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1. Introduction and main results

For 1 <k <n, let

o= D ki

1<ip <~ <ig<n

denote the k-th elementary symmetric function of n variations, A1,...,An, and let I} denote the
connected component of {A € R" | oy (1) > 0} containing the positive cone
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Li={reR"|%>0,i=1,....n}.
It is well known (see, e.g. [6]) that I}, is a convex cone in R" with its vertex at the origin, and
LS Chcl={AeR" |11+ + iy >0} (1)

Let A(D%u) denote the eigenvalues Aq,...,A; of the Hessian matrix of u. Fully nonlinear elliptic
equations involving o (A(D?u)), as well as for more general f instead of oy, have been investigated
in the classical and pioneering paper of Caffarelli, Nirenberg and Spruck [6]. For extensive studies
and outstanding results on such equations, see, for example, Guan and Spruck [11], Trudinger [28],
Trudinger and Wang [29], and the references therein.

Let (M, g) be an n-dimensional, smooth Riemannian manifold without boundary. For n > 3, the
well-known Yamabe conjecture states that there exist metrics which are pointwise conformal to g and
have constant scalar curvature. The Yamabe conjecture is proved through the work of Yamabe [32],
Trudinger [27], Aubin [1] and Schoen [25]. The Yamabe and related problems have attracted much
attention in the last 40 years or so, see, e.g., [26,2] and the references therein. The Schouten tensor of
g is defined as

Ag:L Ricg—Lg ,
n—2 2(n—1)

where Ricg and Rg denote, respectively, the Ricci tensor and the scalar curvature associated with g.
We use A(Ag) = (A1(Ag), ..., An(Ag)) to denote the eigenvalues of Ag. Clearly,

1

o1 ()\.(Ag)) = ng

Let

n
V1=[A6R” in>1},

i=1
and let
Vi) ={sr|s>0, AeVq}

be the cone with vertex at the origin generated by V4, i.e. I'(V1) = I'1. Then the Yamabe problem in
the positive case can be formulated as follows: Assuming A(Ag) € I'(V1), then there exists a Rieman-
nian metric g which is pointwise conformal to g and satisfies L(Ag) €9Vq on M, ie. o1(A(Ap)) =1
on M. A fully nonlinear version of the Yamabe problem on locally conformally flat manifolds was
studied in [19,20] and the references therein.

Viaclovsky [30,31] introduced and systematically studied equations

1
o (MA9) =¥ (x.u). (2)

On 4-dimensional general Riemannian manifolds, remarkable results on (2) for k = 2 were obtained by
Chang, Gursky, and Yang in [7,8], which include Liouville-type theorems, existence and compactness
of solutions, as well as applications to topology.

Let g1 = u* ™2 gy be a conformal change of metrics; then (see, e.g. [30])

2 oo 2n 2
Ag1 = n_ 21,[ Vgou —+ mu Vgou ®Vg0u —

Lu*ﬂv ul2 go+A
(n—2)2 goUlg, 80 8o+
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Let g = u®/"=D gq.., where gq. denotes the Euclidean metric on R". Then by the above transforma-
tion formula,

Ag=urziA dx dx/,
where AY is given by
u 2 _ni2 5 2n o 2 o 2
At =— u m2Vu4+ ———u - 2Vu® Vu — ———u" -2 |Vul|“I, (3)
n—2 (n—2)2 (n—2)2
and [ is the n x n identity matrix. In this case,
MAg) = A(AY),
where A(A") denotes the eigenvalues of the symmetric n x n matrix AY.
For n > 3, consider equations
F(r(aY) =uP RS, a(ar in R” 4
of (M(AY)) =uP7n2, A(AY) € I}, inR™. (4)

For the case p = % Li and Li [20] extended the celebrated Liouville-type theorem of Caffarelli,

Gidas and Spruck [5] to all o}, 1 <k <n. They also showed that for —oco < p < zﬁ problem (4) has

no positive solution u € C2(R"). For k=1 and p = Z*% Eq. (4) takes the form

2 _n+2
_ =2 A A _trace =1, inR" 5
2 Z ) (5)

That is,
1 n4+2 .
—Au:i(n—Z)un—Z, in R™,

A related result of Gidas and Spruck in [10] states that there is no positive solution to the equation
—Au=uP in R" when 1< p < %
There have been also many works on the nonlinear partial differential equation

