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Abstract: For coercive quasilinear partial differential inequalities containing nonlinearities of the
Kardar-Parisi-Zhang type, we find conditions guaranteeing the absence of global positive solutions.
These conditions extend both the classical result of Keller and Osserman and its recent Kon’kov—Shi-
shkov generalization. Additionally, they complement the results for the noncoercive case, which had
been previously established by the same author.
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1. Introduction

According to the Pokhozhaev paradigm, blow-up phenomena are equivalent to the
absence of global solutions. This approach is based on the following reasoning. It is
quite frequent for real models of mathematical physics that an equation (or inequality)
is resolvable "in small" (i.e., in a neighborhood of the ground state). In this case, if we
can prove that no global solutions exist, then there exists a point where the solution is
destroyed, which means the blow-up phenomenon. For a thorough explanation of this
approach, readers are addressed to the famous monograph [1] providing the foundation of
the global nonexistence theory and containing a lot of blow-up results for various semilinear
and quasilinear equations, inequalities, and boundary-value problems.

In this paper, the said phenomena are investigated for coercive inequalities with
nonlinearities of the Kardar—Parisi-Zhang-type (KPZ-type nonlinearities), i.e., coercive
inequalities containing the second power of the first derivative of the desired function
(note that this kind of nonlinearity is not covered by the authors of [1]). The motivation to
study KPZ-type nonlinearities is well known; for instance, a comprehensive list of recent
publications illustrating their applications not covered by other kinds of nonlinearities (for
example, interface dynamics and directed polymer models) is provided in [2], which is a
review of various results about equations and inequalities with KPZ-type nonlinearities.
Their theoretical value is caused by the following circumstance: the second power is the
greatest one such that a priori L., estimates of first-order derivatives of the solution via the
Loo-norm of the solution itself hold (see, for example, [3-5]).

For noncoercive KPZ-type nonlinearities, i.e., for the case where the highest-order
linear part is dominated by the (low-order) nonlinear one, the above phenomenon is
investigated earlier (see [2] and references therein). The coercive case was an open problem
up to now, though the result for semilinear coercive inequalities (studied in regards to the
problem of the equilibrium of a charged gas in a container) has been known longer than
six decades: in [6,7], a sufficient condition of the absence of global solutions is proved for
inequalities of the kind

Av > pfv), 1)
02 92
here A denotes the Laplacian: A = — + -+ + ~—-.
wnere enotes € Laplacian ax% =+ + ax%
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2. Regular Case

In R™, consider the inequality

n 2
Au+ Z gj (x, u) (,()a;) > wlu), )

j=1 )

assuming that there exists a function g continuous and locally summable over the positive
semiaxis and such that g;(x,s) < g(s) in R™ x (0,00),j =1,2,...,n.
Introduce the function

: } g(t)dr
f(s) := Jeo dx. 3)
0
o femar o .
Then, f'(s) = e?© > 0, i.e., f is monotone. Hence, the function f~' is well defined

on the range of the function f and is monotone as well. Denote ! by .
The main result of this section is preceded by the following classical theorem (see [6,7]).

Theorem 1 (Keller-Osserman). If

TdT < 09, 4)
1

then inequality (1) has no positive global solutions.
The following assertion is valid.

Theorem 2. If

then inequality (2) has no positive global solutions.

Proof. Suppose, to the contrary, that the assumptions of the theorem are satisfied, but
there exists a positive function u(x) satisfying inequality (2) in R™. Then, the function u(x)
satisfies the inequality

Au+ g(w)Vul? > w(u) ()

in R™ as well.
Introduce v(x) := flu(x)], where the function f is defined by relation (3). Then,

2 2 2
v =f'(u) ou and v :f"(u)<au> +f’(u)a u j=T1,m.

