ev(R)][ el — 1—|—5[nanlB|€U(0)} n—1 _— 1—|—8’0’0— 1‘ = 0yg.
B

Therefore (4.9) is equivalent to

Finally if oy = 1 is a solution of (4.4) then either A = 0 or f(1) = 0, and in both
cases u = 0 solves (4.1). O

Theorem 4.1 shows that radial solutions of the Dirichlet Problem (4.1) are com-
pletely classified by the real numbers oy > 0 solving (4.4). For oy € (0,00) \ {1}
using (4.7), (4.8) and (3.9), the solutions of (4.1) are explicitly given by:

u(z) = nlog <1 Tlon 1]|x/R|nnl) , |zl < R. (4.10)

For example in the case

f(s) =2

S

1
1— 2=
5

k—1 1
(1—-), k> 1, (4.11)

S

the function u = 0 trivially solves (4.1) and we can prove:

Proposition 4.2. Consider Problem (4.1) with f given by (4.11).

(a) For k = n — 1, Problem (4.1) admits a non-trivial solution if and only if
A = (nay,)"t. In this case the family of positive (resp. negative) solutions
is giwen by (4.10) with oy € (1,00) (resp. oo € (0,1)).

13



(b) For k # n —1, Problem (4.1) admits positive solutions if and only if

either 1 <k <n—1 and X\ € (0, (na,)™"),
or k>n—1 and )€ ((na,)™!, 00),

and in this case the positive solution is unique.

(¢) Fork # n—1, Problems (4.1) admits negative solutions if and only if A > 0,
and in this case the negative solution is unique.

Proof: Assume the existence of a solution u # 0. For the function f we are
considering, equation (4.4) reads:

n—1—k

nam\ — ‘1 L se 0,000\ 1), (4.12)

g

(a) If K = n — 1 equation (4.12) is solvable if and only if A\ = (na,)~!. In this
case any o € (0,00) \ {1} is a solution, which is positive (reps. negative) if o > 1
(resp. o < 1).

(b) If 1 <k <n—1, (4.12) admits a solution ¢ > 1 (which is unique) if and only
if na, A € (0,1). Whereas for k > n — 1, (4.12) admits a solution o > 1 (again
unique) if and only if na, A > 1.

(c) Finally we easily see that (4.12) admits a solution ¢ € (0,1) for each A > 0
which is unique whenever k # n — 1.

We conclude by applying Theorem 4.1. O

Another immediate consequence of Theorem 4.1 is the following:
Proposition 4.3. Assume that the mapping fo : (1,00) — R defined by
(nay,) ! "
= 1—- 4.13
S fo(S) 8f(5> s ( )

is strictly monotone. Then Problem (4.1) admits a positive solution if and only
if A € Range(fo) and in this case the solution is unique.

If condition (4.13) is stated on the interval (0,1) then we get a similar result for
the existence of negative solutions. An example of a function f satisfying (4.13)
is given by f(s) = 1, for which Problem (4.1) reads

u

€
—Anu = Aw,

ue Wy (B). (4.14)

14



For this nonlinearity f and for each A equation (4.4) admits the unique solution:
11
ox = (1 = elnag |A\[]71) .

Thus Theorem 4.1 shows that Problem (4.14) admits a positive solution (resp.
negative) iff A € (0, (na,,)™*) (resp. A < 0). The solution is unique and referring
to (4.10), it can explicitly be written in term of the parameter A:

T | n=1

ux(x) = —nlog (1 - 5[71()4,1])\”ﬁ + e[noy, |A] |2 ") : (4.15)

R

When n = 2 the solution (4.15) becomes

8 2
—1 41
ur(x) = log <87T—)\+)\|:r/R\2) ’ (4.16)

which can already be found in Aly [1] or in Suzuki [[24], Theorem 3.1]. Let
us emphasize that these authors obtained (4.16) by making a suitable change
of variable, while our method of proof relies on the Pohozaev identity stated in
Proposition 2.1 and applies to any dimension n > 2.

We conclude this section with

Proposition 4.4. Let u be a solution of Problem (4.1) and set 0 := f5e"du.

