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ABSTRACT. In this paper, we classify the positive solutions to the following
Lane-Emden type integral system with negative exponents

u(z) =/R |z —y|"u"P(y)v"I(y) dy, = € R,

o(z) = / o — " (g~ (y) dy, = € R,
R’ﬂ

where n > 1 is an integer and 7,p,q,r,s > 0. Particularly, using an integral
form of the method of moving spheres, we classify the positive solutions to the
integral system whenever

p+qg=r+s=1+2n/7.
We also establish the non-existence of positive solutions under the condition

max{p+ ¢, 7+ s} <1+2n/7 and p+q+r+s<2(1+2n/7).
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1. Introduction. In this article, we examine the regularity, classification and non-
existence of positive solutions to the following system of integral equations having
coupled nonlinearities with negative exponents:

u(-’lf) = /n |-75 — y|7u_p(y)v_q(y) dy7 = Rn7 (1)
/ |z —y|"u""(y)v"*(y) dy, z € R",

<
—

&
~

I

where n > 1 is an integer and 7,p,q,7,s > 0. Our motivation for studying this
integral system stems from the fact that it arises naturally in the study of reversed
variants of the Hardy-Littlewood-Sobolev (HLS) inequalities and in curvature prob-
lems from conformal geometry. For instance, a special case of system (1) is the
integral system

u(z) = / o~ y"vP(y) dy, = € R,
: (2)
o(e) = / & — g9 (y) dy, @ € R™,

which is closely related to the Euler-Lagrange equation for the extremals to a re-
versed HLS inequality introduced by the first author and Zhu [8] (see also [22]). In
particular, for r=a—n >0 and p = ¢ = —(n+ a)/(n — «), the authors employed
the method of moving spheres to show that every positive measurable solution of
system (2) has the form

u(z) =ai(lz—zo|*+d) * , z€R",

an (3)

v(x) :a2(|x—m0\2+d) 2, xeR?,

where zg € R™ is some point and ai,as,d > 0 are constants. This classification
result is a crucial step in finding the best constant in the reversed HLS inequality.
For more on HLS inequalities and its reversed versions on, say, compact Riemannian
manifolds and their applications to curvature problems, we refer the reader to [7, 10]
and the references therein. Soon after, the author in [12] considered system (2)
and obtained necessary conditions for the existence of positive solutions as well
as necessary and sufficient conditions for the scale invariance of the system with
respect to certain energy functionals.
When u = v and p = ¢, system (2) becomes the single integral equation

uw) = [ le-yur@)dy, e R @

which was introduced by Li in [18]. Interestingly, when n =3, 7 =1 and p = 7,
this equation is closely related to a fourth order conformal covariant operator on
compact 3-manifolds. Xu [24] later proved that equation (4) has a positive solution
of class C! if and only if p = 14+2n/7. Therefore the earlier result of Li [18] indicates
that p = 14 2n/7 and the positive solution u has the form

u(@) = a(|lz — zo|* + d)7/?, x € R", ()

where zy € R" is some point and a,d > 0 are constants. Although there are some
similarities with the classical HLS integral equations, the results for equation (4)
are somewhat surprising. More precisely, if « € (0,n) and p > 0, Chen, Li and Ou
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in [2] and [4] proved the following for the classical HLS integral equation

u@)= [ o= yl* ) dy, @ € R (©

(a) Every positive regular solution of (6) in the critical case
p=(n+a)/(n—-a
has the form (5) but with 7 = —(n —a) < 0.

(b) The only non-negative regular solution of (6) is u = 0 whenever the subcritical
condition holds, i.e.,
p<(n+a)/in—a).
Unlike with equation (4), however, there does exist positive solutions in the super-
critical case p > (n+a)/(n—a), at least when « is an even integer (see [14, 15, 20]).
Furthermore, analogous results—albeit mostly partial ones—are known for the HLS
system, i.e., when p,q < 0 and 7 = @ — n < 0 in (2). Namely, the questions on the
classification, existence and non-existence of positive solutions remain open for the
most part. We refer the reader to the papers [1, 3, 5, 11, 13, 19] and the references
therein for more details.
If p>1and a € (0,n), it is noteworthy to mention the equivalence between
equation (6) and the partial differential equation

(—A)*?u(z) = uP(z), u> 0, © € R™.