Au=uP, p>0,inR" (6)
It is well known that Eq. (6) has no positive solution if p > 1, see, for example Keller [16], Osser-
man [23], Loewner and Nirenberg [17] and Brezis [4]. It is worthwhile to point out that Osserman
[23] considered the necessary and sufficient condition under which the following equation

Au= f(u), inR" (7)

has a subsolution, where f is a positive, continuous, monotone non-decreasing function defined on R.
The following growth condition on f at infinity,

00 t —

f(/f(s)ds) dt =0 (8)

0

[NE
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is well known as Keller-Osserman condition, where and later we omit the lower limit of integral

to admit an arbitrary positive number. This condition and its generalized forms are crucial in the

investigation of existence of blow-up solutions. See [18,22,33,34,21] and the references therein.
Consider the following fully nonlinear partial differential equations

o (M(D)) = fw, 1<k<n, inR", ®)

where f is a positive, monotone non-decreasing, continuous function on R. A function u € C2(R") is
said to be a subsolution of (9), if A(D?u) € I, and

o'k% (»(D*u)) > f(w), inR"

We remark that for Eq. (9) with k=n and f(u) =1 some Bernstein-type theorems have been estab-

lished. The well-known theorem of Jorgens [15], Calabi [9] and Pogorelov [24] says that any convex

solution of det(D2u) =1 in R" must be a quadratic polynomial. For 1 < k < n, Bao, Chen, Guan and

Ji [3] showed that any convex solution of o(A(D%u)) =1 in R satisfying a quadratic growth con-
1

dition is a quadratic polynomial. In [14], Jin, Li and Xu proved that a,f (A(D?u)) = uP in R" has no
positive subsolution for any p > 1. Combining these facts it seems interesting to study the existence
1
of positive subsolution of o,f (AD2u)=uP inR" for 0 <p < 1.
Ji and Bao [13] extended the Keller-Osserman condition (8) to the fully nonlinear partial differ-
ential equation (9) and established a necessary and sufficient condition for the solvability of Hessian
equations (9).

Theorem 1. (See [13, Theorem 1.1].) If f(-) is a continuous function defined on R and satisfies

f(t) > 0, and is monotonically non-decreasing in (0, +00), (10)
f(®)=0 on (—o0,0],
then Eq. (9) has a positive subsolution u € C2(R™) if and only if
00 t —ﬁ
/(/f"(s)ds) dt = oco. (11)
0

Remark 1. Especially, it is easily to see that when k=1, (11) is exactly (8).

Remark 2. For the case f(u) =uP, Theorem 1 shows that (9) has a positive subsolution if and only if
O0<p<1.

In this paper, we consider the following fully nonlinear elliptic equations
1 n+2
o (M(=A")) =u""Z fu), A(—AY)e T}, inR", (12)

where n >3, f(-) is a continuous function in R. For the case f(u)=uP, Jin, Li and Xu [14] proved
that

Theorem 2. (See [14, Theorem 1].) Let n > 3, f(u) = uP. Then the problem (12) has no positive continuous
viscosity subsolution, if

2(2k — n)
D> 1 —i—maX{O, m}
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The definition of viscosity subsolutions can be referred to [14]. In this paper, we restrict us to clas-
sical subsolution. A function u € C2(R") is said to be a (classical) subsolution of (12), if A(—AY) € I}
and

=

of (M(=A")) > u""F fu), inR".

Remark 3. By the definitions of viscosity subsolutions in [14], it is straightforward to show that if
u e C2(R") is a positive function satisfying A(—AY) € I} in R, then u is a viscosity subsolution of
(12) if and only if u is a classical subsolution of (12).

For the general case that f(-) is a continuous function in R, we establish the existence and nonex-
istence for positive subsolutions of (12) in R". Our main theorem is:

Theorem 3. For n > 3, suppose that f (-) is a continuous function in R. Then

(a) fork > 3, if f satisfies (10) and
t
? is strictly increasing in (0, 00), (13)

then (12) has no positive entire subsolution u € C2(R");
(b) fork < 5, if f satisfies (10) and

o0 t _1
n(1—k) (n+2)(1 —k) k %
/ t =2k / fX(s)ds dt = oo, (14)

then (12) has a positive entire subsolution u € C2(R").

By the main theorem, we can easily get the corollary below, which extends Theorem 2, one result
of Jin, Li and Xu in [14].