Then )
1 71 1\""
/ |\Vu|"de = — / - (1——) dr
B on |J1 T T

Proof: Consider v defined by (4.3) which solves —A,v = sgn(u)e’. By apply-
ing (3.3) we easily obtained

. (4.17)

!0 = g, (4.18)

Formula (4.17) is now obtained from (3.11) if we note that u = (a,we’®)" 1.
Indeed, using successively (4.18) and (4.4), we get

Sgn(u),uRﬁ = Sgﬂ(u) (aan"ev(O)) =" _ Sgn(u) (nan‘)\f<0') ‘6“(0)) L

1 1
= sgn(u) (na|Af(o)|o™) . sgn(u) |1 — —|o
o
= sgn(u)lo —1| = o —1. (4.19)
Plugging (4.19) in (3.11) gives the identity (4.17). O

15



5 Optimal constants

The aim of this section is to study the infimum of the functional F (), ) defined
in (1.8). We start by recalling that the Moser-Trudinger inequality (1.1) implies
for each A € [0, (na,) '] the inequality

1 1
—/ |Vu|" dz — Alog (][ e da:) > ———1logC,, YueW;™Q), (51)
nJo Q noy,

where the constant C,, is the one appearing in (1.1). Indeed by using Young’s
inequality ab < L|a|® + 2=%[b|=T, we get
n—1

n—1
n—1\ " np, \ "t |ul
— vul, [ ZEn L
o= () 1w () e

vV vV
a b

1 (n— 1)"1 lu T
n ( Npn [Vull,

Therefore, since u, = nw=T and using the constant «,, defined by (1.3), we

deduce

log <][ e dx) < ay||Vu|; + log C,. (5.2)
Q

Inequality (5.2) readily implies (5.1) as well as (1.2). We can slightly extend this
result as follows:

Proposition 5.1. Let Q CC R? and F € C°(0,00) satisfying

limsup F'(s) <oo and limsup{F(s) —logs} < occ. (5.3)

s—07F $—00

Then
(a) F(N,-) is bounded from below for each A € (0, (nay,) ™',
(b) F(X,+) admits a minimizer for each A € (0, (nay,)™1),
(c) F(X,-) is unbounded from below for A\ > (na,)™ .

Proof: Using (5.1) it is known that the mapping W, "(Q) — LY(Q), u — e* is
compact. Claims (a) and (b) follow now easily. To prove the last statement we
construct appropriate trial functions. Similarly to what has been done in [22] (on
a two-dimensional torus), we consider for each (a, 1) € R" x [1,00) the functions

-1, n—-1

(anw) ' _ (5.4)
1+ plz — a|ﬁ>

dapu(x) :=log (
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As a consequence of Proposition 3.2 these functions are radial solutions of —A,v =
e’ on R™, and by letting r — oo in (3.4) we see

/ o @) dy = (nay,) 7L (5.5)

Given a fixed ball B(a,r) CC €, set ¢, to be the value of §,, on dB(a,r) and
define the function

~ | baplx) —cop ifz e Bla,r),
Oap(@) = { 0 otherwise.

Using (5.5) and (3.11), we deduce

log (][ edan dx)
Q

/|v5a,u|ndx — n(nan) " log + O(1). (5.7)
Q

I
—
)

09
=
+
o
—~
[S—Y
~
—~
ot
D
~

In particular, we have

1 /Q |Vu|" de — Alog (]{2 e d:v) = ((nan)_l - )\) log u + O(1). (5.8)

n

Hence as A > (na,)~! we see that (5.8) tends to —oo for u — oo. O

When the domain is a ball B, the energy F (A, u) of any radially symmetric critical
point u can be expressed as a function of o := ][ e" dx. Indeed by applying (4.17)

B
and (4.4) we have

FM\u) = (na,)™?

n—1

We first consider the case when F(s) = [ L (1 —1)" dr.

