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ABSTRACT. We consider solutions to some semilinear elliptic equations on complete noncompact Rie-
mannian manifolds and study their classification as well as the effect of their presence on the underlying
manifold. When the Ricci curvature is non-negative, we prove both the classification of positive solu-
tions to the critical equation and the rigidity for the ambient manifold. The same results are obtained
when we consider solutions to the Liouville equation on Riemannian surfaces. The results are ob-
tained via a suitable P-function whose constancy implies the classification of both the solutions and
the underlying manifold. The analysis carried out on the P-function also makes it possible to classify
non-negative solutions for subcritical equations on manifolds enjoying a Sobolev inequality and satis-
fying an integrability condition on the negative part of the Ricci curvature. Some of our results are
new even in the Euclidean case.

1. INTRODUCTION

In this paper we consider solutions to critical and subcritical semilinear elliptic equations on complete
noncompact Riemannian manifolds. We are interested in their classification as well as on the effect of
their presence on the ambient manifold.

The prototype of one of these problems is the classification of positive solutions of the critical Laplace
equation

—Au=uT? in RY, (1.1)
with d > 3, which arises as the Euler-Lagrange equation of the L? Sobolev inequality as well as from the
study of Yamabe problem, where u7-2 gpa provides a metric of positive and constant scalar curvature.
It is well known that positive solutions to (1.1) can be completely classified, see the classical papers
[1, 16, 25, 31] where the classification was obtained under further decay or variational assumptions on
the solution. These assumptions were removed in the celebrated paper [5] (and later in [10] and [23]),
where the classification result is obtained by only requiring the positivity of the solution. The results of
[5, 10, 23], whose proofs are crucially based on the moving plane method and on the Kelvin transform,
tell us that positive solutions to (1.1) assume the form

u(z) = (M) B , (1.2)

for some a,b > 0 with 1 = d(d — 2)ab and zy € R%.
A related result was obtain in [17], where it was shown the nonexistence of positive solutions to
subcritical equations
—Au=uP inR?, (1.3)
where 1 < p < %, with d > 3.
When d = 2, a different line of investigation comes from the classification of entire solutions of the
Liouville equation
—Au=c¢e" inR?, (1.4)
which also arises from the study of conformal metrics e“gr2. This problem goes back to the work of J.
Liouville [22] who found that solutions to (1.4) can be represented by some meromorphic functions on
the complex plane C. A century and a half later, in [10], solutions to (1.4) were completely classified
under the finite mass condition

/ e'dr < +00. (1.5)
R2

2010 Mathematics Subject Classification. 35J91, 35B33, 563C21, 58J05, 35R01, 40E10.
Key words and phrases. Semilinear elliptic equations, Classification results for solutions to PDE, Rigidity for Manifolds
with bounds on Ricci curvature.



SEMILINEAR PDES ON RIEMANNIAN MANIFOLDS : A P-FUNCTION APPROACH 2

Under the latter condition, the authors of [10] prove that solutions of (1.4) are given by

1
(a+ blz — z0]?)?’

u(x) = log

for some a,b > 0 with 1 = 8ab and xy € R%. The proof in [10] relies on the moving plane procedure
and on the knowledge of the precise asymptotic behaviour of the solution at infinity (the latter being
obtained thanks to the finite mass condition (1.5) and a result of [4]).

In what follow, we first consider problems (1.1) and (1.4) on complete noncompact Riemannian
manifolds with nonnegative Ricci curvature and we aim at providing a unified approach that allows
us to classify both the solutions to those equations and the ambient manifold. Such results will be
obtained by using a suitable P-function which captures all the “geometry” encoded in equations (1.1)
and (1.4) and, whose constancy implies both the classification of the solutions and the rigidity of the
underlying manifold. Then, by exploiting the analysis performed on the P-function, we classify non-
negative solutions for subcritical equations on manifolds enjoying a Sobolev inequality and satisfying
an integrability condition on the negative part of the Ricci curvature.

Our first main result is the following.

Theorem 1.1. Let (M, g) be a complete, connected, non-compact, boundaryless Riemannian manifold
of dimension d > 3 and with nonnegative Ricci curvature. Let u € C3(M) be a positive solution to

— Au=uts in M. (1.6)
Assume that one (and only one) of the following three conditions holds
(i) d=3,4,5;
(i) d > 6 and u(x) = O(r=%) as r — +oo, with
(d—6)(d—2)
—_ 1.
“Z T4 —a (17)

where r = r(x) denotes the geodesic distance from a fized reference point of M;
(iti) d > 6 and u € LT3 (M).
Then (M, g) is isometric to R? with the Euclidean metric and u is given by

1 2
_ 1.
u(x) <a+b|x—xo|2) ) (1.8)
for some a,b > 0 with 1 = d(d — 2)ab and ¢ € R?.

Note that, in particular, Theorem 1.1 tells us that the non-compact Yamabe problem on a complete,
connected, boundaryless Ricci-flat manifold of dimension d = 3,4, 5 is solvable if and only if the manifold
is isometric to R? with the Euclidean metric.

Theorem 1.1 recovers and improves the results available in literature in several directions.

In [14], the conclusion of Theorem 1.1 was obtained under the decay assumption u = O(r’%) at
infinity (together with a further assumption either on the volume growth of M or on the finiteness of
the energy of u). Since the asymptotic assumption made in [14] immediately implies that u satisfies
(ii), we fully recover the results in [14]. In [8], the case (i) with d = 3 was already obtained, while
the classification result was proved for dimension d > 4 either under the finite energy condition (i.e.,
we L (M) and Vu € L?(M))* or under a decay assumption of the solution at infinity (more restrictive
than our condition (i7) when d > 7, and coinciding with (44) when d = 6).

We observe that, if we do not make further hypothesis on the positive solution u, the non-negativity
assumption on the Ricci tensor is necessary to obtain the rigidity result of the underlying manifold.
Indeed, there are hyperbolic-type model manifolds supporting bounded, positive and radially symmetric
solutions to (1.6) (see [3], [24]). Nevertheless, the rigidity result still holds true if one assumes that M is
a Cartan—-Hadamard model manifold and the solution to (1.6) is radially symmetric and of finite energy
or that it minimizes the Sobolev quotient [24].

In the case of Riemannian surfaces we have the following new and optimal result

IThe authors of [8] informed us that item (iii) of our Theorem 1.1 can also be deduced by combining Lemma 2.9 and
Theorem 1.2 of [8].



SEMILINEAR PDES ON RIEMANNIAN MANIFOLDS : A P-FUNCTION APPROACH 3

Theorem 1.2. Let (M, g) be a complete, connected, non-compact, boundaryless Riemannian manifold
of dimension 2 and with nonnegative Gaussian curvature. Let G = G(t) be any positive nondecreasing
function satisfying fcoo tgft) = 400, for some ¢ > 1 and denotes by r = r(x) the geodesic distance from

a fized reference point of M.
If u € C3(M) is a solution to

—Au=¢e" in M, (1.9)
such that
u(x) > —4log r(x)G%(r(x)) , for r(z) > ¢, (1.10)

then (M, g) is isometric to R? with the Euclidean metric and u is given by

1

=1
'U,(x) 0og (a) + b|$ — x0‘2)2 ’

(1.11)

for some a,b > 0 with 1 = 8ab and xy € R2.

Furthermore, the coefficient 4 in the asymptotic lower bound (1.10) is optimal. Indeed, for any > 4
there is a non flat, complete, connected, non-compact, boundaryless Riemannian manifold (M,g) of
dimension 2, with nonnegative Ricci curvature and supporting a (finite mass) solution to the Liouville
equation (1.9) satisfying u(z) > —Blog[r(x)], for r(z) >> 1.

Note that the above result is new even in the Euclidean case. Indeed, differently from all the previous
works, we do not assume the finite mass condition (1.5). Regarding the Euclidean setting, we mention
the recent paper [13] where the authors provide some classification results without the use of the finite
mass condition, under different assumptions from ours and by using complex analysis techniques.

We also notice that the lower bound (1.10) is quite natural since, in the Euclidean case, it is satisfied
by all the solutions having finite mass (just choose G(t) a positive constant larger than b in (1.10) and
¢ large enough, depending on b).

We also observe that Theorem 1.6 in [8] is a particular case of our Theorem 1.2. Indeed, in [8] the
authors assume both the finite mass condition

/ e' < 400 (1.12)
M

and the lower bound (1.10) with the special function G(t) = log”(¢), v € [0,1).?

Finally we mention the very recent work [6] where the conclusion of Theorem 1.2 was obtained by
assuming both the finite mass condition (1.12) and the asymptotic lower bound : u(z) > —4log [r(z)] +
o(log [r(x))]), as r(z) — +o0.