Here we mean the two equations are equivalent if, assuming solutions belong to
the appropriate function space, a positive solution of one equation multiplied by
a suitable positive constant if necessary, is also a positive solution of the other;
and vice versa (cf. [2, 23]). Therefore, the results for the integral equation also
hold for the equivalent differential equation, and this illustrates one advantage of
studying the integral equations. In view of this, one can obviously consider the
corresponding differential equations to system (1). Indeed, several papers have
addressed the regularity, existence and non-existence of positive solutions to such
differential systems with negative exponents on bounded smooth domains (see [9,
25]). We should also mention several past works that examine system (1) but with
T=a—-n<0,p=s<-1,¢g=1r < —1 and its corresponding differential system
(sometimes called the Schrodinger type elliptic system). For example, Li and Ma
[21] studied the symmetry and uniqueness of its positive ground state solutions.
Inspired by this, the first author of this paper examined the same integral system
and further obtained classification results when p + ¢ = —(n + a)/(n — a) and
non-existence results when p + ¢ > —(n + «a)/(n — «) (see [6]). Using a topological
approach, Li and the third author [14] recently obtained existence results for a
family of elliptic systems which included the Schrodinger type system.

Motivated by the previous results for the above integral equations and systems,
our aim in this paper is to generate similar classification and non-existence results
for system (1). We achieve this by utilizing similar tools developed in the earlier
works described above. In particular, we exploit an integral version of the method
of moving spheres (see [16, 17, 18]). In the process, however, we must address
and overcome several issues contributed by the coupled components and negative
exponents in the problem.

We now state our main results, which are reminiscent of the ones for equation
(4). We begin with a theorem on the regularity of measurable solutions. In this
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paper, measurable solutions refer to solutions which are Lebesgue measurable and
non-infinity.

Theorem 1.1. Let n > 1, 7,p,q,7,8 > 0 and let (u,v) be a pair of positive mea-
surable solutions to system (1). Then u,v are smooth, i.e., u,v belong to C>°(R™).

This theorem indicates that we can always assume hereafter that solutions of
system (1) are smooth. Then the following classification result holds for positive
solutions.

Theorem 1.2. Suppose n > 1 and 7,p,q,r,s > 0 satisfy
p+g=r+s=1+2n/t.
If (u,v) is a pair of positive smooth solutions to system (1), then u,v have the form
u(x) zcl(|x—1:0\2—|—d)T/2, x € R", .
{v(x) :02(|x7x0\2+d)7/2, x € R, @)
where oy € R™ is some point and c1,cz,d > 0 are constants.

We now address the non-existence of solutions for the integral system. Although
the next lemma plays an important role in our proofs of Theorems 1.1 and 1.2, we
state it here because it also yields a non-existence result. Its proof is straightforward
and so we state and prove it right after. This is not so much the case for the lemma
itself, so we delay its proof until the next section.

Lemma 1.3. Forn > 1 and 7,p,q,7,8 >0, if (u,v) is a pair of positive measurable
solutions to (1), then
(4) (I+ly[Mu"P(y)o~(y) dy < oo,

n

(I +]yMu"(y)v*(y) dy < oo;

n

(@)  a:= lim |z|7Tu(z) = /n u P(y)vT(y) dy < oo,

|z]— o0

—

b:= lim |z|"v(z)= /n u " (y)v*(y) dy < oo;

|z]|— 00

(#ii)  For some constants Cq,Cq > 0,

T
1+ |z <
(& -

1+ |z|”
11 @) < o1+ a7, Vo e R™.

C

As noted above, we can easily deduce a non-existence result from Lemma 1.3. To

see this, let (u,v) be a pair of positive measurable solutions to system (1). Without
loss of generality, we can assume that

u(z) < Ci(1+]2]7), Yo €R™,

p+q=max{p+q,r+s}.

Then p+ g > 1+ n/7 is clearly a necessary condition for the existence of positive
solutions. On the contrary, i.e., if n+7 —7(p+¢q) > 0, Lemma 1.3 (iii) would then
imply that

dr

ww> [ gty o [ e oo
R™\B1(0) 1 r
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for a.e. x € R™. Essentially, we have proved that
Theorem 1.4. System (1) admits no positive smooth solution whenever
max{p+gq,r+ s} <1+n/7.

