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Abstract In this paper, let o be any real number between 0 and 2, we study the Dirichlet
problem for semi-linear elliptic system involving the fractional Laplacian:

(=N (x) = v7(x), x e R,
(=AN)*2u(x) = uP(x), x e R, (D)
u(x) =vx) =0, x ¢ RY.

We will first establish the equivalence between PDE problem (1) and the corresponding
integral equation (IE) system (Lemma 2). Then we use the moving planes method in inte-
gral forms to establish our main theorem, a Liouville type theorem for the integral system
(Theorem 3). Then we conclude the Liouville type theorem for the above differential system
involving the fractional Laplacian (Corollary 4).
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1 Introduction

In this paper, we study the following Dirichlet problem for semi-linear elliptic system
involving the fractional Laplacian:

(=) 2u(x) = vi(x), xeRL,
(=AN)*?y(x) = uP(x), x eRY, )
ulx) =vx) =0, x ¢ R,

where 0 < o < 2 and the nonlocal operator (—A)*/? is defined by

(—A)2u(x) = Cp g P.V./ ulx) —u©)
' Re |x — y|rte

dy, 3

here P.V. means in the Cauchy principal value sense. Equivalently, we can also use the
Fourier transform to define the fractional Laplacian:

F((=A)u)(E) = | Fu(®),

where F denotes the Fourier transform. The fractional Laplacian is well defined in the
Schwartz space S, the space of all rapidly decreasing C*° functions in R”. Therefore, the
definition of the fractional Laplacian can also be extended further to distributions in the

Space
. 1. | (x)]
Ea/Z—{MeLZOC.Ande<OO

by
(=) u, g) = f

R
Throughout this paper, we consider the solution in the following distributional sense.

) u(x) (=AY p(x)dx, Yo € CCRL).

1

loc

(—A)*u(x) = f(x), xRy,

Definition 1 Forany f € L; .(R%), u € Ly satisfies

if and only if

/R U (-0 () = /R Fpd, Yo € CRRY).

In recent years, there has been a great deal of interest in using the fractional Laplacian
to model diverse physical phenomena, such as anomalous diffusion and quasi-geostrophic
flows, turbulence and water waves, molecular dynamics, and relativistic quantum mechanics
of stars. However, the non-locality of the fractional Laplacian makes it difficult to study.
L. Caffarelli and L. Silvestre [4] first introduced an extension method to overcome this
difficulty, which reduced this nonlocal problem into a local one in higher dimensions. More
precisely, for a function u : R” — R, consider the extension U : R"” x [0, co) — R” that
satisfies

{ div(y!=VU) =0, (x,y) € R" x [0, 00),
U(x,0) = u(x),
then

U
(=A% = —Cpy lim ylmo—.
y—0+t ay
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Liouville Type Theorems for Fractional Laplacians on a Half Space 571

In the present paper, we will prove a nonexistence result for locally bounded nonnegative
solutions of problem (2), where (—A)¥/2 s given by the nonlocal definition (3). Instead of
using the extension method of Caffarelli and Silvestre [4], our proof is based on the ideas
similar to those from [5, 13] of deriving an integral representation of the solution using the
Green Function in the half space, and then applying the method of moving planes in integral
forms to the corresponding integral system.

In order to use the method of integral equations to study the semi-linear elliptic system
involving the fractional Laplacian, we first establish the equivalence between Eq. 2 and the
integral system in R’} :

u(x) = fpn G (x, )i (y)dy,

4
V() = fon GL G )P ()dy. @
where
n=2
A 1 PeEn T
Ly = e 1 - | i )
> s Jo° et dn Jo w2+ 0

is the Green’s function (see [5, 19]) for fractional Laplacian (—A)% (0 <a <2)inR} with
Dirichlet boundary conditions (where we use the variables t = 4x,y, and s = |x — y|2).
We first establish the following equivalence between Egs. 2 and 4:

Lemma 2 Assume that (u, v) is a pair of locally bounded nonnegative solutions of problem
(2). Then (u, v) is also a pair of solutions of integral system (4), and vice versa.

It is well known that a Liouville type theorem (nonexistence of solutions in the whole
space or on a half space) is very important in establishing a priori estimates for the solutions
to a family of equations with the same boundary conditions on either bounded domains in
Euclidean spaces or on Riemannian manifolds with boundaries. Using the rescaling method
(also called the “blow-up” method) in [17], an equation in a bounded domain will blow up
to become another equation in the whole Euclidean space or a half space. With the aid of
the corresponding Liouville-type theorem in the Euclidean space R” and half space R} and
a contradiction argument, the a priori bound could be derived. The Liouville type theorem
for various PDE and IE systems have been extensively studied by many authors (see [1, 2,
5,7, 11-14, 17, 21, 22, 26, 27] and the references therein). There are also large amounts
of literature devoted to investigating the quantitative and qualitative properties of solutions
to the IE systems of type (4) and its related PDE systems (see [18, 21, 24, 25] and the
references therein).