As already noted, the lower bound (1.10) of Theorem 1.2 is optimal. Nevertheless, the flexibility of

our approach allows us to weaken the lower bound (1.10) and still achieve a (new) classification result.
This is the content of the next result.

Theorem 1.3. Let (M, g) be a complete, connected, non-compact, boundaryless Riemannian manifold
of dimension 2 and with nonnegative Gaussian curvature. Let G = G(t) be any positive nondecreasing
function satisfying f:o tgft) = 400, for some ¢ > 1 and denotes by r = r(x) the geodesic distance from
a fixed reference point of M.

Ifue C3(M) is a solution to

— Ay =¢e" in M, (1.13)
such that
u(x) > —6log r(x)G%(r(x)) , for r(z) > ¢, (1.14)

then (M, g) is conformal to R? with the Euclidean metric.

Furthermore, the result is optimal in the sense that there are complete manifolds (M, g) of dimension
2, with nonnegative Ricci curvature, conformal to R? with the Euclidean metric, and supporting a (finite
mass) solution to the Liouville equation (1.9) satisfying the lower bound (1.14).

20bserve that, for any k > 1, G (t) = ;?:1 L;(t), where Li(t) = log(t) and L;(t) = log(L;—1(t)) if j > 2, are (more

general) functions satisfying the assumption of Theorem 1.2.
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Once again, the previous result is obtained without making the assumption of finite mass (1.12).

In the next two results we study non-negative solutions to subcritical equations. In order to fix the
notations, we set pg the critical exponent, i.e.,

d+2
—  ifd>

ps={d-2 ' = (1.15)
400 ifd=2.

Then, we have

Theorem 1.4. Let (M,g) be a complete, connected, non-compact, boundaryless Riemannian manifold
of dimension d > 2 and with nonnegative Ricci curvature. Let u € C3(M) be a nonnegative solution to

—Au=ur in M, (1.16)
with 1 <p < pg. Then u=0.
Theorem 1.4 was already known in literature, and it goes back to [17] (see also [8]). Hence, the

novelty of the theorem is not in the result itself but the way we obtain it. Indeed, our approach appears
to be very simple and for this reason we think that it deserves to be emphasized.

In the subcritical case, we can also weaken the condition on the Ricci curvature whenever the manifold
M satisfies a Sobolev inequality of the form

IV¢llzany > SI¥llvony Yo € Co(M), (1.17)
for some v > 2 and where d > 3.
More precisely, we define Ric_ : M — [0,00) by Ric_(z) = 0 if Ric(xz) > 0 and, if Ric(z) has a
negative eigenvalue, then — Ric_(z) is the lowest eigenvalue of Ric(x).
In this context, our new result is the following
Theorem 1.5. Let (M, g) be a complete, connected, non-compact, boundaryless Riemannian manifold

of dimension d > 3 and let u € C3(M) be a nonnegative solution to (1.16), with 1 < p < pg.
Let M enjoy a Sobolev inequality (1.17) for some v > 2 and assume that

. 1 2
IRic_ 2y < 7505~ P)p— 1A~ 25 (1.18)
Assume also that, for a fized point xo € M, the volume of the geodesic ball Br = Bgr(xo) satisfies
V,(Br) = O(R*%°1)  as R — oo (1.19)

Then u = 0.

We observe that, for any d > 3 and any 1 < p < pg, there is a complete, connected, non-compact,
boundaryless Riemannian manifold with non trivial Ric_ and satisfying all the assumptions of Theorem
1.5. See item (vi) of Remark 1.6.

There are some further noteworthy observations on Theorem 1.5, which we collect in the following
remark.

Remark 1.6.
(i) It is interesting to note that the conclusion of Theorem 1.5 holds true under the sole assumption
that the manifold M has a polynomial volume growth. See Theorem 4.5.
(ii) The exponent appearing in the volume growth condition (1.19) is always larger than d, the
dimension of the manifold M. Indeed, 2 + % >2(d—1)>d,sinced >3 and 1 <p < pg.
(iii) As we will explain in Section 2, it will be useful to introduce the parameter
1
n=2 P+’ .
p—1
Notice that n > d, and n = d if and only if p = pg. Hence, in terms of n, conditions (1.18) and
(1.19) can be written as

(1.20)

. n—d
v < ——m— .
| Ric— HLV*2(M) < 3(n—2)25 (1.21)
and
V,(Br) = O(R*™ 1) as R — oo, (1.22)
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respectively.

(1.23)
When M enjoys an Euclidean type Sobolev inequality, i.e., when M satisfies (1.17) with v =

2d
T then (1.18) boils down to

1

- —1)(d —2)S2. 1.24
than S gPs P -1d-2)8 (1.24)
The volume growth in (1.19) is automatically satisfied in many situations. For instance, if one

assumes that Ric_ € L2 (M) N L% (M), for some p > d, then there exists a positive constant
Ry = Ry(d,Ric_) such that

| Ric_ ||

2R\ \ !
V,(Br) < C(d)R? (log (R)> if R> Ry,
0

(see for instance the survey [7] and also [2, 15, 21, 28, 29] for other related results). Hence,
thanks to Remark (ii), (1.19) is satisfied.
Hereafter we provide an example of a complete, connected, non-compact, boundaryless Rie-
mannian manifold with non trivial Ric_ and satisfying all the assumptions of Theorem 1.5.
The example can be seen as a “small perturbation” of the Euclidean space R%, d > 3. We are
indebted to Matteo Muratori, who suggested this example.

For any d > 3 and any 1 < p < pg consider the model manifold (M, g), namely the manifold
with a pole o and whose metric is given, in polar coordinates around o, by

ds® = dr®* +%(r)d9*>  r>0, #eSi (1.25)
where df? is the standard Euclidean metric on 4! and
(r) =r+en(r), r >0, (1.26)

with € € (0,1) and 7 a fixed smooth cut-off function on (0,+o00) such that: n(r) = 0 for
r e (0,3)U(3,400), n(r) =1for r € (1,2) and 0 < n(r) < 1 for r > 0.
By definition of ¢, for any ¢ € (0,1) we have

r < ap(r) < 4dr for r > 0, (1.27)

hence there is a constant C;(d) > 0, depending only on d, such that V,(Bg(0)) < C1(d)R? for
any R > 0. Thus (1.19) is satisfied.

Also, by construction there exists a constant Cs(d,n) > 0, depending only on d and 7, such
that for any € € (0,1)

Ric_ #0 on M,
Ric_ <eCy(d,n) on M,
Ric_ =0 on M\ By(o),

and so

v

0 < || Ric— [ 4, < eCald,n) [Vy(Ba(0))]7 < eCa(d,n)Ci(d)1 4%, (1.28)

(M

Since (1.27) is in force, we see that, for any ¢ € C}(M) and for any € € (0,1)

{nwnm(w) < el 2ty 0 < o@D, 2t
196l 2y < 196l z2qar) < Co(@ IVl aqaey,

for some constant C3(d) > 1, depending only on the dimension d. Therefore, M enjoys the
following Euclidean type Sobolev inequality,

IVelrzan = S®?) [C(d)] ! lell s, ) VO E Ce(M),  Vee(0,1),

where S(R?) denotes the best constant in the Sobolev inequality in the Euclidean space R9.
Since the positive constant S(R?) [C5(d)] ™" is independent of € € (0,1), we see that also (1.24)
is satisfied by taking £ small enough in (1.28).
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Strategy of the proof. The proofs of our main results exploit a common strategy which is related to
the definition of a suitable P-function. Indeed, after letting

for equations (1.6), where p = pg, and (1.16), and

u= —2logv
for (1.9), we find that v satisfies
Av=P,
where
1/(n 2
P=-(=|Vv?+—
v<2| vl +n—2>
with
n_ p+1
2 p—1’

(notice that n > d and that n = d when p = pg) and

1 1
P=- 4
» <|Vv| —1-2)

for d = n = 2. The main goal in Theorems 1.1 and 1.2 is to prove that P is constant, which implies the
classification results, while Theorems 1.4 and 1.5 follow by proving a contradiction argument on P. In
both cases, this is done by noticing that P satisfies

div(v* "V P) = nv' " "k[v], (1.29)
where
Aviz2 n—d
— 2, _ 2 i
ko] = |20 o+ == (A0)’ + Rie(Vo, V).