Of course, one may ask if this non-existence result is optimal. It turns out that
this is not the case, and we adapt the method from our proof of Theorem 1.2 to get
an improved version.

Theorem 1.5. Letn > 1 and 7,p,q,7,s > 0 satisfy
max{p+q,r+s} <1+4+2n/7 andp+qg+r+s< 2(1+2n/7).
Then system (1) admits no positive smooth solution.

The remaining parts of this paper is arranged in the following manner. In Section
2, we provide the proof of Lemma 1.3 followed by the proof of Theorem 1.1. Section
3 contains the proof of Theorem 1.2 and Section 4 contains the proof of Theorem
1.5.

2. Regularity. In this section, we establish the regularity of positive solutions
to (1), but first we give the proof of Lemma 1.3. Throughout the paper, Br(xq)
denotes the set {x € R™ : |z — 29| < R}, the open ball of radius R > 0 with center
xo € R™. We sometimes use the short-hand notation Bgr = Br(0).

Proof of Lemma 1.3. The proof is similar to that of Lemma 5.1 in Li [18], but
we include it here for completeness. Since v and v are non-infinity measurable
functions, we have

meas{z € R" : u(z) < oo} >0, and meas{zr € R" : v(z) < oo} > 0.
Moreover, there exist R > 1 and some measurable set FE such that
Ec{zeR" : u(z),v(r) < R}NBgr
with |E| > &. For any « € R, there holds

u@) = [ ey
> /E |z = y["u " (y)o™ (y)dy

> R—(p+q)/ |z — y|"dy.
E

Then
—(p+4q)
i M0 > S [ e ypae = orooro,
which implies
(L+ =)
> — .
u(e) = S
Similarly, for any x € R™, we have
(L+ |z|7)
> .
v(x) > s

This proves the left hand side of the inequalities in (4i7).
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On the other hand, for some g € R™ with 1 < |zo| < 2,

/ lzo —y"uP(y)v U (y)dy = wu(zo) < o0,
Rn

[ o= ulu o)y = vlan) < .

Combining the left hand side inequalities in (i¢7) and the above, we get (7).
For |z| > 1,

lz—yl” _,
||

(v~ y) < A+ y[u"P(y)v~(y),

and

= o) < (14 ] e ) ).

Taking these with (i) and using the Lebesgue dominated convergence theorem, we
get

lim |z|7"u(z) = lim / ] u P(y)v U y) dy

a =
||~ o0 || o0 2|7
= [ e @y < o,
and
b = lim |z|7"v(z) = lim / = = 41 u”"(y)v(y) dy
|| — o0 |z| =00 Jpn ‘.’E|T

/n u™" () (y) dy < oc.

We obtain (i7). Combining (¢) and (é¢) with (1), we get the right-hand side of the
inequality in (#4i). O

Proof of Theorem 1.1. For an arbitrary choice of R > 0, we can split v into two
parts:

u(r) = /|ys2R |z —y|"u"P(y)v(y) dy + /y|>23 lz —y|"uP(y)v ! (y) dy
= Ji(x) + Ja(z).

Applying Lemma 1.3 (i), J2(x) can be differentiated under the integral for |z| < R,
so Jy € C*°(Bg). On the other hand, by Lemma 1.3 (iii), we have u Pv~7 €
L>°(Bsg) and so Jp is at least Holder continuous in Bg. Since R > 0 is arbitrary, u
is at least Holder continuous in R”, and along a similar process, we can deduce that
v is at least Holder continuous in R™. So in view of Lemma 1.3 (4i7), we have that
u~ Py~ 17 is Holder continuous in Bsg and the regularity of J; is further improved. By
standard bootstrap arguments, we conclude that u € C*°(R"™). Likewise, a similar
argument shows that v € C°°(R™). This completes the proof of the theorem. O
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3. Classification of positive solutions in the critical case. In this section, we
complete the proof of Theorem 1.2. To this end, we employ the Kelvin transform
and the method of moving spheres of Li and Zhu [16], which was later improved by
Li [18] (see also Dou and Zhu [8]).

For x € R™ and A > 0, we define

A7
wz A (§) = (H) w(E™Y), V€ eR™\{x},
where A2(e )
T -
T

is the Kelvin transform of & with respect to By(x). Set £, x = R™\Bx(z).