Proof of Theorem 1.2:
Proposition 4.2 applied to f(s) = % (1 — %)nfl shows that

S
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(i) for A # (na,) ™! the function u = 0 is the unique non-negative radial critical
point of F(A,-),

(i) F([now,)™,-) admits a family of radial critical points u, > 0 and (5.9)
implies

F(Inan] ™", u,) = 0. (5.10)

To prove (1.12) we define

- Sl -L)"dr ifs>1,

F(s) = (5.11)
0 if s € (0,1),

and denote by F (A, -) the functional associated with (5.11). By Proposition 5.1,

F(A, ) admits a a minimizer uy for each A € [0, (na,)™'). We check easily that

uy > 0 and therefore using Schwarz symmetrization we deduce that u, must be

radial. Then Proposition 4.2 shows that uy = 0. Hence for each A\ < (na,)~! we

get _ _
F(A u) > F(Auy) > 0.

By considering A T (na,)™! together with (5.10) we get (1.12). O

When F satisfies the requirements (1.9) and (1.13) we can also calculate the
infimum of the associated functional F((na,)™",-):

Proof of Theorem 1.3:
Note first that our assumptions readily imply f > 0 and we claim:

L:= ligglf{(sf(s) —1)logs} =0, (5.12)
lim sf(s) = lim % =1. (5.13)

To prove (5.12) assume L > 0. Then for a > 1 large enough we have:

— 1) logt
)~ 1)logt
tlogt

F(s)—logs = F(a)—loga+/s (tf(t

L [° dt
F(a)—1 — —_— :
> F(a) —loga+ 2/@ flogt’ Vs >a

The last inequality would then imply lim {F(s) — log s} = 400, in contradiction

to our assumption (1.9). If L < 0 we get a similar contradiction. Hence L = 0
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and (5.12) is established. Concerning (5.13), we first note that both functions
appearing in (5.13) admit and have the same limit as s — co. Indeed

) ) " ) sf(s
dyele) = e (1 ) E) = ﬁ

and this latter limit exists due to (1.13) since the function sf(s) (1 — %)1 "
decreasing and positive. Using (5.12) we immediately conclude lim sf(s) = 1,

and (5.13) follows.

Let A < (na,)™! and uy be a minimizer of the functional F(),-) (which exists
by Proposition 5.1). Using Schwarz symmetrization (see [12]), we may assume
without loss of generality that {2 is a ball B and u, is a radial positive function.
Clearly for any u € Wy (B) we have

F((now,)™ " u) = liminf F(Au) = liminf F(A uy). (5.14)
AT(nam)~1 Al(nam)~1
By setting 0 = o()\) := f5€"* dx, we remind the reader now that the value

F (A, uy) can be written in terms of o as in (5.9). Hence

no, F(\w) = /10 ! (1 — 1>n_1dr — u_—é)n_lF(a)

T T of(o)

= /10 { (1 _ %)nl_ 1} d% — {%F(U) —loga}
= /Oli 8711_1%51618 - {O;f—i‘):_lF(J) - loga} : (5.15)

Since the value o satisfies (4.4), the monotonicity assumption (1.13) with the

property (5.13) imply that AT(hm)*l o(A) = oo. Therefore from (5.14) and (5.15)

we get

. n—1 1 o (1 i %)n—l
nonF((nay) ™' u) > — z + AlTl(ﬁir)lfl logo — T@F(U)

= _ZE’ (5.16)

k=1

where the last equality follows by using (5.12) and (1.9). With (5.16) the proof
of Theorem 1.3 follows. O
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Remark 5.2. In the particular case when F(s) = logs, Proposition 4.4 readily
shows that any solution (A, uy) of (4.14) with X\ > 0 satisfies

o :]i e dx = <1 - [nan)\]nll>l . (5.17)

In this case, by using (5.9), F(\, uy) can be expressed as a function of \:

1
F(A\uy) = E/B|Vu,\|”dx — Alog <]{3 et dm)

-1 L
= _(nOén)il {(1 — na,A) log (1 — [nay A ) T na” }
k=1

In dimension n = 2 this result can be found in [1].

Acknowledgements. The second author was supported by an Alexander von
Humboldt fellowship. He thanks the Mathematisches Institut, Universitat zu
Koln, for its warm hospitality.

References

[1] J.J. Aly, Some properties of a thermodynamic model for the equilibrium of a
current-carrying quasineutral plasma, Phys. Fluids B 5 (1993), 281-294.

[2] T. Aubin, Some nonlinear problems in Riemannian geometry. Springer
Monographs in Mathematics. Springer-Verlag, Berlin, 1998.