In [9], the authors developed the method of moving planes of [15, 16] in integral forms
and proved under global integrability conditions that in the critical cases every positive
entire solutions (u, v) to a IE system involving fractional Laplacian are radially symmetric
and monotonic decreasing about some point in the whole space R”. The first two authors
of the current paper proved in [21] the non-existence of nontrivial nonnegative solutions for
poly-harmonic systems in the half space R, with Dirichlet boundary conditions. In [22],
P. Wang, J. Zhu and the third author established some Liouville type theorems without
the boundedness assumptions of nonnegative solutions to certain classes of poly-harmonic
elliptic equations and systems. By deriving an equivalent relationship between the PDE and
IE problems, W. Chen, Y. Fang and R. Yang proved in [5] the non-existence of positive
solutions to the Dirichlet problem for (—A) Su=u’in R’ in both the critical and subcrit-
ical cases. By applying the method of moving spheres to a reformulated problem generated
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572 W. Dai et al.

from the Caffarelli-Silvestre extension, M. M. Fall and T. Weth [12] derived the nonexis-
tence of positive continuous solutions to Dirichlet problem for (—A)*u = f(x, u) on both
star-shaped domains in supercritical cases and the half space R’} in subcritical and criti-
cal cases. In Fall and Weth [13], under mild assumptions on the nonlinearity f, they also
proved the monotonicity and nonexistence of positive bounded solutions to Dirichlet prob-
lem for (—A)*u = f(u) in RY. A. Quaas and A. Xia [26] investigated both the single

equation and the PDE system (2) in R}, they derived the nonexistence of positive vis-
n—1 n—14+a
n—l—a’ n—1—«a

cosity bounded solutions to system (2) provided p, g € [
additional assumptions.

Comparing the results in [12, 13, 26] with our main results on system (2) (Corollary 4),
one should observe two essential differences. First, we only assume the local boundedness
in Corollary 4. Second, we must restrict the exponents p, g to subcritical and critical cases
in Corollary 4, nevertheless, p, g are allowed to go beyond the lower bound - fﬂa in [26].

In this paper, we will study the non-existence of nontrivial nonnegative locally integrable
solutions of the IE system (4) by using the method of moving planes [15, 16] (see also [3, 6,
20, 23]) in integral forms initially used in [8, 9]. Our main result is the following theorem.

] and satisfy more

n(p—1)
Theorem 3 For0 <« <2and ;*- < p,q < % assume that (u,v) € L;, * (R}) x
n(g=1)
L& (RY).If (u,v) is a pair of nonnegative solutions of Eq. 4, then (u, v) = (0, 0).

loc

Combining Lemma 2 and Theorem 3, we conclude the following corollary immediately.
Corollary 4 For0 <« < 2and 2~ < p,q < "2, if (u, v) is a pair of locally bounded
nonnegative solutions of problem (2), then (u, v) = (0, 0).

In order to prove our main result (Theorem 3) under the local integrability assumptions,
we have to exploit the Kelvin transform properly. To this end, for z° € dR”"., we define the
Kelvin transform of u and v centered at point z° by

: 1 x—7° 0 _ 1 x=2° 0
u(x) = u +z7], vix) = v +z).
( ) |x _Z0|nfa <|x —ZO|2 ( ) |x _ZO|n7a |x —Z0|2

We only need to discuss two different possibilities. First, if there exists some point zg €
OR” such that both & and v are bounded near zo, then by applying the method of moving
plane in integral forms along the x,-axis, we can show that # and v are globally integrable
and strictly monotone increasing with respect to the variable x, (see Proposition 9), which
yields a contradiction. As to the second case, that is, at least one of # and v is singular
for any zo € 9R”, we can prove that both u and v only depend on the variable x, (see
Proposition 10), which will also yield a contradiction by making use of the lower bound
estimates of the Green’s function G; (see Eq. 8). In both of these two cases, we can derive
the Liouville type theorem (Theorem 3) for IE system (4).

We end this introduction with the following remarks. Different from [5], in the proof of
our main result Theorem 3 (see Section 3.4), we derive a more precise estimate (49) by using
the lower bound estimates (8) of the Green’s function G, which will imply the existence

of a infinitesimal sequence {v? (x,{ )(x,{ )%“’%}?":1 (see Eq. 50) that has a positive lower
bound (53) (a contradiction). Therefore, we can avoid applying the iteration technique used
in [5] and simplify the proof to a large extent. Indeed, our approach also gives a simpler

proof in the single equation case considered in [5].
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Liouville Type Theorems for Fractional Laplacians on a Half Space 573

The rest of this paper is arranged as follows. In Section 2, we establish the equivalence
between problem (2) and integral system (4). In Section 3, we will first give some pre-
liminary lemmas, then we use the method of moving planes in integral forms and Kelvin
transforms to prove Theorem 3, and thus obtain the Liouville type theorem for the IE system

.