Lemma 3.1. Let 7 > 0 and p,q,r,s > 0. If (u,v) is a pair of positive solutions to
system (1), then, for any x € R™,

I A o ;
uz A (§) = /Rn 13 *TI\T%,I,)\(W)%,(?\(U)(H)O dn, VEeR™, (8)
A g "
wr@ = [ =i M veeRn )
where
Op=2n+7(1—p—¢q),0=2n+7(1—1r—23).
Moreover,
_ _ A 0, — _
g, (§) — () :/2 K (z,A6,m) [u™(n)v™"(n) — (|77—90|) u B (v S (m)]dn, (10

ver(€) — v(E) = / K (3o [ (o () — (—2— ) 2zt myoss(m)]dn, (1)

where

A —r
K(z, A &n) = (H) |€5r =T — € =",

and
K(z,A\;6,m) >0, V& n € X5, A >0.

Proof. The lemma can be verified via direct calculations, but we sketch the proof
for the reader’s convenience. Write
A(n —x)

In — xf?
with x,7 € R® and A > 0. The n-space forms in the y and 7 variables are related
by

y=n""=z+

A

2n
e

dy:(

For simplicity, write

AF(E) = / €A — TP (g9 (y) dy,

A () = /B e T ) dy

From (1), v can then be rewritten as

u(€™?) = AT (€M) + AT (")
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for z,£ € R™. By the change of variables we have

AF(ER) = / €22 — U (g (y) dy
pIEN

>\ 2n
n —wl) i

" AT — _ A 2n—7(p+q)
= [ e S ()T
B (z) In — x|

- / €52 A a9 ()
Bi(z)

Using the fact that

TTK ’A—W ’/\|: 1€ —nl,

we arrive at

A;A(f) = A

(e=3
A
(==

)_TA+(£x,>\)

_r . AT — _ A 2n—T7(p+q)
)T e R e ) ()T
Ba(x) |77 x|

_ r —q A6
= R me e ()

Similarly, we have

AN = ()TN = [ e iAo ()
Hence, |
wal®) = AL©+ A3 = [ =l h i (25

Identity (8) is established. Furthermore,
upA(€) —ul€) = A7)+ AL () — (AT(E) +A7(€)
= (4.9 —A+(§)) (A7 () = A7(€))

- / =k [(m )" A o)~ )]
+(A:,A<s) — A (¢)).

Noting that

AT, = (Mfﬂ)‘%ﬂsw
A

= () T et e,

z,

and using the fact (£%2)®* = ¢, we have

ATQ) = ATUEN) = () AnaE)

A . _ _
(m) /E €52 = n[Tu 8 (), 4(m) (

A, o
= (2" L et —arsme

01
d
In—wl) K
A 0,
d
\n—wl) !
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Identity (10) is established. Along the same line, we can deduce (9) and (11).
Finally, we discuss the sign of K(x,\;&,n). For &,n € ¥, » and A > 0, it is easy
to verify that
§— z
€=~ (S er o2 = (e — ol +2(e 0 —) + o 0l?)

§— 2% (x —n, & — A
_ (%)Q(M_nlz_"_ <T§ _nx|2 $> + |£_x|2)

€ — 2|z — nl*
A?

2
= (|€ /\2sc| —)(X=Jz—n*) <0
Since h(x) = x7/? is montonically increasing on (0, c0), we have
Ay e~ — e —ar = (B e —))E - () >

Hence, we conclude that K (z, A\;€,m) > 0 for £, € ¥, » and A > 0. This completes
the proof of Lemma 3.1. O

=g —af +lz—n - - N2

In Lemma 3.1, we note that 6, = 62 = 0 if and only if p+g =r+s=14+2n/7. So
from now on in this section, we assume that p+q = r+s = 14+2n/7. Next, we prove
Theorem 1.2 by the method of moving spheres, but we require some preliminary
lemmas. The first lemma guarantees we can initiate the method of moving spheres.

Lemma 3.2. Assume the same conditions as those in Theorem 1.2. Then there
exists Ao(z) > 0 for each x € R™ such that

Up A (&) > u(§), and vy 2 (&) > v(§), VEE€Z A,V 0<A< ().

Proof. Without loss of generality, we may assume x = 0 and write u) = ug,x. Since
7> 0 and u € C*(R") is a positive function, there exists 79 € (0,1) such that

Ve(l€]72u(€)) - € <0, VO < [¢] < .