6xJ TXJ aXJZ aXJ @,
jg(T)dT £
Further, f”(s) = g(s)e © ,le,g(s) = f,((ss)) and, therefore,

Av =f'(u) |Au+ g(u)IVulz}, ie, VWAV = |Au+ g(u)|Vu/?|.
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Now, taking into account that v(x) is positive provided that u(x) is positive, we
whp(s)]
V'(s)
due to Theorem 1, inequality (1) has no global positive solutions under Condition (4).
The obtained contradiction completes the proof. [J

conclude that v(x) is a positive solution of inequality (1) with p(s) = . However,

3. Singular Case
const

The case where g(s) = is not covered by the previous section because the local

integrability condition is violated. In that case, another ansatz is used. More exactly, the
following assertion is valid.

Theorem 3. Ifthere exists o from (—1, 0o) such that g;(x, s) < %in R™ x (0,00),j=1,2,...,n,
and

dt ©)

——9
A
8

then inequality (2) has no positive global solutions.

Proof. Suppose, to the contrary, that the assumptions of the theorem are satisfied, but
there exists a positive function u(x) satisfying inequality (2) in R™. Then, the function u(x)
satisfies inequality

Au+ %IVuIZ > w(u) )

in R™ as well.
Denoting u*tT(x) by v(x), we see that

ou\? 32
u) +(oc+1)u°‘—gj:1,n, Av:(oc+1)u°‘{Au+g|Vulz},
j ax]. u

) ou 9?2
(NS,

et A 1 oa—1
x; ox;’ asz ot Du (

0X;
and, therefore,

Av
TERT

1
Now, taking into account that u(x) = ve+T (x), and u(x) is positive everywhere, we
conclude that v(x) is a positive solution of the inequality

Av > (oc-l—])vﬁw(v%ﬂ). (8)

Due to [6,7], the last inequality has no global positive solutions provided that

J - dv < . )

Now, consider inequality (6) and use the substitution s = poc%l in its internal integral.
We see that Condition (6) implies the validity of inequality (9). Hence, inequality (8) has no
global positive solutions.

The obtained contradiction completes the proof. [J
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4. Critical Case

If « = —1 in inequality (7), then the substitution from the previous section cannot be
used. However, the following (weaker) result is still valid for this critical case.

1. . . ..
Theorem 4. Let gj(x,s) < 5 in R™ x (0,00),j = 1,2,...,n, and there exists a positive

constant 3 such that

(10)

Then, inequality (2) has no global solutions exceeding (3 everywhere.

Proof. Suppose, to the contrary, that the assumptions of the theorem are satisfied, but there
exists a function u(x) satisfying inequality (2) in R™ such that u(x) > 3 in R™. Then, the
function u(x) satisfies the inequality

2
Au — IVl

> w(u) (11)

in R™ as well.

Denoting v(x) = In uéx) by v(x), we see that v(x) is positive everywhere,
0%u ou\?
2 24\ oxs 2 2
v _ 1o plou g 0 % o R W -G Y 1T o IO
g ux)dxy ulx) oy’ ond u?(x) Cul) [ ul)\oy ) | )=
Therefore,
2
u u
i.e,, the left-hand side of inequality (11) is equal to uAv.
Now, taking into account that eV = %, we conclude that u(x) = peY. Thus,
BeYAv > w (Be") ,i.e.,v(x) is a positive solution of the inequality
e " v
>
Av > B w(Be ) (12)

Due to [6,7], this inequality has no global positive solutions provided that

[

(13)

Now, using the substitution s = e, we conclude that Condition (13) is equivalent to
Condition (10). Hence, inequality (12) has no global positive solutions.
The obtained contradiction completes the proof. [
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5. Examples
5.1. Inequalities with Constant Coefficients at Principal Nonlinear Terms