2 The Equivalence

In this section, inspired by the ideas from [5, 13], we will establish the equivalence between
PDE system (2) and IE system (4) (Lemma 2).

In order to prove Lemma 2, we need the following two lemmas established in L. Silvestre
[28] and W. Chen, C. Li, L. Zhang and T. Cheng [10] respectively.

Lemma 5 ([28]) Ler @ C R” be a bounded open set, ifu € Ly and (—A)%u >0inQ
andu > 0inR" \ Q. Thenu > 0 in R"™.

Lemma 6 ([10]) ForO <o <2, u € Ea/z. Assume that u satisfies the following equation
in the sense of distribution,

(=A)*2u(x) =0, u(x)>0, x € R,
u(x) =0, x ¢ RY.

Then either u = 0 or
u(x) = Cx,%%, x € R,
u(x) =0, x ¢ R,

for some positive condition C.

First, assume (u, v) is a pair of locally bounded nonnegative solutions to Eq. 2, our goal
is to show that (u, v) also satisfies (4). Let Pg = (0, ---, 0, R) and

GR(X) = [g,(pp) G RO MVI)y,
TR(Y) = [g,(ppy G VIUP ()dy,

where G;(x, y) is the Green’s function for (—A)% on Br(PgR).
Then, we can derive

(=A)*%iig(x) = v (x), x € Br(Pg),

(=A)*25g(x) = uP(x), x € BR(Pg),
iup(x) =vr(x) =0, X ¢ BRr(Pgr).

Let Up(x) = u(x) — ug(x) and Vg(x) = v(x) — vg(x), by Eq. 2, we have

(—=A)*2Ug(x) =0, x € Br(Pg),
(=A)¥2VR(x) =0, x € Br(Pg),
Ur(x) >0, Vg(x) >0, x ¢ Br(Pg).

By Lemma 5, for any x € Bg(Pr), we deduce

Ur(x) =0, Vr(x)=0.
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Letting R — oo, we have
u(x) = fgr GL(x, ) (y)dy,
v(x) = fpu GL(x, nul (y)dy.
Define
i(x) = [pn G (x, ) (y)dy,
(x) = fR,J,r G (x, y)u?(y)dy.
Then (i, v) is a pair of solution of
(—2)*2i(x) = v (x), x € RY,
(—A)*25(x) = uP(x), x € RY,
u(x) =v(x) =0, x ¢ RY.
Define U =u —u and V = v — v, we have
(=A)*?U(x) =0, U(x) >0, x e R",
(—A)O’/ZV(X) =0, V(x)>0, x e R,
Ux)=V(x)=0, x ¢ RY.
From Lemma 6, we can deduce that either
Ux)=V(x)=0, Vx e R", (6)

or there exist two positive C1, C» such that

U(x) = Crx,*/?, xeRY,
V(x) = Cox,*?,  xe R7, N
Ux)=V(x)=0, x¢RL.

We can obtain a contradiction in the second case by deriving a lower bound estimates of the
Green’s function GZ. In fact, by Eq. 5, for sufficiently large s, we derive

A 1 Ok
Ly = 2 | 1= / o 2
> s 2 fooo mdﬂ 0 /’La/z(l + ,LL)

n—2
S 00 1 G
s n—a / zid“’ _/[ S;_tidlu/
Tt oo w20+ ) o M*2(1+ )
1

A%
S
=
5

v

e 1
An, H/ dp
e S 21+ )
= Cn,(xw' (8)
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Then, for each fixed x and large enough R, we have

u(x) > u(x)

/ L GL Gy (dy

RY

A%

Ci / G, OYdy
R

a(g+1)

2
Y
C1/ ——dy
R \Bg(0) [X* — Y|

X a(g+h o0 rnfz
Cy / Yn : f drdyy,
R R (2 + xn — yal?)2

00 u(q;-l)_1
Cy / Yn dyn
R

oQ.

v

v

A%

This contradicts the local boundedness assumption on #, which implies that the second case
(7) can not happen. Therefore, we can derive from Eq. 6 that

ulx) =i(x) = / G;(x, vl (y)dy.
R
Similarly, we also have
v(x) = v(x) = A‘{” GL (x, yyu? (y)dy,
+

that is, (u, v) satisfies IE system (4).
On the other hand, if (u, v) is a pair of solutions of integral system (4). Then for any
#1, 92 € CPLR), we have

(=A)u, 1) = (=) %u, ¢1)

=/ (/ G;)(x,y)vq(y)dy) (=A% ¢y (x)dx
re \JR"

+

- / ( / GE (x, y)(—A>“/2¢1<x>dx> v? (y)dy
Ri R"

+

= / ( / 8(x — y)¢1(x)dx> v (y)dy
re \JR?