By exploiting the definitions of P and of k[v], we obtain that

1
div (P'""* "V P) > (t - 2) P22 |\ VP2 + nPt {Ric(Vv, Vo) + and(Av)Q}

for any t € R. Since Av = P, by letting g a suitable cut-off function, one easily obtains that

1 —d
(t _ ) / Pt—2v2—n|vp|2 + n / pttiyl-n
2 Br n Br

<n [ P"W'™Ric_ |Vl —/ P2 "V P Vg .
Br Bar\Br

Then the conclusion follows once we can provide suitable bounds for the RHS in the inequality above
for ¢ > 1/2. This will be done by carefully choosing the parameter ¢, as well as other parameters
appearing in the proofs, and by letting R — oo. In the case of Theorems 1.4 and 1.5 these estimates
will force a contradiction (unless u = 0 in M), while in the case of Theorems 1.1 and 1.2 the conclusion
will follow by showing that P is constant, since this implies that Vv = %g = const.g and the result
follows from a classical theorem by Tashiro [32] (see Theorem A.1). The strategy of proving that the
Hessian matrix of v is a multiple of the metric has already been exploited in the existing literature,
but with some substancial differences with respect to our approach. Indeed, starting from [25], many
authors considered the identity

div(v* " X) = nv' " "k[v] (1.30)
for a suitable vector field X (see for instance [17], [30], [8], [14]). However, they did not exploit the fact
that X = VP and therefore they could not use the full strength of the fact that P is a positive solution
of the second order elliptic PDE (1.29). This is the core of our approach and the crucial difference
with the previously mentioned works. Indeed, with equation (1.29) in force, we can prove that P! is
a positive subsolution of a second order elliptic PDE, and the possibility to choose ¢ < 1 implies the
constancy of P, which in turns immediately provides Vv = const.g.

Also, besides the fact that the use of the P-function provides a unified approach to a variety of
problems (a unique approach simultaneously handles critical, subcritical and Liouville equations), we
also notice that, differently from [8] and [14], the P-function approach enables us to use the full strength
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of the constancy of P and directly jump to the conclusion, thanks to [32]. Indeed, the approach used
in [8] and [14] leads only to

VZ=""g and Ric(Vo,Vo)=0, (1.31)

without any information on Av. This is why the authors of [8] and [14] has to invoke some splitting
theorems which exploit both the conditions in (1.31).

Finally, we mention that our approach can be used as a starting point to obtain further results when
considering positive solutions to Au + K (ac)ug%g = 0, as done in [8]. We chose not to include these
results in this paper to prevent overshadowing the main ideas of our approach with excessive technical
details. This will be the object of future work.

Organization of the paper. In Section 2 we introduce the P-function and show that it is a subsolution
of a suitable equation. In Section 3 we prove the results for subcritical equations Theorems 1.4 and 1.5.
We prefer to start from these theorems since, in this case, the results follow almost straightforwardly
from the discussion above and by arguing by contradiction. Then we move to the classification results in
Theorems 1.1 and 1.2. In Section 4 we prove some preliminary integral estimates which are particularly
useful for the proofs of Theorems 1.1 and 1.2. Then in Sections 5 and 6 we will give the proof of
Theorems 1.1 and 1.2, respectively, by showing that P is constant. In Appendix A we recall some
auxiliary results for the reader’s convenience.

2. THE P-FUNCTION

In this section we introduce an auxiliary function, the so-called P-function and prove some preliminary
results. Let u be a solution to

—Au=ur in M, (2.1)
where 1 < p < pg when d > 3, and 1 < p < +oo for d = 2. Let
w=v T (2.2)

Notice that if p = pg then (2.2) reads as u = v=“F". Since

2 1
v7%71V1} and Au= QLz
p—1 (p—1)

it is readily seen that v satisfies

Vu = — v7ﬁ72|V1}|2—

+1|Vo)2 p-11
) I el

Av ,
p—1 w 2 w
which we write as
Av =P, (2.3)
where
1/n 2
P=-(=|Vu?+—= 2.4
L (5wor+ 25) (2.9
with
n_p+l
2 p—1’
i.e.
_n+2
T n—-2'

We notice that n > d and n = d for p = pg and d > 3. If d = 2 then n > d.
In the case d = 2, we also consider the Liouville equation

— Ay =e" in M, (2.5)
and, by letting
u=—2logwv (2.6)
we see that v satisfies (2.3) where now
1 1
P=- 24+ - 2.
(e +3). (2)

and in this case we set n = d = 2.
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This is our starting point. Indeed, by letting

1
2& if u is a solution to (2.1),

2 if u is a solution to (2.5),

and noticing that n > d, we have that both (2.1) and (2.5) can be reduced to the study of positive
solutions to

Av=P,
where
1
pP= E(Q\w? —l—cn) (2.9)
with
ifn>2
n—
en = (2.10)
1 .
— ifn=2.
2

The right-hand side of (2.3), which is defined in (2.9), is what we call P-function. Our main goal in
the proof of Theorems 1.1 and 1.2 will be to show that P is constant, while we will prove nonexistence
results by contradiction in the case of Theorems 1.4 and 1.5. The crucial property of P is that P is a
positive subsolution to a suitable elliptic equation, as it is proved in the following lemmas.

Before stating these lemmas, it will be useful to introduce the following quantity

E[v] = |V - %(Avf + Ric(Vv, Vo). (2.11)
It is straightforward to verify that
Av |2 —
klv] = ‘VQU — Tvg I dd(Av)2 + Ric(Vo, Vo). (2.12)

Notice that, since n > d, if Ric > 0 then k[v] > 0.
In the first lemma we prove a differential identity which is crucial for our approach.

Lemma 2.1. Let (M, g) be a Riemannian manifold of dimension d > 2. Let P and n be given by (2.9)
and (2.8), respectively, and let v € C3(M), with v > 0. Then we have

div (vln (;LV|V’U2 —nAvVv+ (n — 1)PV1}>) =no' k] + v (Av - P> A(vt™™),

where k[v] is given by (2.11).
Proof. We first notice that
gdiv (v "V |Vo?) = gvl_"A (Vo) +(1 - n)gv_”VU -V|Vol?,
and Bochner identity yields
gdiv (v "V |V|?) = no' " (|V?0]? 4+ Vo - VAv + Rie(Vo, Vo)) + (1 — n)gv_"Vv -V|Vol?. (2.13)

Since
—ndiv (v' 7" AvV) = —n [v' T (Av)? + 07"V - VAU + (1 — n)v” " Av|Vol?]
from (2.13) we obtain

div (%Ul_”V\VUF - m}l_"AvVv) =nv'"" [|V?0]* = (Av)? + Ric(Vv, V)]
+(1—-n)" (gV|Vv|2 - Vv — nAv|Vv|2) ;
ie.
div { (gvl_"V|Vv|2 - nvl_"AUVv)} =o' T"k[u] + (1 — n)v' " (Av)?

+ (1 —-n)™" (gV|V1}|2 -Vou — nAv|Vv|2) . (2.14)
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Now we consider
(n —1)div(v' ™" PVv)
= (n— 1w " (PAv+ VP -Vv) — (n—1)*v""P|Vv|?
P
= (n—1)p'™ (PAU — Vo2 + 2EV|W|2 .vv) — (n—1)20""P|V0]?,
v v
where in the last equality we used
P
VP = ——Vu+ —V|Vol?,
v 2v

and hence

(n — 1) div(v'""PVv) = (n — 1)v' "PAv + %(n — Do "V|Vu* - Vv —n(n— v "P|Vo|*. (2.15)
Thus from (2.14) and (2.15) we find

div (vl_” [gV|VU|2 —nAvVo + (n — 1)PVUD = nv' k] + (1 — n)v' 7" (Av)?

+n(n — 1Dv " Av|Vo]* + (n — D' " PAv — n(n — 1)v""P|Vu|?,

ie.

div (Ul_" [2V|V1}|2 —nAvVv+ (n — 1)PVUD

=o' T"k[v] + n(n — D)o " |Vu]*(Av — P) + (n — D)o " Av(P — Av)

and thus
div (vk" [gV|V1}|2 —nAvVu+ (n — 1)PVUD = nv' T"k[v] + (n — 1o (n|Vo|* — vAv)(Av — P).

Since
VAT = (n— 1)v™" [n|Vo]* — vAY]
we conclude. U

From Lemma 2.1 we readily obtain the following crucial differential identity for the P-function.

Lemma 2.2. Let (M, g) be a Riemannian manifold of dimension d > 2. Let n and P be given by (2.8)
and (2.9), respectively. If v is a positive solution to (2.3) then P satisfies

div (0*""VP) = nv'""k[v] in M. (2.16)
Proof. From Lemma 2.1 and since Av = P we have
. 1-n (T 2 _ 1-n
div (v (2 V|Vl AUVU)) nv- " "k[v]. (2.17)
Since Av = P and from (2.9), we have that
n 1 1/n
P=— 2__PVv=-(= 2_A 2.1
VP = V|V -~ PV = (2V|Vv| uw) (2.18)
which, together with (2.17), implies (2.16). O

Lemma 2.2 is also preliminary to the following lemma, which provides another fundamental differen-
tial inequality.