Corollary 4. Let f(u) =uP, p > 0. Then

(a) fork > % (12) has no radial positive entire solution u € C2(R"). In particular, (12) has no positive entire
subsolution if p > 1;
(b) fork < % (12) has a positive subsolution u € C2(R") ifand only if p < 1

Remark 4. Although we cannot obtain a necessary and sufficient condition similar as (11) under which
Eq. (12) has a positive subsolution, for the case f(u) =uP we essentially improve the range of p such
that the problem (12) has a positive solution for k > % Namely, Corollary 4 shows that for k > 2

3
2(2k—n)
n-2)k *

(12) has no positive entire solution u € C2(R") if p > 1, while the result in [14] is p > 1+

Remark 5. Corollary 4 also shows that for k < g (12) has a positive subsolution ueC2®RM if p<1
It is still open for us whether (12) has a positive subsolution u € C2(R") for k > 5 I and p < 1. To solve
this question, it needs new methods involved.

If n is even, and k = % then we further have
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Corollary 5. For n > 3, suppose that n is even, k = % and f(-) is a continuous function in R. Then
(a) if f satisfies (10), (13) and

00 t 1
'/tq(/s*%f%(s)ds) " dt < oo, (15)

then (12) has no positive entire subsolution u € C2(R");
(b) if f satisfies (10), and

00 t —

/N(/s"?zﬂ(s)ds) dt = oo, (16)

a

3=

then (12) has a positive entire subsolution u € C2(R").

In Section 2 we will introduce some results on radial solutions as preliminaries. The proof of the
main theorems will be given in Section 3.

2. Preliminary results on radial solutions

In this section, we study some properties of radial solutions.

Lemma 6. Suppose ¢(r) € C2[0, R) and ¢’ (0) = 0. If v(x) = @(r), wherer = |x| < R, then v(x) € C2(Br(0)),
and

AM=AY) =A@ = (A1), 221, ..., An (D), (17)
where
T = —— ™ 2 (1) (1)
1 = n= 1(1),
~ " 2~ 2 2n (18)
M) =" =2p(r) = m(ﬂfﬁ(f)kz(r),
and
B () = {w(r)w/:/(r) — =@M >0,
©(0)¢"(0), r=0,
Ja(r) = { P, 120 (19)
®(0)9"(0), r=0.
So that
—as () n—k
ok(A(—AY)) = (pc—o (Al(r)x’;l(r) +— A’g(r)), rel0,R), (20)
where Co = (%)k(cﬁj)*l, and Ck = —(n_”k!)!k!.
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Proof. In fact, for x #20, 1 <i, j <n, we have
Y =g
— =0 ),
0X; ¢ r
2

0X;0X;

W=¢'05 g LD (” 5.

By ¢’(0) =0, we have

tim 2. (%) = lim (%ﬁ(o))xi —"(0)-0=0,

x—0 0X; x—0

. 82\/ ¢ (T) XIX (p/(r) ) g0/(1,)
1 =1 ’ J ) =1 )
2 an; &“((‘p ®-= >r2 +< ; )%) g( . )5,, ¢ ()5

Define

2y
(0) =" (0)5;;.
0Xj j

av
—(0)=0 and
0X;

i

Then v(x) € C2(Bz(0)). For convenience, throughout this paper, we denote @ lr=0 = ¢”(0). Then we
have

)

V2v(x) = (_(p " _ go_ir))xTer AGY
r r

r2

@'(n)
r

2
Vv Vy= ( > xTx, |Vv?= ((p’(r))z.

Substituting them to (3), we have

_2n_ _2n_ 2
v 2V @ Vv + v r=2|Vy|“]

n—2 (n—2)2 (n —2)2
_ 2 e [P0 e @'
(2o (22,

2 2 n
- (n n2)2 (p__z(r)((p 4 )> x'x+ (n_z)z(p_"zj(r)((p,(r))zl

izﬁf“_()[((p(rw(r) e’ n (go’(r)>2>xrx

n r2 r3 n—-2\r
/ / 2
+<<p(r)¢ (r) N (¢'() )1}
r n—2

Denote

a=

2 [<p(r><p”<r)_<p(r)¢’<r>_ n (w’(r))z]
r2 ’

n=2(r
n—2(p ) r3 n—-2\ r

2 o o' L
b=-—¢ H(r)[ier(cp(r))z].

n-— r

(21)
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By linear algebra, we know that the eigenvalues of the symmetric matrix of the form axTx + bl are
(alx|> +b, b, ..., b). So we obtain the A defined by (18).
By definition of oy, we have

ok (M(=A")) = K1 A ) + ¢k 3 )

k
2 2nk n—k
k—1 - k—1 k
=C) (n — 2) QT 2(r) (k1(r)A2 )+ . k;(r)).
This is (20). O

By (20), we know that the radial solution ¢(r) of (12) satisfies

n—k

AT + A () = Cop* () (@), Tel0,R). (22)

Next, we will prove that there exists a local solution of the ordinary differential equation (22) in a
neighborhood of the origin, with initial conditions ¢(0) > 0 and ¢’(0) = 0. In order to show this, we
need the following lemmas.