Since 1957, the classical result of Keller and Osserman was substantially strengthened.
In particular, it is extended for the case of variable principal coefficients, i.e., for the case
where the left-hand side of inequality (1) is changed for
Z Wai,j (x,u), (14)
i,j=1

where each principal coefficient satisfies the following restriction for the growth with
respect to the second independent variable: a;;(x,s) < const|s| (see [8]). Since only
sufficient blow-up conditions are provided in [8], the question whether the above growth
restriction is essential remained open up to now. However, using the above results for
KPZ-type inequalities, one can show that the said coefficients are allowed to grow much
faster. To do that, it suffices to consider inequality (5), assigning the coefficient g(s) to be
equal to a positive constant (denote it by «). That inequality can be represented in the form

02 1
ax-;c (5{@6"“‘) > e w(u).
=1 "t

n

,

Its left-hand side is represented in form (14), but the growth restriction is not satisfied:
the coefficients are allowed to grow exponentially. However, Theorem 2 provides the
following sufficient blow-up condition:

[ee)

J’ dt
< 00.
1 r In(as + 1)
J(ocs +1)%2w [n} ds
x
1
S
e*s —1
Indeed, in the considered case, we have the relations f(s) = Jeo‘x dx = " ie.,
I 0
1 1
P(s) = %, P'(s) = w1 and, therefore, the function p(s) from Condition (4)
takes the form
eln(ast1) [W] (as+1) = (s + 1) 2w [m(“;—k”] .

5.2. Case of Emden—Fowler Nonlinearities at Right-Hand Sides

Consider the following singular case (see Section 3 above), where the right-hand side
of the equation is a power function (the so-called nonlinearity of the Emden-Fowler kind):

Au+ %|Vu|2 > uP. (15)

According to Theorem 3, this inequality has no global positive solutions provided that
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The internal integral is equal to

]

g2ot+p+1 Tt B TM%SL] 1 B T1+%’% 1 - 9+1 1
2at+p+1] - 20+p+1 20+p+1 0 2a+p+1’
ax+p
h =—.
where q = ———
T
Then, the left-hand side of the last inequality is equal to J — T lts conver-
a9+ 1
200+p+1

o0
: . : dr -
gence is equivalent to the convergence of the integral J ————. Apply the substitution
q+1 _1
] VT

1

z = 19t — 1. Then, t9"" = z+1, 1 = (z+ 1911, and, therefore,

1 __q
1)a+T d
dt = %dz = z ——- Thus, the last integral is equal to

q+1 (q+N(z+ 1)

o0

d
i q1+1 ] J & —— The singularity of the integrand function at the origin is integrable.

5 Vzlz+ 1)

1
Its singularity at infinity is integrable under the assumption that 7 + qq?

>1,ie,q>1,

which is equivalent to the inequality p > 1.
We see that inequality (15) has no global solutions provided that p > 1.
To compare this coercive example with the noncoercive case, consider the noncoercive
inequality
Au+ %IVuIZ +uP <0, (16)

for positive values of « (assuming that n > 3).
As in Section 3, assume that there exist its global positive solution u(x) and introduce

the function v(x) := u®t1 (x). Then Au + %\Vulz = (see Section 3). Now, taking

(o4 Tu
1
into account that u(x) = v(x) =7, we conclude that
Av P . otp
————— F+varT <0, ie, —Av > (a4 T)verT,
(e + vt

Since x4 1 > 0, it follows that v(x) is a global positive solution of the inequality
—Av > varr,

According to [9], the last inequality has no global positive solutions provided that

2

1< x+p < —*_ This condition is equivalent to the condition T < p < ntox (cf. the
o+l mn—2 . n—2

condition p > 1 obtained for the coercive case above).

6. Conclusions

In this paper, we investigate quasilinear partial differential inequalities of kind (2),
where the coefficients gi(x, s) at the principal nonlinear terms are majorized either by
locally summable (with respect to s) functions or by functions with singularities of the
kind const

3
positive solutions (or, which is the same, necessary conditions of their existence). The

. For both cases, we provide sufficient conditions of the absence of global
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obtained results generalize both the classical Keller-Osserman result in [6,7] and its recent
Kon’kov-Shishkov extension (see [8]).
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