Lemma 2.3. Let (M, g) be a Riemannian manifold of dimension d > 2. Let n and P be given by (2.8)
and (2.9), respectively. If v is a positive solution to (2.3) then

_deﬂ} (2.19)

n

1
div (P 10* "V P) > (t - 2) P2 VPP 4 Pt et {Ric(Vu,Vv) + 2
in M, for anyt € R.
Proof. We first notice that from (2.18), we have that

A
vp=" (V%— Ug) Vo,
n

v
and Cauchy-Schwarz inequality yields

2 A 2
|VP|? < ”—z‘v% - —vg’ |Vo|?.
v n
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Since P > 0, for any ¢ € R we can write

2 A A 2
P22 VP < Pt_Qvg_"n—z|V2v — —Ug\2|Vv\2 = Pl mmn?| V2 — —Ug|27|vv| ) (2.20)
v n n vP
From the definition of P (2.9) we have
Vo2 2
<2 2.21
vP n ( )
and then (2.20) and (2.21) yield
t—2 2-n 2 t—1 1-n 2 Av |2
P72 *|VP|I* < P Qn‘V v— 79‘ . (2.22)
Now we notice that
Ay |2 d 2 1 n—d
2 — 92,2 2 2 _ |22 2 2
]v o= =g = 1920+ 5 (80)% - Z(A0)? = [V - —(Aw)? - Tt (Aw)
and hence from (2.11) we find
Ay |2 —d
‘V% - Tvg = k[v] — Ric(Vv, Vv) — an (Av)?
and from (2.22) we have
—d
P72 VPR < P T 2n {k[v] — Ric(Vv, Vo) — an (AU)Q} )
ie.
—d
PIm2* VP2 4 2n Pttt {Ric(Vv, Vo) + an (A’U)Q} < 2nP ol TR (2.23)
Since
div (P*"'*7"VP) = P'" ' div (v* "VP) + (t — 1)P' 20> " |V P|?,
from (2.3), (2.16) and (2.23) we obtain (2.19). O

3. CLASSIFICATION RESULTS FOR SUBCRITICAL EQUATIONS

In this section we prove Theorems 1.4 and 1.5. We notice that, in this case, we only use Lemma 2.3
and an information on the volume growth of geodesic balls.

We first consider the case of manifolds with nonnegative Ricci curvature. We recall that, since
Ric > 0, Bishop-Gromov relative volume comparison theorem [27, Lemma 7.1.4] implies

Vy(B,) < war?, Vr >0, (3.1)

where wy is the Euclidean volume of the ball.
To proceed further we recall that, having fixed a point g € M, for every R > 0 there exists a
(standard) cutoff function ¢ = g, i.e., a function p = g € C%1(M) such that :

1
¢=1in Bg, ¢=0in M\ Bagr and 0<p <, |V<p|§§ on M, (3.2)
where B, = B,(xg) denotes the geodesic ball of center xy and radius r > 0.

Proof of Theorem 1.4. When d = 2, the volume growth (3.1) implies that M is a parabolic manifold,
and therefore u must be constant, since it is superharmonic (see [11, Corollary 1]). Hence, u = 0 on M.

We also notice that this case is a particular case of Theorem 4.5 below, which then provides an
alternative proof.

Now we assume d > 3. By the strong maximum principle we immediately have that if u(z¢) = 0 for
some g € M then v =0 in M. Hence, we assume that u > 0 and we define v as in (2.2).

Since Ric > 0 and from (2.19), we have

(t _ 1> Pt72v27n|vp|2 + n—d

n

5 Pyl= < div (P10 7"VP) (3.3)

in M, for any ¢t € R. Let ¢ be a standard cutoff function as in (3.2). By multiplying (3.3) by ¢?, for
some large 6 to be chosen later, and integrating by parts we obtain

1 —d
(t o ) / QOQPt72’U27n|VP‘2 + n / s0913754’1,1)177'7, < 79/ S0971P1‘/71,027nv]:) . VSD
2) Jum noJm M
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and hence by Young inequality

1 - t— —n t —n
(t—)/ o’ P22V P4 d/ <p9Pt+1v1—"§/ (P = v 2" |VP|p?) (0P v =" |Vp|p? 1)
2) Ju n M M
e [ PR s Clor | P TR,
M M
ie.

1 —d
<t - 6> / <p0Pt—2,U2—n|VP|2 + n / QOGPt+1vl_n S 0(6)92/ Pt’l)2_n|ng|2Q09_2 . (34)
2 M n M M

Now we use Young inequality again to estimate the RHS in (3.4), as follows

0(6)92/ Ptv2_”|V<p|2ap9_2:/ (Ptv(l_")ﬁtcpel%t) (C(G)QQU%U‘V@|2@$_2)
M M
SE/ Pt+1v1—n(p0+é(€’9’t)/ V2 20D 0—2(14)
M M
and from (3.4) we obtain

1 —d
(t— L _€> / SOQPt_QUQ_nWPF + <” _ e) / QO ptiyl-n
2 M n M

<Ce0,) [ O (35)
M

We choose
t=n—2 and O<e<ﬂ,
n
so that
t717€>0 and n—d
2 n
for any 3 < d < n. By choosing 6 > 2(¢ + 1) and since ¢ satisfies (3.2), then (3.5) implies

1 _
2 M n M

In particular, this implies that

—e>0

/ Pt+1,U17n < C«Rf(n72)f(n7d)7
Br -

where C' does not depend on R. By letting R — +o00, we obtain that P/T'v!=" = 0 in M, which is a
contradiction. Hence, uv must vanish everywhere in M. (Il

Now we consider the case of Theorem 1.5, where we assume that d > 3 and that the manifold enjoys
a Sobolev type inequality (1.17), i.e.

IV L2 ary = SII¥ Ly (ar Ve Cp(M),

for some v > 2. We recall that in this case we do not restrict to manifolds with nonnegative Ricci
curvature, but we assume that the negative part of the Ricci tensor satisfies (1.18), i.e.

n—d

Y < - - g2
Lv=2(M) = 3(n — 2)25 ’

I Ric ||

(see Remark 1.6). Moreover, we assume the volume growth condition (1.19) which is given by
Vo(Br) = O(R*"™1) (3.6)

as R — oo (again, see Remark 1.6).

Proof of Theorem 1.5. By the strong maximum principle we have that if u(p) = 0 for some p € M then
uw=0in M. Hence, by contradiction, we assume that v > 0 in M and we define v as in (2.2).
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Let ¢ be a standard cutoff function as in (3.2) and let § > 0 to be chosen later. From (2.3) and
(2.19) we get

/ ¢ div (P 10> "V P)
M

1 _
> / (t — 2) P22 VP2 + n/ PiTiyt—n {Ric(Vv,Vv) + 2 dPQ} o’
M M

n2

for any t € R and, by using the divergence theorem, we find

/ (t— 1) Pt72v27n|vp‘2<p9_|_ n—d pttlyl-n 0
M 2 n

P
M

< n/ Ric_ o Pt 1ot~ Vo] — / B’ 1 P12 "V P . Ve
M M

< 2/ Ric_ o Pty — / 001 P12 VP - V.
M M

where in the last inequality we used that

2
|Vo|? < E’UP, (3.7)

which follows from vP = %|Vv|? + —25. From Hélder inequality with exponents (

2 [ Rie P < 2 Ric_ | |26 P
M

v

5, -%5) we have that
and we obtain

1 —d
(t _ ) / P22 VPR + n / PHiyl-nye
2 M n M

< 2|| Ric

27”%06Pt||% _/ 9@071Pt71U27nvP‘v()O.
M
Hence, Young inequality yields

1 —d
(t -- - e) / e \ v L / pitiyt=nygl
2 M n

92

< 2| Ric [ 2, 026" Pl + / Pl =221 Tp2. (3.8)
€Jm

Since

Pt_2v2_"|VP|2g09 — |'U1_%Q0%P%_1vp|2

4 n 4
|U1—§gogvp |2 2 n H‘VP |2
and
V@ EE P2 <3(1- 2) v PV 4+ 370 2 PVl + 3 0P VPSR,
ie.,
4 n _n 0 _t 4 n 2 —n n
LR > L witet PR - & (1= 2) vt vl - gt b,
we find