Thus,
ux(&) > u(g), YO < A < €| < ro. (12)

From Lemma 1.3 (ii%), we get
u(§) < C(ro)l€]", V €] = ro.
For small A\g € (0,79) and any 0 < A < Ap, using (ii7) of Lemma 1.3 and (12)

A X e
(E) (|§|2) 2 ( ) glfu > u(€)7 |£| > 1.

Combining the above with (12), we arrive at

ux,k(ﬁ) > u(f)v VE € E:C,)\a 0<A< )‘O(I)

ux(§) =

with x = 0 and Ag(z) = \o. Likewise, we can use similar arguments to arrive at
ve (&) >0(§), VEEX,, 0< A< No(x) with 2 =0.

This completes the proof of the lemma. O
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For a given z € R", define

Ale) = sup{ > 0| up 2 (6) = u(€) and v, 2() = v(E), YA € (0,2),VE € Ty ).

The next lemma shows that solutions must have the conformal invariance property
provided that the sphere stops.

Lemma 3.3. For some zo € R", if \(xg) < 0o, then
uro,ﬂ(zo)(f) = U(é-), and Uzo,j\(ro)(g) = U(f)v VE c R™

Proof. Without loss of generality, we may assume that o = 0 and we write A=
A0), ux = ug ., va = vo.x, £ = %N and ) = 5g ». By the definition of A,

us(§) > u(€), vx(€) >0v(E), VIEI=A

Since 0; = 0 = 0, we use (10) and (11) with 2 = 0, A = A and the positivity of the
kernel to arrive at the following two cases:

() ux(€) = u(€) and v5(€) = v(¢) for all |¢] > A, or

(b) u3(€) > u(€) and v3(€) > v(€) for all [¢] > X,

We claim that case (b) cannot happen. More precisely, if u5(§) > u(€) and
v5(€) > v(€) for all [¢] > A, then we will show that there is a suitably small e, > 0
such that, for any A € (A, X + €.), ux(€) > u(€) and vy (€) > v(€) for any [£] > A
This contradicts with the definition of A and would complete the proof of the lemma.
So now we prove the claim in two steps.

Step 1. We claim that there exists an e; € (0,1), such that for any e < ¢y,
A< A< A+e, if €] > A+ 1, then
5 5
un(€) —u(§) = FIE and 0x(€) ~v(€) = F¢I"

From Lemma 3.1, we know that K(0,,£,7) > 0 for V&, 7 € ¥x. So using (10) and
Fatou’s lemma, we know that for all |§] > A,

lir‘ninf ST (ux (§) — u(§))

|€] =00

> / lim inf |¢]~7 (0, A, &, 1) [u=? ()o () — w5 P (o5 " (n)] dn
>

e
Ay —p —q -p —q
= | (&) =D mvn) —u;? (v (n)]dn.
o5 Il
Due to the positivity of u=P(n)v=9(n) — u;”(n)vs *(n), we get that there exists
g2 € (0,1) such that
ux (&) —u() > e20|7, VIEl > A+ 1.

By the continuity of u, there exists an e3 € (0,e2) such that for [] > A + 1 and
A § A < A+ €3,

e = (TN (A A

€3 p

< §|§|

Thus, for all [£] > A+ 1, A <A< A+ e,
uA(€) — u(€) = ux (&) — ul€) + un() — uz () = ¢
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Similarly, there exists €4 € (0,e3) such that
€ T
ox(€) = v(€) > S le"

for all |¢] > X+ 1,A < A < X\ +¢&4. Choosing &1 = &4, we complete the proof of the
claim.

Step 2. There is an €. < €1, such that for any € < &,, A< A< A+eifE€R?
satisfies A < [§] < A+ 1, then ux(§) —u(§) > 0 and vy(§) —v(§) > 0.
Let €, € (0,e1). For A< A < A+e, and A <|£] < A+ 1, we have,

ux(§) — u(§)