Lemma 7. Let f(t) be a continuous function defined on R, and satisfy (10). For any positive constant a, there
exists a positive constant R such that the Cauchy problem

r 1/k
w’(r)=6(r°‘¢ﬁ(r> f s“*"‘lw‘f‘(sv"(w(s))ds) , >0,
0

90)=a
has a solution in [0, R].

Letting C = (%)1/". o =n—k and B =0, this is Lemma 2.3 in [13]. So the proof is very similar

as in [13] and we omit the proof here. The interested readers could refer to [13].

Lemma 8. (See [12, Theorem 1.2.3].) Let T > 0 be a constant. Suppose that f(t,x):[0, T] x R — R is contin-
uous, and vo(t) and wo(t) are subsolution and supersolution of

u' = f(t,u), u(0) = xo, (23)
respectively, and satisfy
vo(t) < wolt), Vte[0,T]

Then (23) has at least one solution in D = {u € C[0, T]: vo < u < wq}. Here, we call v(t) € C'[0, T] is a
subsolution (or supersolution) of (23), if

V() < () f(t.vD), Vte[0,T]; and v(0) < (>)Xo. (24)

Remark 6. Notice that this definition of subsolution (or supersolution) is different from that for partial
differential equations of second order. The proof could be found in [12].

By this definition of subsolution and supersolution of ODEs, we have
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Lemma 9. If f is a continuous function in R, and satisfies (10), then for any positive constant a, there exists a
positive constant R, such that the Cauchy problem

— k
a0k = Co(p ) FH(em). e @R, N
¢'(0)=0, (25)

p0)=a

has a solution ¢ € C2[0, R].

Proof. First, we claim that the Cauchy problem (25) has subsolution and supersolution near r =0,
with the same initial values.
In fact, Eq. (22) could be written as

n—k _
(M(r) + sz(r)>x’§ () = Cog* () f* (e (r)). (26)
Under the initial value conditions
@0)=a>0 and ¢(0) =0,
denoting
. ¢'(n)
7(0) := lim =——=
¢ (0 lim ===,

then

. [ T ]
lim| A (r) + Ao (1)
r—0 k

L pon =12 =k (ome'() 1T, 2
_rll_%[(ﬂ(r)(ﬂ ) n—2(¢ )"+ . ( . +n_2((p 1) )}
= 2 (ap" )"

k

So sending r — 0 on both sides of (26), we have
n ” k k
(09" (@) =Co(af @)

By (10), we have

1

p k k
¢ (0)= (ECO) f@>0

and

PP’ (r) n 1
r n—2

(¢’<r>)2> =ag"(0) > 0.

lim A(r) = lim (
r—0 r—0
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Then there exists 7 > 0, such that

A2(r) >0, Ar(r) + n’;<k)nz(r) >0, onl0,r]. (27)

For 1 < k <n, we write it as a total differential form; we have

n—k
A1(r) + p A2 (1)
k
B " n—1,, 2 n—k(@me ) 1, 2
=@My (r)—m(go )"+ X ( - +n_2(<ﬂ (r)) >
. p n—keme'(r) n—k n—1Y 2
=eMern+ k T <k(n—2) n—2>((p ™)
l /
ZQD(T)QD//(I‘) + (P(T)rfp (1’) +m((p/(r))2
=rlp @) (o™ (g’ (), (28)
where
_n—k _n(l—k)
= X >0, m_(n—Z)k<0’ 1<k<n. (29)
Since
=004 (o) > 20 reon,

it follows from (26) that for r € [0, 7],

/ k—1
r*’w“’"(r)(r’w”’<r)<p/<r))’(M) < Cod* ) F¥ ().
that is,

ek _ 11— , k—1
rIEDED QI 4 (o™ (g () (™ ') < Copk ) fX( 1),
(P9’ M) (P 1e' )" < Cot TG () (o).
Integrating on both sides, we have

r

(o™ (e’ (1) <kCo / =1 0km (5) f (0(5)) ds,
0

then

: :
¢'(n < (kcoﬁr"w‘”’(r)( / M= km (5) f ((5)) dS) :