1 1 4 n

(t 5~ e) P72 |V P2y > (t - - - 6) @|V(v1_5
1 4 2 —n, 0 pt 2

—(t—2—6>t2(1—2>v @ PYVou|* — [t —

1 62 n
5 _€> tz SOH 2 2 Pt‘vgﬁ|2
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provided ¢ > 5. From (3.8) we obtain

1_n 8 _tio n—d t+1, 1—n 0
(3) s 2t

—-n 02 - -n
2 (pept”% +Z/ Ptgae 21)2 |Vg0|2
€Jm

1 4 n\ 2 1 62
+l{t—=—¢€) = (1 — 7) / v7"<p9Pt|Vv|2 + (t R —— e) —/ Pt<p072v27”|V<p|2
< 2 ) t2 2/ Ju 2 2
and from (3.7) we find
1 1—n 0 Sty 9 1 1 2(” — 2)2 t+1,1—n, 6
Q‘z‘)mz Ve 222”+nkfd‘0‘2—0t2 | PTTe

1 1 1
< 2||Ric_ ||ﬁ||v27”<p9PtH% + [4 + (t -5~ e) ﬁ} 92/ Plf=22 V)2,
€ M

< 2||Ric

Sobolev inequality (1.17) yields

1 2
4@2)&25

V;}mznwpﬂf

v
2

1 1 2 _n
Y A A R

1 1
< - 2 Pt 0—2, 2—n 2 . .
< {46 + (t 5 > tQ] 0 / T vE TV (3.9)

Now we choose the parameters in (3.9) in such a way that

(t—%—e) 3t25’2—HR1c | =, >0
n—d—(t—3—¢€ 2 (n—2)2>0.

t2

(3.10)

In particular, we first choose ¢ and € such that

t—1—-e>0
3.11
{n_d_(t_;_e)2(n_z)2>o. (3.11)

12
In particular, we set
1 n-d
t=n—2 and e=n—2-—-— ,
2 4
and we notice that, since n > d > 3, then ¢t > 1 and € > % Moreover, such a choice of ¢ and € implies
that

(3.12)

1 n-—d
t—e— == 0
€ 5 1 >

nd(t;e>2(n2)2n_d>0

and

and (3.11) is satisfied.
Moreover, by noticing that

1 2 o n—d
(t_2_€> 52° T 3m_2p

we also have that the first inequality in (3.10) is satisfied, thanks to the assumption (1.21)
Now that (3.10) is fulfilled, from (3.9) we find

01H027n809Pt”% +co /M Pt+lvlfn¢«9 < QQ/MPtQOGLQ”UQian(pF, (313)

where ¢; = ¢1(n,d, S, || Ric
We write

v_) >0 and ca = c2(n,d) > 0. Now we estimate the last term in (3.13).

92/ Pt<p9_2v2_”|V<p|2:/ (Ptv(l_n)l%rt(pel%r‘)(QQU%U@%_%V@IZ) (314)
M M
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and, by using Young’s inequality with exponents (%, t+ 1), we find

92/ th072v2fn‘v<p|2 < %2/ Pt+1v(1fn)(p9+0(82’0)/ v27n+t(p672(1+t)|v<p|2(t+1)'
M M M

By choosing 6 > 2(1 4+ t) and using the properties of ¢, from (3.13) we find

01”,02771%00Pt”% + Cj/ Pt+1v17nS09 < 0(027 9)R72(t+1) / U27n+t < 0(02,0)R72(n71)%(B2R) ,
2 Ju B2r\Br
(3.15)
where in the last inequality we used that ¢ = n—2. Now, it remains to use the volume growth condition
(3.6) to conclude.
If we assume that V,(Bag) = o(R™2("~V) then, by letting R — oo, from (3.15) we immediately
obtain that

c
0 < e Py + —2/ PHylTm <0
2 2 M
so that P = 0, which gives a contradiction and we conclude.

If V,(B2r) = O(R™2("=1)) then (3.15) yields

c1||[v? " Py + 0—2/ P < 400,
2 2 M

which implies that

lim Pitiyl=n =, (3.16)
R—o0 JB,r\Br

Since supp V¢ C Bog \ Bgr and from (3.13) we find
02/ Pt—&-lvl—an < 92/ Ptap9_2v2_”|V<p|2 :92/ Pt¢0—2v2—n|vw‘2
M M B2r\Br

and, by arguing as in (3.14) and using Holder inequality, we obtain

t 1
T+1 T
CQ/ Pt+11)17n§09 < 92 (/ Pt+1v(ln)¢9> (/ 02n+t8092(1+t)|v@|2(t+1)> )
M Bar\Br Bar\Br

(3.17)
By repeating the argument done in (3.15), from (3.17) we obtain

t
1 1
c2 / Pyt ne? < 62 / PG OV, (Byg) R2D) T
M Bar\Br

Since V,(Bsg) = O(R2("~1) then we find that

==
/ Pt+1,Ulfn S/ Pt+11)17n§09 S C / Pt+1v(17n)
Br M Bar\Br

and, by taking the limit as R — oo and using (3.16), we find that

/ Pt+1v1—n — 0
M

which gives the desired contradiction. O

4. INTEGRAL ESTIMATES FOR SOLUTIONS TO (2.3)

In this section we prove some integral estimates for solutions to (2.3), which will be used for proving
Theorems 1.1 and 1.2.

Lemma 4.1. Let (M, g) be a Riemannian manifold of dimension d > 2. Let v be a positive solution to
(2.3) and let n be given by (2.8). Then, for any ¢ € R and ¢ € CO(M), it holds
n

(2 +1—gq) /M v Vul2Y + e, /M v = — /M TR AV VT (4.1)

where ¢, is given by (2.10).
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Proof. From (2.3) and (2.9) and by integrating by parts, we get

/ vl*quzf v P A = (q—1)/ v*quﬁw—/ VTV - Vi
M M M M
Using again (2.9) we immediately get (4.1). O

Corollary 4.2. Let (M, g) be a Riemannian manifold of dimension d > 2. Let v be a positive solution
to (2.3) and let n be given by (2.8). Let ¢,m € R, ¢p € COY(M) and let P be given by (2.9). Then it
holds

G+1-0) [ vPwePute, [ vipmy
2 M M

= —/ vl_quVv-Vz/J—m/ VTPV VPY, (4.2)
M M
where ¢, is given by (2.10).

Proof. We recall that, thanks to the regularity properties of v, P is smooth and we can choose ¥ P™ in
place of ¥ in Lemma 4.1, which immediately gives (4.2). a

In the following lemma we provide integral estimates which play a crucial role in the proof of Theorem
1.1. These are rather standard tools to study positive solutions of p-Laplace type equations involving
power-like nonlinearities (see for instance [17, 30, 9, 26, 33]).

Lemma 4.3. Let (M, g) be a complete, connected Riemannian manifold of dimension d > 2 and assume
that n > d if d = 2, where n is given by (2.8). Let v be a positive solution to (2.3). For any R > 0 we
have

(i) if2<q< %5 +1 then
/ v Vl? +/ v™ 1< CV,(Bar)R 1. (4.3)
Br Br

(i) If0 < g < 2+ 1 then

S]]

/ 079 < CV,(Byg)R7. (4.4)
Br

In both cases, Vy(B,) is the volume of the geodesic ball B, = B,(xo) centered at a point xo € M and of
radius v > 0, and C = C(n,q) is a positive constant depending only on n and q.

Proof. Let ¢ be a cutoff function as in (3.2).
(i) Assume 6 > q. By letting ¢ = ¢? in Lemma 4.1 and using Cauchy-Schwarz inequality, we have

(g—i—l—q)/ v_q\Vv|2g09—|—cn/ v < 0/ <p9_1v1_q|VvHV<p|. (4.5)
M M M

Let € > 0 be a (small) constant to be chosen later. By using Young’s inequality we have
1
TVl [Vl < ep”o T Vol 4 —[Velt TR, (4.6)

and a further application of Young’s inequality, this time with exponents (q%’z, %) and assuming q > 2,
yields
"1 V|| Ve| < o7Vl + ep’v™ 4 C(e, 9)[Vip| 10”7, (4.7)
where C' = C(e, q) is a positive constant depending only on € and q. We notice that if ¢ = 2 then (4.7)
immediately follows from (4.6).
From (4.5), (4.7) and by using (3.2), we get

n
GH1-0) [ oIVl 4, [ ooyt
M M

< 96/ vVl + 06/ v 9% + 00 (e, q)/ |V|??~9. (4.8)
B2r\Br B2r\Br B2r\Br

ie.
L " ~1| Vo [2" .y ~40% < OC (e, q) R 0= 4.9
(5 +1=a=0be) | v7IVu" + (e —O¢) | 079" <OC(e,q) e (4.9)
M M

B2r\Br
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Since 6 > ¢ and (§ + 1 — ¢) > 0 and by taking € > 0 small enough, we obtain
[k [ o< ovBarn,
Br Br
where C' = C(n,q) is a positive constant depending only on n and q.