+

= (7, ¢1).
We can also derive
(=82, ¢2) = (u?, ).

Therefore, (u, v) also satisfies (2).
This completes the proof of Lemma 2.

@ Springer
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3 Liouville Type Theorem

In this section, we will use the method of moving planes in integral forms and Kelvin trans-
forms to prove Theorem 3, a Liouville type theorem for the IE system (4), which will imply
Corollary 4 for the PDE system (2).

Let X be a positive real number and let the moving plane be

T, ={x e R : x, = A},

We denote
Th={x =01, x2,-,x) €RL 0 <x, <A}
and let
xr = (x1,x0, 0, 20 — xp)
be the reflection of the point x = (x1, x2, - - - , x,) about the plane 7}, and

=R\, I={x"ixe ),

wn(x) = ux), v(x) =v@*).
To prove the proof of Theorem 3, we need the following lemma proved in [5].
Lemma 7 (i) Forany x,y € X,, x # y, we have
GLOM, ¥ > ma{GL G, y), GL(x, yM)}
and
GLOM V) = GLx, ) > 1GL (", y) = GL(x, Y.
(ii) For any x € ¥, y € X5, it holds
G;(xk, y) > G;’o(x, y).

Next, we need to show the following

Lemma 8 For any x € %, it holds

u(x) — u; (x) < / [GL (M, yh) — GL(x, YOI (y) — v ()1dy,

Dy

v(x) — v (x) < / [GL G, yh) — G (x, yHIW? () — ul (Mdy.

)

Proof Since

u) = [ 6Lty + [ GLeyitor+ [ 6Ly,
A \Z)

po7y Z5\Z

u(x*) = /2 GL ™, vl (y)dy+ f
A

Dy

GL Myl (ndy+ f _ GLEM vl (y)dy.

I\
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By Lemma 7, we have

u(x) — u(eh) = / [GL(x. ) — GL (o I ()dy

PN
+ / [GL, (. ) — G4 (e, ) u! () dy
P
+ / G0 y) — G ) (dy
I\

< /E [GL(x, y) — G () (Ndy
S

+ . [GL(x, y") — GL ™yl (»)dy
L

< | [GLGM y™) = GL (. YOI (n)dy
P

- fz [GL(*, y™) — GL(x, yH I (y)dy

_ / [GL G y") — G, Y9I () — v (3)]1dy.

78

Similarly, we obtain

v(x) — v (x) < /X [GL (™ yh) — GL (e, y)IuP (v) — ul (»)1dy.
A

For clarity of the presentation, we divide this Section into several Sub-sections.
3.1 Kelvin Transform

In virtue of Kelvin transforms, we only need to assume that u and v are locally integrable.

We place the centers at boundary dR” to ensure that the half space R’} is invariant under

the inversion. For z° € oR", let

_ 1 x—z° 0 - 1 x =2 0
u(x) = u +z ], vix)= v +z
( ) |x—zo|”*"‘ <|x—z0|2 ( ) Ix—zol”*“ |x—z°|2

be the Kelvin transform of u and v centered at point z°.

3.2 If Both u(x) and v(x) are not Singular at Some Point z¢ € 3Rf|’_

If there is a 20 = (z?, s 12_1 ,0) € 0R} such that u#(x) and v(x) are not singular at 20,
then we can deduce
1 1
ux)=0 (W) , v(x)=0 <W) for |x| large. ©)
n(p=1) n(g—1)

Sinceu € L;,* (R})andvelL;,* (R}), wehave

n(p—1) ng—1)
/ "5 () dy < oo, / 0" (y)dy < oo, (10)
R" R".

+
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578 W. Dai et al.

In this case, u# and v are globally integrable, and we will move the planes in the direction of
Xp-axis to show that # and v are monotone increasing in x,,, which will yield a contradiction.
The proof consists of two steps.

Step 1 Define

Sl={x e iux) —ulx) <0}, Ty={xeZ,: vk —v) <O}

For positive A sufficiently small, we will show that the measure of X} and X} must be zero.
In fact, for any x € X%, by the Mean Value Theorem and Lemma 8, we obtain

U -y (x) < /E [GL G y") — G, Y9I () — v ()]dye
< [ I656M M) = Ly 0) = o )1y
+ f [GE (e y") — GG Y9I () — v (3)1dy
AT

< ) GG ) = Gy ) — v ()1dy
A

IA

/E GLOM Y () — o ()

s

IA

g fE GLOR e DG — v )1y

A

q /2U G;)(x)‘, YOI W (y) — v (Y)1dy, (1)

A

IA

where @, () is valued between v, (y) and v(y), therefore on X}, we have

0 <) @) <v).