0
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On the other hand,

lim

r—0

Sﬁ(f)‘P/(r) _ " 1 / 2 _
———=ay (0)>0 and m((p 0)" =0,

then, without loss of generality, we can assume that for the above r > 0,

/ 1 i
90(r);p () > _2«0,(0)27 on [0. 7. (30)
Then
(g son2 20’ (n)
han) == 4 (¢ () < T
by (28) and (26), we have
’ k—1
r*’wlf"‘(r)(r’<p’“<r><p/<r))’(2M) > Cop*(n) f¥(p (). (31)
Similarly, we have
r ¥
@'(n > (2"~ "kco)'l —lgp—m (r)( / STk (5) fR (0 (s)) ds) . (32)
0
Letting o = kI, B = —km, by Lemma 7, we know that
A i3
dm:CFb%m</W“4quﬁ@®wﬁ (33)

0

has a local solution near r =0 under the initial value condition ¢(0) =a > 0. Let ¢ and ¢(r) be
solutions of the Cauchy problems

1
k

so’(r>=<kco)r‘<r"<p‘m<r>< f ST (5) FX (g (5)) ds ) , 0<r<F, (34)
0
0(0)=a,

and

. 1

k
(p/(r):(Zlfkao) -1 m(r)(/Ska 1 km(s)fk(go(s)) ) . O0<r<TF, (35)
0
¢(0) =a,

respectively. Denote their common interval as [0, R] C [0, 7). Then at the origin, we have
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] 1
@%mz( )f@>(fk %)f@ ¢’ (0),

7 0)=¢'0) =
7(0)=p(0)=a.

Without loss of generality, we assume that
Q> @, in (0, R].

Next, we will prove the existence of local solution of the Cauchy problem (25). Let ¢ (r) = ¢’ (1),
then (25) is equivalent with the following Cauchy problem for systems of ordinary differential equa-

tions
<¢( )
@(r)

%W”mﬂ@m)
> ((p(r)¢(r) + ¢2 (1’))k

*¢a>—mw‘%w¢%o)
()

=F(r,o@),¢), r>0, (36)
(50)] = ()
o) )|y \a/)’
Then there exist a supersolution and a subsolution on [0, R] of (36)
o(r) o(r)
(5) o <<£<r>> |
Defining
" 1) (o (o)
alrow-ot0) = max| (80 ).min{ (50). (5}
we construct a new system
(ZE:D =F(r,G(r, o, $1)), >0,
(37)
(60)] = (2)
o)) |y \a)’
Denote
D.z{(¢0?).99€CWQRL (@ao><:(¢w)> <$v>>}
' @) ¢eC'0,R], \p) ) =~ o) o )|
It is clear that
F(r.G(r, @), ¢()) =F(r,@@),¢() on[0,R]x D. (38)

By LemmaAS, the Cauchy problem (37) has a solution (zﬁ(r), @(r)), and (<13(r), @) €D on [0, R]. Ttlen
by (38), (¢(r), §(r)) is exactly a local solution of the Cauchy problem (36) on [0,R]. By ¢’ =¢ €
C1[0, R], we have @ e C2[0, R] is a local solution of the Cauchy problem (25). O
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Next, we also need the following fact.

Lemma 10. Let f(-) be a continuous function in R and satisfy (10). For any positive constant a, if ¢ € C2[0, R)
is a solution of Cauchy problem (25), where [0, R) is the maximal existence interval, then for 0 <r < R, we
have

—2 o (i) = ) = (M), 22, - A2 (D) € T, (39)
where A1 (1) and A, (r) are defined by (19). And ifk > % then (25) has no positive entire subsolution.

Proof. It follows from (32) that

@' (r)>0, for0<r<F.