Now we prove (ii). We first notice that the case ¢ = 0 is trivially true, while if 2 < g < n/2+ 1 then
(4.4) follows from (4.3).

In the case 0 < ¢ < 2, (4.4) follows by a direct application of Hoélder inequality and part (i) of
the assertion. Indeed, let 0 < s < 2. We apply Hélder inequality with exponents (4, qﬁs), with
2<g<n/2+1,and get

s/q ) B
/ <(/ ) Vo (Br) /1 < (CVy(Bar) R™) iV, (Br) ™/ < CiV,(Bar) R, (4.10)
Br Br

where in the second inequality we used (4.3) for 2 < ¢ < n/2 4+ 1. Therefore, the estimate (4.4) holds
for0<g<n/2+41.
It remains to prove (4.4) for ¢ =n/2 + 1. From Lemma 4.1 we have

n 1 n
cn/ v 2o < = v 2| Vo). (4.11)
M B2r\Br

Now we estimate the right hand side of the last inequality. By writing v=% = v
using Cauchy-Schwarz inequality we find

1 1
2 2
/ v 2|Vl < </ ve_2—1|Vv|2) </ v_2+1—€) .
Br Br Br

By choosing 0 < e < %52 on the r.h.s. we can apply (4.3) for 2 < ¢ < 2 +1 on the first term, and (4.4)
for 0 < ¢ < 5 + 1 on the second term to get

W=

| v tivel < (v, (Bamm o)
Br

Inequality (4.4) then follows from (4.11) and (4.12). O
Remark 4.4. Tt is clear that from (2.9) and (4.3) we obtain that

(CKABHQR**+%*”) . (4.12)

/ vYP < CVy(Bar) R} (4.13)
Br

for any —§ < < —1. These estimate will be used later.

We notice that part (ii) of Lemma 4.3 implies the following straightforward classification result, where
only a volume growth is assumed on the manifold M.

Theorem 4.5. Let (M, g) be a complete, connected Riemannian manifold of dimension d > 2 and let
u be a nonnegative solution to (2.1), where 1 < p < pg when d >3 and 1 < p < 400 ford = 2.

If

V,(Bg) = o(R#T) (4.14)
then u = 0.
In particular, if d > 3 and
Vy(Br) < CRY, (4.15)
for some C,v > 0 then u = 0 whenever p < ppr, where
i

(v=2)* (4.16)
We notice that, when v = d > 3 in (4.15) then py; = d/(d — 2)*, which is the well-known Serrin’s
exponent.

Proof of Theorem 4.5. By the strong maximum principle either v = 0 on M or u > 0 on M. Let us
prove that under the assumption (4.14) the latter case is not possible. For contradiction, assume that

Vq(erRl) Lﬁ?) > 0, thanks to part
R2 Rp—1

(ii) of Lemma 4.3. The latter contradicts (4.14). Hence u =0 on M.

u > 0 in M and define v as in (2.2), then liminfr_, = liminfr_, oo

O
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5. THE CRITICAL LAPLACE EQUATION FOR MANIFOLDS WITH NONNEGATIVE RICCI

In this section we assume that Ric > 0 and we prove Theorem 1.1. We notice that throughout this
section, we consider solutions to (2.1) and hence in this case n = d (see (2.8)). However, we prefer
to use both and n and d, since n appears in quantities which are related to the equation while the
dimension d plays a role only in the asymptotic volume ratio. This will be useful for future works and
generalizations.

We firstly give two preliminary propositions.

Proposition 5.1. Let (M, g) be a complete, connected Riemannian manifold of dimension d > 3 with
Ric > 0. Let n and P be given by (2.8) and (2.9), respectively, and assume that n = d. Let ¢ be a
standard cutoff function as in (3.2). If v is a positive solution to (2.3) then

1 1\° / 1
i Pt—2v2—n|vp 2<)09 S - / ¢9—2v2—npt ; (51)
02 ( 2) M ‘ R? B2r\Br

foranyt>%and9>2.

Proof. We first notice that, since n = d and Ric > 0, from (2.19) we have

1
¢’ div (P'"10?* "V P) > (t - 2) P2 VPP

and an integration by parts yields

1
(t— )/ Pt—2v2—n|vp‘2(p0 < _0/ @0—1v2—npt—1vp.v<p
2 M M

< 0 </ @9U2_nPt_2VP|2> (/ WG—QUQ—anVSOlQ) , (52)
M M

where in the last inequality we used Holder’s inequality. Hence, inequality (5.1) follows since ¢ > % and
|V<,0|§%1n BQR\BR. O

Proposition 5.2. Let (M,g) be a complete, connected Riemannian manifold of dimension d > 3 with
Ric > 0. Let n and P be given by (2.8) and (2.9), respectively, and assume that n = d. Let ¢ be a
standard cutoff function as in (3.2). If v is a positive solution to (2.3), then for any ¢ < § +1, v > 1,
0 > max(2,7) and t,m € R there exists C > 0 such that

/ vl—qpm-‘rl(PO < Q/ goevl_lﬁ_%Pm—H_%
SRy
Bagr B2r\Br

C
+ ﬁ\/ ,Un72q+1p2m7t+1go972 + €R2/ Pt72,u27n|vp‘2¢9+2, (53)
BQR BQR

for any positive € = €(n, q) sufficiently small.

Proof. From Corollary 4.2, by choosing 1) = ¢? we know that

2
(ﬁ +1-— q)/ vTIP™ Vo2 + 7/ v~ 1P Y
2 M n—2 M
= —9/ P! mIpmYy . Ve — m/ Qo= 1pmTivy . VP,
M M
which, combined with (2.9) and Cauchy Schwarz inequality, implies
c(n, q)/ piTIpmtly < 9/ P11 =9 P™| V|| V| + |m|/ Povl=1pm =Y V||V P, (5.4)
M M M

where c(n, ¢) > 0 provided that ¢ < § + 1. By Young inequality with exponents (7, %) we bound the
first term on the RHS of (5.4) as follows

9/ QI 11 =1 P™| V|| V| < 6/ wevl_quH%—C(n,G,e,v)/ QI m I PMETI=Y |7y
M M M
and, by using [Vo|*> < 2vP, we have

C(n,0
I B e B e (L)
M M R B2r\Br
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where we also used the definition of ¢ (3.2).
Now we consider the second term on the RHS of (5.4) by using Young’s inequality:

C(€7m) 0—2, n—2q p2m—t 2
7 /M<p v"TP [Vl

|m|/ Pl map™ 1| Vu| |V P SGRQ/ QI T2 PI=22 |V P 4
M M

and using again |Vv|? < 2vP we obtain

C(e,m,n)

|m|/ Pl pm=1 vy |V P SeRz/ WOt2 P22 |V P2 + 5
M M R

/ ¢972U1+n72qum7t+1 )
M

(5.
The conclusion immediately follows from (5.4), (5.5) and (5.6) by choosing e < %c(n,gq), where c(n,
is the constant appearing on the LHS of (5.4).

SIR=)

)
)

O

Now we are ready to give the proof of Theorem 1.1.

Proof of Theorem 1.1. The main goal of the proof is to show that P is constant, i.e. that |[VP| =0 in
M. Indeed, since P is constant then k[v] = 0 and hence

P
Vzvzgg.

The latter immediately yields the conclusion from an old theorem by Tashiro [32], which we recall in
Appendix A for the reader’s convenience.
Hence, the rest of the proof is devoted to show that VP =0 in M.

(i) We first observe that n = d > 3 in this case and hence Proposition 5.1 applies, and we have that

1\? 4
<t — ) / P P22 v P < =3 IR SN (5.7)
2 M R B2r\Br

for any ¢t > % and R > 1.
Now, we divide the proof in three cases accordingly to the value of n.

— Case 1: n = 3. In this case we just set t = 1 in (5.7) and Lemma 4.3 (we apply part (i) with ¢ =n—1,
so that 2 < ¢ < § 4 1) yields that

/ ,U2—nP — v—(n—l) <E|VU|2 + Cn) < 2d+1wdCRd—n+1
Bagr Bar 2

and from (5.7) we immediately obtain that
P~ 1?2 VP2 < M .
Br - R

By letting R — 400 we find that |[VP|=0in M.
— Case 2: n = 4. Again, we have to estimate the RHS of (5.7). To this end we choose
1 1
t:§+5 with 0= (5—n)/5b€ <O,5> (5.8)

and set

n

Since % <t <1 we can use Holder’s inequality with parameters (%, %_t) to get

1—t t
[ s (] ) ()
BZR BzR BZR B2R
n—2—~t 1=t n ¢
= </ fU_l—t> (/ p— (1) (f|vv|2 + Cn))
Bar Bar 2

/ v Pt < ORGTE (5.10)
Bar

and Lemma 4.3 yields
1

R?