[3] C. Bandle, Isoperimetric inequalities and applications, Pitman, London,
1980.

[4] W. Beckner, Sharp Sobolev inequalities on the sphere and the Moser-
Trudinger inequality, Ann. of Math. 138 (1993), 213-242.

[5] E. Caglioti, P.L. Lions, C. Marchioro, M. Pulvirenti, A special class of sta-
tionary flows for two-dimensional Euler equations: a statistical mechanics
description, Commun. Math. Phys. 143 (1992), 501-525.

[6] L. Carleson, S.-Y. A. Chang, On the ezistence of an extremal function for
an inequality of J. Moser, Bull. Sci. Math. 110(1986), 113—-127.

[7] P. Clément, D.G. de Figueiredo, E. Mitidieri, Quasilinear elliptic equations
with critical exponents, Topol. Methods Nonlinear Anal. 7 (1996), 133-170.

20



8]

M. Degiovanni, A. Musesti, M. Squassina, On the reqularity of solutions in
the Pucci-Serrin identity, Calc. Var. Partial Differential Equations 18 (2003),
317-334.

L.C. Evans, R.F. Gariepy, Measure Theory and fine properties of functions,
Studies in Advanced Mathematics, CRC Press, Boca Raton, 1992.

C.-W. Hong, A best constant and the Gaussian curvature, Proc. Amer. Math.
Soc. 97 (1986), 737-747.

V.1. Judovic, Some estimates connected with integral operators and with so-
lutions of elliptic equations, Dokl. Akad. Nauk SSSR 138 (1961), 805-808.

B. Kawohl, Rearrangements and convexity of level sets in PDE, Lecture
Notes in Mathematics 1150, Springer-Verlag, 1985.

S. Kesavan, F. Pacella, Symmetry of positive solutions of a quasilinear elliptic
equation via isoperimetric inequalities, Appl. Anal. 54 (1994), 27-37.

M. K.-H. Kiessling, Statistical mechanics of classical particles with logarith-
mic interactions, Comm. Pure Appl. Math. 46 (1993), 27-56.

M. Kim, Linearized Moser-Trudinger inequality, Bull. Austral. Math. Soc.
62 (2000), 445-457.

2
d log)\i A

J. Liouville, Sur l’équation aux différences partielles —
dudv 2a?

de Math. 18 (1853), 71-72.

=0, J.

M. Lucia, L. Zhang, A priori estimates and uniqueness for some mean field
equations, J. Differential Equations 217 (2005), 154-178.

J. Moser, A sharp form of an inequality by N. Trudinger, Indiana Univ.
Math. J. 20 (1970/71), 1077-1092.

E. Onofri, On the positivity of the effective action in a theory of random
surfaces, Comm. Math. Phys. 86 (1982), 321-326.

S.I. Pohozaev, On the eigenfunctions of the equation Au+ Af(u) = 0, Dokl.
Akad. Nauk SSSR 165 (1965), 36-39.

P. Pucci, J. Serrin, A general variational identity, Indiana Univ. Math. J.
35 (1986), 681-703.

M. Struwe, G. Tarantello, On multivortex solutions in Chern-Simons Gauge
theory, Boll. U.M.I. B (8) 1 (1998), 109-121.

T. Suzuki, Global analysis for a two-dimensional elliptic eigenvalue problem
with the exponential nonlinearity, Ann. Inst. H. Poincaré Anal. Non Linéaire
9 (1992), 367-397.

21



[24] T. Suzuki, Semilinear elliptic equations. Gakuto International Series. Math-
ematical Sciences and Applications, 3. Gakkotosho Co., Ltd., Tokyo, 1994.

[25] G. Talenti, Best constant in Sobolev inequality, Ann. Mat. Pura Appl. 110
(1976), 353-372.

[26] P. Tolksdorf, Regularity for a more general class of quasilinear elliptic equa-
tions, J. Differential Equations 51 (1984), 126-150.

[27] N.S. Trudinger, On imbeddings into Orlicz spaces and some applications, J.
Math. Mech. 17 (1967), 473-483.

E-mail:
kawohl@math.uni-koeln.de (B. Kawohl),
lucia@mail.csi.cuny.edu (M. Lucia).

22