On the other hand if there exists 7 € (7, R) satlsfylng ¢’ () <0, then by the continuity of the deriva-
tive, there exists ; € (r,7) C [0, R), such that ¢ (r) =0, and

90()<ﬂ() 1 JAN2
; +-—(¢')" =0,

ok (A () = <’l: » ) JaOMTE + (” . ) ) =

A()_

which is contradiction with X(?) € I. So we have
¢'(r)>0, re(0,R). (40)

Therefore, by (26), we have for r € [0, R),

() = M + L((p’(r))z >0 and A (r)+ u}\z(r) > 0.
r n—2 k
For 1 <1<k,
n—1 n—1Y\
Gl(l(r)) = <l 1 )M(r))» )+ ( I )kz(f)
= <’,’_ 11) <M(r) + Tw))ﬂz '
> (")) (ne + 00 ) o
Z\1=1 1 k 2 2
>0

That is, for r € [0, R),
) = (A1), A2(10), ..., A2 (1)) € Tk
Letting v (r) := r’<pm(r)(p’(r), by (27) and (28), we have v/(r) > 0 for r € (0, R). Since

1//(r)—rkg0 (r)- (p() —0, asr—0,
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it follows that
Y(@r)>0, re(0,R).
Fix r1 € (0, R), and choose C1 = v (r;) > 0. By the monotonicity of i, we have
"' () >r7'cy, forr>ry.
Case 1. m=—1. We have n=2k, =1, and
¢ ') > Cir

Ing(r) > C1Inr — Cylnr; + Ine(ry),
@ > CorCr. (41)

Case 2. m# —1. We have n#2k, [ #1,

m+1 m+1
7(P ) > —Cl lr]fl + (LJ(H) G T]_l>. (42)

m+1 ~ 1-— m+1 111

In fact, by (29)

male n —nk 1= n—2k
T =2k T -2k
and
n—k 2k—n

k k

have different signs. If k < 5, then m+1>0, 1—1<0, that is, m> —1 and | > 1. If k > 5, then
m+1<0,1—1[> 0. Letting r — +00, (42) does not hold any longer. This is a contradiction. Therefore,
the maximal existence interval of the solution is finite, in another word, Cauchy problem (25) has no
entire solution. O

The following lemma and its proof could be found in [14].
Lemma 11. (See [14, Lemma 1].) Let §2 be a bounded open set in R", B(:,-,-): 2 x R; x R" — R™" be q

map, h(x, t) be a positive function defined in £2 x R4, and let t — t~1h(x, t) be strictly increasing on (0, o)
for each x € £2. Suppose that u € C2(£2) is a positive subsolution of

==

of (\(D*u+ B(x,u, Du))) =h(x,u), A(D?u+ B(x,u, Du)) € I}, Vx€ £2, (43)

and v € C2(£2) N C(82) is a positive supersolution of (43) with A(D?v + t~'B(x, tv, tDv)) € I} for each
t > 1. Suppose also that for each x € 2 and &, p € R", the function

tt Y B(x, ¢, tp)E, £) (44)

is non-increasing on (0, co). If u < v on 352, thenu < v on £2.
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1
Remark 7. For the convenience, we change f in original lemma to ak", and change the viscosity
subsolution to the classical subsolution.

By Lemma 11, we obtain the following comparison principle.
Lemma 12. Let f (t) be a monotonically non-decreasing function in R, and satisfy (10) and (13). Suppose that
@(r) € C2[0, R) satisfies (22) and (39) for r € [0, R), and ¢’ (0) = 0, lim,_, g @(r) = co. Ifu(x) € C2(R") is a

positive subsolution of (12), then we have u(x) < ¢(|x|) in Bg.

Proof. Let
_ n 1 n—2
Bx.t,p)=t"'(———=p®p+—=Ip’I),  hx,0)=—=Ff(),
n—2 n—2 2
where x,p € R", t € R. It is clear that

1
t(B(x. £, tp)E. £) = r‘1<t‘1 (—L(rp) ® (tp) + —|rp|21>s, s>
n—2 n—2

—<(—L ®p+—| |21)s s>
- n_2POPT ISP ’

is non-increasing in (0, oo) with respect to t. By (13), we have

-1 _n-2/(f©
t T hx,t) = 5 (t)

is strictly monotone in (0, co). Then (12) could be written as

==

of (\(D*u+ B(x,u, Du))) = h(x,u), A(D?u+ B(x,u, Du)) € I, x € Bg. (45)

Denote v(x) = ¢(r), where r = |x|. By Lemma 6, we have v(x) satisfies (12) in Bg. v(x) is naturally
a positive solution of (45) in Bg, and

1
AMD?*v +t'B(x, tv,tDv)) = A(Dzv +t72y71 (—%(tDv) ® (tDv) + mm)vﬁ))
:A(Dzv + B(x,v,Dv)) € I.

We notice that a positive subsolution of (12), u € C>(R"), is naturally a positive subsolution of (45)
in R". Since limy_, 3p, V(x) = 00, it follows from Lemma 11 that u(x) < v(x) in Bg. O

3. The proof of main results

Lemma 13. Let f(t) be a continuous function in R and satisfy (10) and (13). Then (12) has a positive entire
subsolution u € C2(R") if and only if (22) has a positive solution ¢(r) € C2[0, co) and satisfies the initial
value condition ¢’ (0) = 0.