SEMILINEAR PDES ON RIEMANNIAN MANIFOLDS : A P-FUNCTION APPROACH 19

provided that
F<t<l1
2<1+y<5+1 (5.11)
0< 2 < g +1

We notice that the first two lines in (5.11) are verified thanks to (5.8) and (5.9). A simple calculation

shows that also the last line in (5.11) is satisfied. Hence from (5.10) and (5.7) we obtain that |VP| = 0.
~ Case 3: n=>5. Let 6 € (0,1/2). Since n = 5 then § —2+0 > 0 and from 2/3 < vP we can use

1< g(vp)g—2+6
in the integral on the RHS of (5.7), and obtain that

1 60—2,2—n pt 3 / 0—2 —24§ pt+2—2+445

— TRt TP < — T2 TP . (5.12)
R? Bar\Br 2R? Bar\Br

We apply Proposition 5.2, by letting

m+1:t+g—2+5 and q:gﬂ—a (5.13)

(and 6 —2 in place of #) and the other parameters to be chosen later. From (5.7), (5.12) and Proposition
5.2 we obtain that

2
((t_ 1) —6)/ QOHPt_2’l)2_n|VP|2
2 M

c n ol n—4 5 C
< W @9—21;_ 3 +o+3 pt+is-+0—3 + ﬁ 909_4U_1+25Pt+n_5+25 ,
Bar\Br Bar

s
s—1

2 , :
((t — 1) — e) / @ P1=22 |V P? < Sr / v 3H0+3 pt+izi4i-3
2 M R Bar\Br

1 ao1
+ g v75+355P(t+n75+26)s ° Ufﬁé ° ) (514)
R4
BQR BZR

Now we have to choose the parameters in order to apply Lemma 4.3 (see also Remark 4.4). We choose
t > %, s> 1 and § > 0 small such that

{g < —s5+3s6 < -1

and by Holder’s inequality with exponents (s, ) and since supp ¢ C Bag, we obtain

5.15
(t+n—5+28)s=1. (5.15)

For instance, since n = 5, by choosing ¢t = % + 6 and s = (3 + 36)~! we have that the conditions in
(5.15) are satisfied. Since s, > 1 then

—4
t+n2 +57%<(t+n—5+25)s:1
which implies
n—4 ¥
1—t— -0+ =->0,
2 +2

and from 2/3 < vP we have that
3 1-t—22§+%

which we use in the first integral on the RHS in (5.14). Hence, from (5.14) we obtain

2
((t o 1) o 6) / ¢0Pt72v27n|vp|2 < 26-;_ v7n+3+'yftp
2 M R* JByr\Br

+C4(/ v5+355P>S</ v—sil5> T (5.16)
R BQR B2R

By choosing v > 1 such that —§ < —n+3+vy -t < -1, ie,

g—3+t<'y§n—4+t,
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0 > 0 small enough, and by using (5.15), we apply Lemma 4.3 and from (5.16) we obtain

2
((t— %) _ 6)/ O P22 1| P2 < ORIt 4+ CRA—5-1+25
M

Once t > % is fixed, since n = d = 5 we obtain that

lim P22 MV P2 =0
R—o0 Br

which implies that P is constant in M.

Now we turn to the proof of item (i7).

(734) We first prove that the assumption u € L% (M) implies [,, |[Vu|? < +00. To this end, we multiply
the equation (1.6) by up?, where ¢ is a standard cutoff function as in (3.2), and then we integrate by
parts to get

2 2 1
/ Vul?o? = / w gt / NV - Vp < / urg? 4 / Vule? 42 / W2Vp2. (5.17)
M M M M M M

Hence, for every R > 0,

1 24
5/ |Vul? < / |Vul?p /ud*2<p2+2/ u?|Vpl|?
M
d—2 2
24 9 2d\ ¢ a\’
S ud—280 +2 ua—2 ‘V§0|
M M M
7 72
2d 2d 2 2d 2 2d
S/ udz+2(/ ud2> (R_dVg(BzR))d S/ um—&—&u; (/ u“)
M M M M

where in the latter we have used (3.1). Then, we obtain [, |Vul? < 400 by letting R — oo.
Next, we fix a point p € M and apply Lemma 2.3 with ¢ = 1, 8 > 2 and ¢ a standard cutoff function
as in (3.2). This leads to

1

7/ P71v27d‘vp|2¢9 < _0/ w071v27dvp.vw
2 M M

ge(/ w%2—dp—1|VP|2>2 (/ ¢9—2v2—dp|vw|2>2. (5.18)
M M

Then, we observe that

1 1
,(/10 2 2 dP|vw|2 / ’U2_dP: i ’Ul_dP’U
/ R? Bar\Br R? B2r\Br
1 1—d (d 9 2 ) 1 / (d —d 9 2 _d>
=— v V| + ——= | = = vl zv Vol + ——v
R2 B2R\BR 2| ‘ d 2 R2 BQR\BR 2 ‘ | d_2

1 2d 2 2d
=— v | 5 |Vu* + ud—?> (5.19)
R2 B>r\Br ((d - 2)2 d—2

and we recall that, since u is superharmonic on M and Ric > 0, we have the existence of two positive
constants Ag, Rg such that

Ay

u(z) > (@2 Vo e M\ Bg,, (5.20)

where r = r(x) denotes the geodesic distance from a fixed reference point of M (see for instance [14]
and [8]). The latter implies that

v(x) < Ag'r(x)® Vo€ M)\ Bg, (5.21)

and therefore, from (5.19), we get that, for every R > Ry
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1 2d 2 24
¢0_2U2_dp vw 2 S e / v ( VU/ 2 + udz)
/M | I R2 Bag\Br (d*2)2| | d—2

_2
§2dA§*d/B y (\Vu|2+u%). (5.22)
2R R

Now we plug (5.22) into (5.18) to get

P—1U2—d‘vp|2 S/ P—1U2—d|vp|2w9 S 492/ w9—2v2—dp|vw|2
Br M M

2 2
< 8dO? AL / |Vu|* + utz —0  as R— o0, (5.23)
B2r\Br

since u € L72 (M) and Jos IVul? < 4o0.
Finally, we prove item (i7).

(#9) When d < 5 the conclusion follows from (i), therefore in what follows we consider only the case
d>6. If a > %2 then u € L%(M ), and so the result follows from item (iii). We can therefore

assume o < % and d > 6.

Our goal is to estimate the RHS in (5.7). If we assume that ¢ > 1, then the RHS in (5.7) can be
estimated by

4 ofI=2y2=dpt < iQt—l df/ V2=t |2 4 2 / WAt (5.24)
R? B2r\BR TR? 2t Ba2r\Br (d—2) B>r\Br

Let

and let 6 > 0 to be chosen sufficiently small.
We consider the first integral on the RHS of (5.24), and we write

d—4
Uz—d—twv|2t _ v—%(d—2)|vv‘d—2 — (|VU|> v_(g+1—6>|w|2 . (5.25)
v

d—2

Recalling that w = v~ "2, from [14, Proposition 2.1] (see Theorem A.3), we have that

2 1 1
A <p2 + sup 2) (5.26)

for any x € M, p > 1 and for some dimensional constant C' > 0. Since u(xz) = O(r~%) as r — oo, then

v < Clr(z)" T3, asr— o0, (5.27)
where C’ depends on u and «, and from (5.26) we obtain that?
2
|V1;| <C'"R™ %  in Bog \ Bg, as R — oo, (5.28)
v
where C” depends on u, o and d. Hence, from (5.25), (5.27) and (5.28) we find
% vQ_d_t|Vv\2t < C//R—Z—%—%(d—@ / U_(%+1_6)‘VU|2 ]
R B2r\BR B2r\BRr
By applying Lemma 4.3, with ¢ = g +1—9 and any 6 € (0, %], we obtain
% =ty 2t < O R AT e (5.29)
R Ba2r\Br

as L — oo.
We now consider the second integral on the RHS of (5.24). Since

p2d—t _ Ufg(d72) _ vf(d74)v7(g+1)

3This can be obtained by choosing p = R/4 in (5.26) and arguing as in the proof of [14, Corollary 2.2].
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and by using (5.27), the second integral on the RHS of (5.24) can be estimated by

1 p2d—t < C//R727%(d—4)/ p—(E+D)