Similarly, we have

V() = va(x) < p fz L GLER YT ()lu(y) — ur ()dy. (12)

A

By the expression of G (x, y), we have

- Ana [ | 1 fi (s p
X,y) = n—a - n
OO s 2 fooo mdﬂ 0 Ma/z(l + )

< Ana

Tl =y

By Eq. 18, we obtain

C
0 <u(x) —u(x) < / — ! (M) — v (y)dy. 13)
wv lx =yl
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Now, we apply Hardy-Littlewood-Sobolev and Holder inequalities to Eq. 16 and obtain, for

some r > 2,
n—o

-1
lu —willpr sy < ClI™ (0 — o)l ae =)

~1
< Clv g gy v = vallrzp).- (14)
A
Similarly, we can also derive

Cllu? w — uy)||

IA

v —vallLrsn L ()

IA

-1
Cllu? ™"l g e = il . (15)

Combining Egs. 14 and 15, we have

—1 -1
e =zl zy < CHVTM g o 0P o Mt = w2t (16)
. n(p=1) ng—1) _ -
Since u € L G (R%)andv e L Z (R%), we can choose sufficiently small positive A
such that .
=1y =y, < Z
CI 3 g 107 gy < 5 (17)

By inequalities (16) and (17), we obtain
lu —upllprzey =0, v —wvallerzy) =0,

and therefore £} and X must be measure zero. So, for positive A sufficiently small, we
must have
up(x) > u(x), vi(x)>v(x), ae. xexn. (18)

Furthermore, we can deduce from Eqs. 11 and 12 that Eq. 18 also holds for arbitrary x € %,.

Step 2 Inequality (18) provides a starting point to move the plane 7), = {x € R : x, = A}.
Now we start from the neighborhood of x,, = 0 and move the plane up as long as Eq. 18
holds.
Define
Ao = sup{A 1 up(x) > u(x), va(x) > v(x), u <A, VxeX,}
We will prove
Ag = +o0. 19)

Suppose on the contrary that 1y < oo, we will show that u(x) and v(x) are symmetric about
the plane T}, that is

Uy (X) =ux), vp,(x) =v(x), Vxe,. (20)
Otherwise, on Xy,

Ung(X) Z u(x), v(x) = v(x), butuy,(x) # u(x) and vy, (x) # v(x).
We show that the plane can be moved upward further. More precisely, there exists an & > 0
small enough such that for any A € [Ag, Ao + €),
up(x) = u(x), vix)=vx), Vxe .

By the integrability conditions, we can choose ¢ sufficiently small so that for all A €
[20, 2o + €),

€2y

1
q—1 p—1 < 2
Cllvt| e

1 v
La(3Y)
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For the continuity of our work, let us postpone the proof of Eq. 21. Now together with
Egs. 14 and 15, we arrive at

lu —wpllLrsey =0, llv—uvillrzy) =0,

and therefore ¥} and X} must be measure zero. Hence, for A > Ao and sufficiently close to
Ao, we can deduce from deduce from Eqs. 11 and 12 that

up(x) > u(x), vi(x) >v(x), VxeX,.

This contradicts with the definition of Ag, therefore Eq. 20 must hold.

By Eq. 20, we derive that the plane x, = 2X¢ is the symmetric image of the boundary
OR” with respect to the plane T},, and hence (u(x), v(x)) = O when x is on the plane
X, = 2X¢. This contradicts with our assumption u(x) > 0 and v(x) > 0. Therefore Eq. 19
must hold.

Now, we prove inequality (21). For any small § > 0, we can choose R large enough so

that
n(p=1) " n(g=1) E
/ u- @ (y)dy < 4, / v (y)dy < 4. 22)
R \Bg(0) R \Bg(0)

We fix R and then show that the measure of X and X} are sufficiently small as A close to
Ao. First, for any x € ¥, we have

Uz (x) —u(x) >0, v,(x) —v(x)>0. (23)

In fact, from the proof of Lemmas 7 and 8, we have
iy (¥) —u(x) =[5, [GL (™0, y*0) — GL (x, YOI (y) — v?(y)1dy
S5 155, [GR . y70) = G (v, y™ )1 (y)dy

= Jg 18, [G2 00570 = GL (. YO0 (1) dy. (24)
Similarly,
)=o) 2 [ (6L Gl W iy, (9
2 \ R0

If the inequalities in Eq. 23 are wrong, then there exists some point x° € X o Such that
w3, (x%) = u(x®) or vy, (x% = v(x%).
Combining this with Eqgs. 24 and 25, for any y € Zio \ ixo, we have
uP(y) =0 or v?(y)=0.
Therefore, we obtain
u(y) =0 or v(y) =0, Vye Ij \ Ty,

This is a contraction with our assumption that # > 0 and v > 0. Therefore Eq. 23 must hold.
For any n > 0, define