Proof. Firstly, the sufficiency is obvious. If there exists such a solution ¢ of (22), then, letting v(x) =
¢(|x]), by Lemmas 6 and 10, v(x) is exactly a positive solution of (12) in R".

Next, we will prove the necessity. On the contrary, suppose that there is no such function ¢(r)
in whole space, and suppose that (12) has a positive subsolution u. By Lemma 9, for any constant
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a > 0, Cauchy problem (25) has a positive solution ¢(r) in some finite interval. Hence we assume
that [0, R) is the maximal interval in which the solution exists. Since for r > 0, ¢'(r) > 0, it follows
that ¢(r) - oo as r — R. Then by Lemma 10, we know that ¢(|x|) satisfies (22) and (39) in Bg.
Hence by Lemma 12, for any positive subsolution of (12), u(x), we have u(x) < ¢(|x|) for each x € Bg.
Especially, we have u(0) < ¢(0) =a. But, by the arbitrariness of a, if we take a = %0), then we obtain
a contradiction, which means the necessary condition holds. O

Proof of Theorem 3. By Lemmas 9, 10 and 13, part (a) of Theorem 3 holds.

In the following, we assume that k < 5. For part (b), we need only to show that if f satisfies (10)
and (14), then (22) has a positive entire solution.

First, by (22) and (28), we have

—k
Cop*(n) f¥ (e (1) = <A1 ) + "szm)xé“ )

k—1

e 1,
+n_2(¢<r>)2) . (46)

=rle! () (r’w'“(r)go’(r))’( r
On the other hand, we have
, 1 k—1
r o) (rle™ (g’ () (m(qﬂ(r)f) < Cog* () f* (o),
that is,

2k—1

o) (R (e’ ) (o™ (e’ 1) < (™) o k) FH ().

Then

2k 7 _
((rl(pm (r)(p’(r)) <) < CTZklglJka 1+k(1”)fk((0 (r))<p’(r). (47)
Integrating from O to r on both sides, we have

(o™ g )™ < C / s =1 (s) X (p(9) ' (5) ds
0
o)
M f (2km=1+k pk ) g

Then

B

o)
(pm (r) d(f;ir) - C( / t2km_l+kfk (t) dt) , (48)

a

that is,

1
2k

o)
(pm(r)< / g2km—1-+k fk(t)dt> do(r) < Cdr. (49)
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n(1—k)

=2k We have

Substituting m =

1
n(1—k) e (n+2)(1 k) k *
© m=2)k (r) / f (t) dt (p’(r) dr < Cdr. (50)

a

By Lemma 9, (22) has an entire solution. If it was not an entire solution, then its existence interval
is finite, denoting as [0, R). Then by ¢’ > 0, it is easy to know that ¢ blows up on the boundary, that
is,

@(r) —> o0, asr— R.

Integrating from O to R on both sides of (50), we have

oo o) 7
n(1-k) (n+2>( y
/(p(n—Z)k < / fc(t) dt) dgl) <CR < o0. (5])

a

a

This is a contradiction. O
Proof of Corollary 4. Letting k < 5, f(t) =t?, p > 0, for t > 0, we have

t t
n(1-k) n+2)(1—k)
t m=2)k ( /ST‘H(IJ ds) — tm( /Szkm—1+l<+kp dS)
0 0

8-
[N
=

1
_m 2km 4k 4 kp \ %
- 2km+k-+kp
= (2km + k + kp) 2kt B

For 0 < p <1, it satisfies (14). It follows from the proof of Theorem 3 that Corollary 4 holds. O
Especially, if n is even, and k = % we have

Lemma 14. Let k =

=3, and let f be a continuous function in R. If f satisfies (10), (15), and

L:— inf f() >0, (52)
te[1,00) 2t

then (22) has no positive entire solution ¢ € C2[0, cc).