R2 BZR\BR B2R\BR
as R — oo, and Lemma 4.3, with ¢ = % + 1, yields
% p2-d—t < OV R 2o (d—4)+ 458 (5.30)
R Bapr\Br

From (5.24), (5.29), (5.30) and the assumption a > %, we can choose a positive and small

4
lim —/ W22 dpt =0
R—oo IR2 Bar\Br

and from (5.7) we obtain that P is constant, which completes the proof.

enough § such that

O
6. CLASSIFICATION RESULTS FOR LIOUVILLE EQUATION
In this section we prove Theorem 1.2 and Theorem 1.3 where solutions to the Liouville equation
—Au=¢e" in M
are considered. In this case, we recall that n = d = 2 and that, by letting
u=—2logwv,
we find that v satisfies
Av=P
where
P= % <|w2 + ;) .
Proof of Theorem 1.2. By applying Lemma 4.1 with ¢ =1 and n = d = 2 we get
/ v—1|w|2¢+1/ v =~ [ Vu-V¢ (6.1)
M 2/m M

for any ¢ € C%*(M). By using ¢ = »? in (6.1), where ¢ is a standard cutoff function as in (3.2), we
deduce

1
/ v_l\VU|2g02+§/ v_lapQ:—/ VU-V@Q:—2/ Vv -V
M M M M
1 1 1 o2, 2 2
< ((pv 2|Vv\) (2v2|V<p|) < | vTHVufet +2 | v|Vel*, (6.2)
M 2/ M

1
/ Pyp? < — / 1|Vv|2<p2+§/ 1171<p2§2/ V| V|2, (6.3)
M M

From assumption (1.10) we infer that

and so

v(r) =e 2 <ri(2)G(r(x)), for r(z) >c, (6.4)
and therefore, for any R > c,

4
P§4/ v|V<p|2:4/ U|V<p|2§—2/ v
Br M B2r\Br R B2r\Br

< S CREGERR)V,(Ban\ Br) < ¥wsR°G(2R), (6.5)

bc

where in the latter we have used (3.1), since Ric > 0.
For t > ¢, set F(t) = G(2t), then [ 2 dt = [ 2t<236€t2t) Jon tGdét = +o00, thanks to the integral
condition satisfied by G. Hence, (6.5) ylelds

1
li . — P < 43ws. 6.6
M SUPD o R) < 4wy (6.6)

Br
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Now, by applying Lemma 2.3 we get AP* >0 on M, for any t € [%, 1) . Since Pt > 0 on M, we can
thus apply Theorem A.2 (by letting U = P! and 7 = t~!) to get that P! = const on M for some/any
t € [3,1). The latter implies that P is constant on M and the desired conclusion then follows as in
Theorem 1.1.

The optimality of the coefficient 4 in the lower bound (1.10) can be deduced directly from the explicit

examples provided on pp.12-13 of [6]. O

Proof of Theorem 1.3. Since (M, g) is not compact, by the classical results of Cohn-Vossen [12] and
Huber [18] (see also [20, Proposition 1.1]) we know that either (M, g) is isometric to the flat cylinder
S'xR or (M, g) is conformal to R? with the Euclidean metric. Therefore, to obtain the desired conclusion
it is enough to prove that the assumption (1.14) rules out the flat cylinder. For contradiction, suppose
that (M, g) is the flat cylinder, then (M, g) has linear volume growth, i.e., there exists some constant
C > 0 such that V,(Bgr) < CR, for large radii R. Therefore, by proceeding as in the previous proof we
have

v(r) =e 2 <r32)G(r(x)), for r(z) >, (6.7)

and so, for any R > c,

4
P§4/ U|V<p|2:4/ U|Vgp|2§—2/ v
B M Bar\B R? Jp,n\Br
R 2R R R

< %(2R)3G(2R)Vg(BzR \ Br) < 64CR?>G(2R), (6.8)

where in the latter we have used the linear volume growth of the flat cylinder.
As in the previous proof, inequality (6.8) allows us to conclude that P is constant on M, and so
(M, g) should be isometric to R? with the Euclidean metric. A contradiction.
The optimality of the the above result can be deduced directly from the explicit examples provided
on pp.12-13 of [6].
|

APPENDIX A. AUXILIARY RESULTS

As suggested by the referees, in this appendix we recall some well known results which can help the
reading of the paper. The first one is a classification result due to Tashiro.

Theorem A.1 (Theorem 2 (I,B) in [32]). Let M be a complete Riemannian manifold of dimension
d > 2 and suppose that there exist a function v: M — R and a constant b # 0 such that

V0 = bg.
Then M is the Euclidean space.

The second result is a classical theorem by Karp.

Theorem A.2 (Theorem 2.2 in [19]). Let F(r) be any positive nondecreasing function satisfying

f;oo ijfr) = +o0o for some a > 0. If U is a nonconstant C? solution of the inequality UAU > 0

on the complete noncompact Riemannian manifold M of dimension d > 2, then for every 7 > 1 and
xo € M we have

1
limsup ——— Ul"dV = +0.
7"—>oop TZF(T) /B(aco;r) | |

We conclude this appendix by recalling Proposition 2.1 in [14] on Yau type estimates, which are
based on a classical technique due to Bernstein. As suggested by one referee, since the proposition is
not proved in [14], in this case we also give the proof.

Theorem A.3 (Proposition 2.1 in [14]). Let (M, g) be a complete, noncompact Riemannian manifold

with nonnegative Ricci curvature of dimension d > 3. Then, a positive solution to (1.6) satisfies

<C

[Vul®
sup

2
B(z,R) U

1 4
— + sup wui-2 A1l
R? " 2R ] (A1)

for any x € M, for any R > 1 and for some dimensional constant C > 1.
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Proof. Let u be a positive solution to (1.1) and set w = —logu. Straightforward computations give
that w satisfies
Aw = |Vuw|> +e 737 (A.2)
Let
B= (A3)
d-2 '
and set
F = |Vw* 4 e P (A4)
so that
Aw=F. (A.5)
Since

A (e‘ﬂw) = 526_'6“’|Vw|2 — Be U Aw,
from Bochner inequality, (A.5) and Ric > 0 we obtain
AF = 2|V?w|? + 2V (Aw) - Vw + 2 Ric(Vw, Vw) + B2 P |Vw|? — Be P Aw

) (A.6)
> EFQ +2VF - Vw + 2 P |Vw|? — Be PVF .

Let ¢ be a cut-off function, such that ¢ >0, ¢ =1 in B(z, R) and ¢ = 0 in M \ B(z,2R). Since Ric > 0,
from the Laplacian comparison theorem one has that there exists a dimensional constant C' such that

Vo) _ C c

—, —-A¢p< — A7
Leg —mosg (A7)
in B(z,2R) \ B(z, R) for any R > 1. Let
Q=9¢F
Since @ is continuous, nonnegative and compactly supported, then there exists xg € B(x,2R) such that
Q(z0) = BI(I;%)Q
with VQ(zo) = 0 and AQ(zp) < 0, which imply that
F(zo)
VF(xg) =— Vo(x A.8
(@) =~ A V() (A3)
and
0> ¢AF(xg) +2Vp(xg) - VF(xo) + F(x0)Ad(z0) , (A.9)

respectively. From (A.6), (A.8) and (A.9) we obtain (from now on all the quantities are evaluated at
SL'())

2 F F
0> ¢ (F2 —2-V¢ Vw + p2e PV |Vw|?* - ﬂe—ﬂWF) - 2E|V¢|2 + FAG.

d ¢
We divide by F' and, recalling that ) = F'¢, we obtain
2 —Bw 2 2
0>2Q-2Ve- Vo + g2 = g“” ¢? —ﬁeﬂw¢—2|v$| +A¢
2 —Bw 2 2
> 20— avufro - LV | e VOl o gemimg o[V | ag,
d € ¢ Q ¢

where in the last inequality we used Young’s inequality, with ¢ > 0 to be chosen small enough. Since
Q = F¢ = (|[Vw|? + e P")¢, then we have

2 2e MVl , 1\ |[Vo|? —Buw
(d—s>Q+ﬁQ¢ §(2+5)¢—A¢+ﬁe 0. (A.10)

Let € = 1/d. From (A.7) and (A.10) we obtain that there exists a positive dimensional constant C' such
that
1
Q(z0) <C| 3 + sup e P (A.11)
R Bao2m)

Since

sup FF< max F¢ = Q(xo),
B(zo,R) B(zo,2R)
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from (A.4) and (A.11) we obtain that

1
sup |[Vw|*> <C o + sup e Pv|,
B(zo,R) B(x0,2R)

and w = —logu and (A.3) immediately give (A.1). O
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