E, ={x € T3, N BR(0) : up,(x) — u(x) > n}

and
Fy, = {2y, N BR(O)} \ E;.
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Obviously,
lim u(Fy) = 0.
For A > Ao, let
D = (23 \ Zyy) N Br(0).
Then it is easy to prove that
{Z! N Br(0)} C (X} NEyUF,UD,. (26)

Apparently, the measure of D, is small for A close to Ag. We will show that the measure of
%% N E; can be sufficiently small as A close to Ag. Actually, for any x € X} N E,, we have

up(x) —u(x) = up(x) — upg(x) +upg(x) —u(x) < 0.
Therefore,
Upg (X) —un(x) > upy(x) —u(x) > n.
So, we obtain
(ZYNEy) CGy=f{x € BRO) : sy (x) — up(x) > n). 27)

By the well-known Chebyshev inequality, we have

1
u(Gy) < 7/ |t (x) — us (0)[PHdx <
nP 1 Jg, Pt

/ |t (x) — us (x)|PHdx.
Br(0)

(28)

For each fixed n, the right hand side of inequality (28) can be sufficiently small as A close
to Ao. Therefore, by Eqs. 26 and 27, the measure of X N E;, can be made sufficiently small.
Similarly, the measure of X} N E; can be made sufficiently small. Combining this with
Eq. 22, we derive Eq. 21.
Now, by Eq. 19, u(x) and v(x) are monotone increasing with respect to x,,.
nto

Proposition 9 For .- < p,q < "%, Assume that both ii(x) and v(x) are not singular at
n(p—1) n(g—1)

z0- If w,v) e L, (RY) x L, * (RY) is a pair of nonnegative solutions of Eq. 4, then
u and v are strictly monotone increasing with respect to the variable x,.

3.3 If at Least one of #(x) and v(x) is Singular for any e oRY

Without loss of generality, we may assume that both ii(x) and ¥(x) are singular at z°. We
will prove that (i7 (x), it (x)) is rotationally symmetric about the line passing through z° and

@ Springer



582 W. Dai et al.

parallel to the x,-axis. For Ve > 0, x € R \ B (z%), we have

_ 1 X_ZO 0
ux) = oo (lx — P +z
1 x—=2°
_ GL| ——— +2% vy |vi(nd
|x—zo|"_2’” /1 oo (|X_ZO|2 y (y) y

0
1 Gt (Ix z°|2+z’\ 0|2+z) §— 20 o)
= Op—2m /,, 02 v 3 op +z7)dy

lx —z [y —z [y —z
+ - q
:/ Gl Z°‘2+Z’|y z°|2+2) ! v y-2 +2°
,Jlr |X—ZO|” 2m|y_Z0|n 2m |y_ZO|n—2m |§_ZO|2 :
1 .
.|y_Z0|n7¢x y
TN ) R
= | GLx,y)———"—dJ, (29)
fm > 1y =201~
similarly,
i) = f 2D, (30)
R ly — 2012

where *— < p,q < %,ﬂl =n+a—qn—a)>0and fp =n+ao — pn—a) >0.

o
We will discuss the following two different cases separately.

(i) Critical case: p =¢q = Z+g If (u(x), v(x)) is a pair of solutions of

nta
u(x) = [pn G (x, y)vr=e(y)dy,

nta 31
v(x) = fpn GL(x, ure (ydy,

2n_
then (iz(x), v(x)) is also a pair of solutions of Eq. 31. Since u € L;, *(R"}) and v €
2n
L * (R7}), for any domain 2 that is a positive distance away from zg, we have

/ iina (x)dx < oo, / e (x)dx < 00. (32)
Q Q
Now, we apply method of moving planes to (i(x), v(x)).
In this case, for a given real number A, we redefine
Si={r=(x xm) €RL ix <A, Th={x e Ry ixy =2,

and let
= Q2A—x1,x2, -+, Xp).

Forx,y e f)x,x # y, we have
GLx,y) = GL(  y™) > GL(x, y") = GL (M, y). (33)

Obviously, we have

n+a nta
i(x) = /E GL(x, y)ons (ydy + /X GL(x, yH ™ (y)dy, (34)
A A
ii(x*) = /E GL(*, yyoe (y)dy + fz Gy (y)dy. (35)
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By Egs. 33, 34 and 35, it is easy to see

i(x) —a(x*) = / [GL(x.y) — GL(*, »Iows (y)dy

%5
nta
+ / [GL(x. y*) = GL(* Y15 (y)dy
5
n—+o

= i[G:o<x,y)—G:o(x*,ynw%(y)—a;*%y)]dy. (36)

Similarly,

n+o

0(x) —v(x") = /z [GL,(x.y) — L™ pllans (y) — iy (nldy. (37
A

In the sequel, the proof will consist of two steps. We will move the plane T, along the
direction of x-axis until A = z(l), x1-axis can be chosen any direction, we can show that the
solutions u#(x) and v(x) are rotationally symmetric about the line passing through Z0 and
parallel to x,-axis.