Proof. Suppose (22) has a positive entire solution ¢ € C2[0, oc). Clearly, ¢’ > 0.
First, we will show that ¢(r) — oo as r — oo. On the contrary, suppose that there exists a constant
M > 0, such that

@) <M, on]l0,o0).

By (48) and m = —1, [ =1, we have
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o) 1
¢'(r) < Cgo(r)( / sglf'%(s)ds)

M 1

< CM(/S_%_]f%(S)dS)

a

< Ca~IMf7 (M)

=M < o0.
Then choosing r1 > 0 in (41), for r > rq,
da(r) = M + n]TZ(fﬂ'(r))z < 2= M; < 0. (53)
Substituting it to (46), we have
V) = (rg ™ ¢/ (1) > CorM My L) £ (p(r) = Cr. (54)

Integrating on both sides, we have

re~'(Ng'(r) > Cr?,

¢~ (g () > Cr.
Integrating again, we have
Ingp(r) > Cr* +C'.

Clearly, this contradicts with the assumption that ¢(r) is bounded on [0, co0). Therefore, there exists
rp > r1, such that ¢(r) > 1 for r > ry.
By (52), we have f(t) > 2Lt > Lt, for t > 1. Then

fle) > Lo, forr>r,. (55)

Next, we will show that v (r) > 1, for r sufficiently large. On the contrary, suppose that there exists
ro > 0 such that

Y <1, 1elr,o0). (56)
By (46), we have

-1

W ' 1 2
Cop? (N f2(pm) =r"'e* M) (re~ (e’ ()’ (M +m(cp/<r))2)

r
1

r 1o (ry’ (r)( r? 2<r)w(r>+ r g (ny? (r))

7-1
r ey’ (r)(w(r>+—w <r>> : (57)
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Combining with v (r) < 1, we have

Cop(Nfipr)  Crlf3 ()

W) > = — 00, asr— 00.

(=15 -Tr1-ngn(r) P2(r)

This contradicts with the assumption (56). Therefore, there exists r3 > ry, such that

v(@)>1, forr>rs.

Then, by (57),

19

r " )y (r)( v (r)) > Cop? (r) f 2 ().
that is,
¥ OYPETIE > T2 (1) £ ()
> !
Integrating from r3 to r, we have
Yyl — "N (rs) > C (" — 1),
Thus
re” (g (1) =y () > Cri-T,
that is,
¢~ (¢ (1) > CreT.
Multiplying v on both sides of the first line in (58),
YY) > CleT 2N ) F2 (9) ¢ (1),

and integrating from r3 to r, we have

r

Y () — Yl (r3) > C/S”w‘%‘l(s)f% (0(s))¢’(s)ds.

r3
In the following we will show that

r [1(p]

[sotortwepwos-(5) [ o

I3 @(r3)

(58)

(59)

(60)

(61)
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Denote
T n 90
n n r n n
F(r) ::/s”<p—7—1(s)f7((p(s))go’(s)ds— <5> / tT2 1 f2(t)dt,
3 @(r3)

then F(r3) =0. For r > r3, by (59), we have

@(r)

n n—1
Fo=(7-(3) Jo Porteowo-5(5) ¢ [ oo

@(r3)
r

1 n n n_] n n n
> C(l - —)r“w—f(r)ff(go(r))rﬁ + <2> r(e2(r3) —@72(M) f2(p(M)

n

. [C(l - 2l>r— - o }r"(p_%(r)f%(w(r))-

Clearly, if r3 is sufficiently large, then F/(r) > 0 for r € (r3, 00). Therefore, (61) holds. Substituting it
to (60), we have

o()
Y(r) > Crt / t27 1 F3 () de.
@(r3)

Extracting n times, and substituting v (r) =@~ (r)¢’(r), we have

o) 1
”Pl(r)w’(r)>Cr< /t51f3(t)dt> .
@(r3)

That is,

=

o() _
w‘](r)< /t—%‘lf%(t)dt> do(r) > Cdr.
@(r3)

Integrating from r3 to oo, we have

00 o) -1 00
/ ¢1(r)< / t31f§(t)dr> d(p(r)>C/dr:oo_
(ﬂ(r3) <P(T3) 3

This contradicts with (15). O

Proof of Corollary 5. From Lemmas 13 and 14, part (a) of Corollary 5 holds. Let k =% in (14), we
know part (b) holds from Theorem 3. O
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