Step 1 In this step, we will show that for A sufficiently negative, and ¢ > 0 small enough,
i, (x) — @(x) = 0, Bp(x) —0(x) >0, ae x € 2\ Bo((2)H). (38)

Define

SU={x € S\ B (M) w5 (x)—it(x) < 0}, £ = {x € 3\ Be(z")*): 0. (x)—(x) < 0}.

In fact, for x € X¥, by Eq. 36 and the Mean Value Theorem, we obtain

nta

u(x) —up(x) = / [GL(x.y) — GLO* MTwe (v) v ()]dy

v
ZA

n+o nta
+ /E GL () = GLEH VIS (1) = 57 ()1dy

A

n+o

s IG5 63 = GLOH MITT ) = 7 )y
A

_nte _e
< fz CGL I () = 5 (n)]dy

A

C o
< f ——_5ra ()W) — )y, (39)
sy lx =yl
Similarly,
C o
B(x) — D (x) < / ——_ra (y) (@) — . ())dy. (40)
s fx =yl

We apply the Hardy-Littlewood-Sobolev inequality and Holder inequality to Eqs. 39 and 40

. n
and obtain, for any r > =,

_2a _
Cllor== (v — v,)||

IA

”u_u)\”L’(f)K) L%()A:E)

IA

_ 20 _ _
CITT N, 2 5 19 = Tall s, @1
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and

_ _ _ 20 _ _
19 = Ul gy = Clam=s G — @)l zaz 5,

_ 2«
< Cllan-—= ”Lot(E”)” uk”Lr(ZH)~ (42)
By Eq. 32, we can choose N sufficiently large such that for A < —N,
c Cllin ! 43
18705 g0y < 50 CIIT N g < 3 43)

Now inequalities (41), (42) and (43) imply
llie — u; ”Lr(ﬁx) =0, |lv— v)u”Lr(i}’f) =0,
and therefore f)f\‘ and ¥ }j must be measure zero. Thus we derive Eq. 38, moreover, Egs. 39

and 40 will yield that Eq. 38 also holds for any x € i)\ \ B: ((z9).

Step 2 We now move the plane f)\ continuously toward the right as long as inequality (38)
holds to its limiting position. Define

Mo =sup{r <2 ifa(x) = i(x), Ba(x) = 0(x), p <A, Vx € Z,)

We will prove that 1o = z(l). On the contrary, suppose that A9 < z(l). We will show that i (x)
and v(x)) are rotationally symmetric about YA‘AO, that is

Uy (x) = u(x), 0,(x) =0v(x), Vx € 2Al/\o\Bs((ZO))”O)- (44)
Otherwise, on XA]AO\BS((ZO)’\O),
i (x) > u(x), Upo(x) > v(x), butity,(x) # u(x) and 0,,(x) # v(x).

We show that the plane can be moved further to the right. More precisely, there exists an
& > 0 such that for any A in [Ag, Ag + &),

i, (x) > i(x), B.(x) > B(x), Vx € S\Be((2)"). (45)
The proqf is similar to Step 2 in Case 1. We only need to use fll\Bg ((z%*) instead of
%; and %;,\B.((z%)*) instead of %;,. Thus, Eq. 45 contradicts with the definition of Ag.

Therefore, Eq. 44 must hold. That is, if 1o < z?, forany ¢ > 0,

i3 (x) = i (x), Yx € ;,\Bs((z")™).

Since i is singular at z°, i must be singular at (z°)*. This is impossible. So it is easy to see
Ao = 2.
1

In this situation, for any two points X' and X2, with X = (x*, x,) € R*~1 x[0, oo)
1,2. Let 2% be the projection of the midpoint X* = XI%XZ on dR™. Set Y = IX’ 20|2 +

7%, i = 1, 2. From the above discussions, it is also easy to see L_t(Y ) = 1Z(Y2), and hence

uw(XYH = u(X?). This implies that #(x) only depends on the x,-variable. Similarly, we can
also deduce that v(x) only depends on the x,-variable.

(ii) Subcritical cases: - < p,q < "+°‘ and at least one of p, ¢ is not equal to
n(p—1) n(g=1)
Sinceu € L;,» (RY)andv € L;,* (R’}), for any domain 2 that is positive distance

n+ao
n—o "
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0. we have

i~ 1(y) 1171 (y)
/Q (|y —op ) DS / Iy — 201 <o o

where 81 =n+oa—qgn—a)>0,0=n+aoa—pn—a)>0.
By Eq. 29, we have

o ve(y) )\(y)
M(X)—/A G;(xay)mdy‘f‘/i GLx,y )7()',3151%

£ | |y*

away from z

then,

~q =4
_ T+ vl (y) / Fo o U ()
a(x*) = Gt (x", y)————dy + Gt (x*, y")—2——d
(") /2 LT+ [, GRS

As a consequence, we obtain

54
a(x) — a(xh) —/ (GL(x,y) — G;(x*\,y))%dy
ly — 277

()
+ [ @R — Gt

A v (y) v} (y)
/(G (x.y) — G:o(x,y»(Iy_Zolﬁl— /\_Zolﬁl)d

ly

(47)
Similar to the critical case p = g = ng, the proof for the subcritical cases will also be
divided into two steps. We can also prove that # and v are rotationally symmetric about the
line passing through z° and parallel to the x,-axis, as a consequence, u(x) and v(x) only
depend on the x,,-variable.
In a word, we have reached the following conclusions.

Proposition 10 For ﬁ < p,qg < %, assume that at least one of u(x) and v(x) is
n(p=1) n(g=1)
singular at any 2° = (2, -+, 2% |,0) € R If (u,v) € L, (R%) x L,,* (R%)isa

pair of nonnegative solutions of Eq. 4, then u and v depend only on the variable x,,.
3.4 The Proof of Theorem 3

In this subsection, we will prove that the nonnegative solutions (1, v) = (0, 0). If we assume
that both #(x) and v(x) are not singular at some point zg € dR" , then Proposition 9 will
yield a contradiction with the global integrability estimates (9). In what follows, we only
need to consider the second possibility. In this situation, we can deduce from Proposition 10
that # and v depend only on the variable x,. For x = (x/, Xn),y = (y/, yn) € R*1 x
[0, +00), we assume (u(x), v(x)) = (u(xy), v(xy,)) is a pair of solutions of

u(x) = fR’i G (x, yvi(y)dy,

v(x) = fm G (x, yuP (y)dy, “®

@ Springer



586 W. Dai et al.

where

. 2
A 1 AN C=O
GLr.y = 2re 1 |
00 sz fOOO Mot/2(l]+pL) du Ma/2(1 + )

is the Green’s function for fractional Laplacian (=A)% in R’ with Dirichlet boundary
conditions (the variables t = 4x,y, and s = |x — y|2).

—1
For each fixed x € R}, choosing R large enough and letting k = ﬁ [%f—z — ng] ,

by Eqgs. 8 and 48, we can derive that

+ 00 > ulx) =u(xy)

o0
_ f o () / G (x. y)dy'dy,
0 Rn—l

oo
= [ vion [ G (x, y)dy'dyn
R R2=1\Bg(0)
2 2 1
> Cn,axz/ / vq(Yn)ya/ / ndy/dyn
Rk R=1\B(0) 1X — VI
a/2 a/2 2
> Cy Xy / vq(Yn)y / 2 N drdyy
Rk R (r*+|x, — Ynl?)2
)2 oo /2 1 [e¢) fn72 .
> CpaXy / vq(yn)Yn P ﬁdrd%t
R 1Xn = Ynl SRy —yal (F2 +1)2
a2 o0 e ] a/2 o0 a_ 1
> Gt [ 0100 g = ot [ Tu il v 9
R R

where C, o is a positive constant depending on n, o that may change from line to line. It
follows from Eq. 49 that there exists a sequence {x;} such that

Vx5 = 0, as x] — oo. (50)

Similar to Eq. 49, we can also deduce the following estimate:

o0
v(xil) = /0 u? (y) f Gl y)dy'dy,
> na(xn)aﬂ/ Mp(y )ya/2/ ;dy/d.)’n
0 n-1 |xJ — y|"
X [e¢) ) o0 rn—2
> o) / u? )y / . _drdy,
0 0 2+ 1lx — D2
i 00 ) 1 00 n 2
> Cn,a(ﬁd)“/z/ uP (ya) > — / -drdy,
0 lxi — yal Jo (F2+1)2
X a/2 /2
> Cra / P n)Ldyn. 51)
0 |xn — Yul
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Therefore, by Eq. 51, for j > Jp large enough, we have

) 1 Jya/2,0/2
(xn)*"%y,
v(x) = Cn,ot/ ul (yn) —————dyn
0 X — ynl

1
i 2 _ 2
> Crali) ! f u? )y 2y,
0

> Capii) i7" (52)
—1
Recall that k = % [%f—g - :’:g] , one can verify that %—H—%—i—max{p, g} (5-1)=0
since p,q < %, thus we can deduce from Eq. 52 that, for j > Jp large enough,
; a1 i eip—1 [
VI ) 2T > Cypgo ) T TTTEHGTD > ¢ 0y >0, (53)

which contradicts with Eq. 50. So there is no nontrivial nonnegative solution of Eq. 48.
This completes the proof of Theorem 3.
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