. K(0,X6,m) (u™P(n)v~%(n) — uy"(n)vy *(n))dn

/ K(0,7:€.m) (u (o) — uy” (m)vy () )di
Ia\Zx41

Y

+ / K(0, 7€) (uP (m)yu9(y) — uy (m)vy () di
>

X+2\ZX+3

Y

/ K0, % 6.m) (u? ()0 () — ux? ()5 (m)) iy
E>\\EX+1

+ / (0, X ,m) (u ()0~ (n) — us® (n)o(n)) di.
>

x+2\X543

By Step 1, there exists ;1 > 0 such that
u"P(n)o(n) —uy P (n)vy () > 61, Vn € B3 5\B54s.
Since
K(0,A8,n) =0, V[E[ = A,
VeK(0,X:6,m) - Eljgj=r = 7I€ = 0|72 (In* = [€]?) > 0, ¥n € 55\E5,

and the function is smooth in the relevant region, then, based on the positivity of
kernel, we have

K(Oa A7£,77) Z 62(|£| - )‘)7 v>‘ S |£| S 5\ + 17V77 S 25\+2\25\+3,

where d2 > 0 is some constant independent of e,. It is easy to see that for some
constant C' > 0 (independent of ¢, ), and A < A < X +¢,,

ug P (n)vs () — uy "oy *(n)] < Cewy A< I <A+ 1.
Using the mean value theorem, we have, for A < |¢| < A+ 1, that

; = @ TleA _ T _ T
/zx\zm K(Ov*yfm)dn—/ (571" =nl" =& =nl")dn

EA\EX+1

= /E - [((%)T — DI ="+ (| =" = ¢ —nl")]dn

< O(J¢] —>\)+/ (16> =nl" = 1€ =n|")dn

EA\EXJrl
<Ol =N +Cler =€l < O(lg] = V).
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Thus, for € € (0,6,), A< A< A+e, A< ¢ < A+ 1, from (13) it follows

w@-ue 2 e[ KOXEmyEanle N [

5\+2\25\+3

Y]

(5152/2 d77708)(|§|*)\) ZO

X+2\25\+3
Along the same way, we can show
0A(€) —v(§) >0 for ASA< A+ A< <A+ 1
Step 2 is established, and this completes the proof of Lemma 3.3. O

The following two key calculus lemmas are needed to carry out the final steps of
the proof of Theorem 1.2.

Lemma 3.4. (Lemma 5.7 in [18]) Forn > 1,u € R, let f be a function defined on
R™ and valued in [—oo, +00] such that

A N(y—=x n
(|y_x|)“f(x+|y(_$|2))>f(y), Viy—z| >A>0,z, y€R"
Then f = constant or £oo.

Lemma 3.5. (Lemma 5.8 in [18]) Forn > 1,u € R, let f € C°(R"), and p € R.
Suppose that for every x € R™, there exists A = A(z) € R such that

A >\2(y—l‘) §
(|y—x\)#f(x+W):f(y)7 vy € R™\ {z}.
Then there are a > 0,d > 0 and & € R™, such that
=4qg(——MM /2
1) = xa( g —2m)

Proof of Theorem 1.2. First, we show that there exists some zo € R™ such that
A(zg) < 0o. Then we show that this implies \(x) is finite for all x € R™. We prove

the former statement by contradiction. That is, assume otherwise, i.e., if A(z) = oo
for all x € R™, then for £ € R™,

uz A (€) = u(§), and ve A (€) = v(§), VIE—z[> A

By Lemma 3.4, we conclude that u = v = constant, which cannot satisfy (1).
Now, for a fixed z € R™, it follows from the definition of A(z) that,

up (&) > u(€), VO <A < Az), V|[€ — 2] > A
From Lemma 1.3 (ii), we have, for any A € (0, A(x)), that
0 < a= lim [ "u(§) < lm [£] Tuga(§) = A" Tu(x).
|§]—o00 |§]—o00

This shows A(z) < oo for all z € R™. From Lemma 3.3, we have

ug 2 (§) = u(§), and v, 5(§) = v(§), Y, £ € R™.

Invoking Lemma 3.5, we get

w(€) = c1(|€ — &l* +d)

/2

and .
v(&) = e2(|€ — &f* +d)
for some c1, co > 0,d > 0 and & € R™. O
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4. Non-existence of positive solutions in the subcritical case. In this sec-
tion, we give the proof of Theorem 1.5. To this end, we need the following lemmas.

Lemma 4.1. Assume the same conditions as those in Theorem 1.5. For each
x € R™ there exists A\o(x) > 0 such that

uzp A (&) > u() and vy (&) >v(€), VEEITLAVY 0 A().
The proof is the same as that of Lemma 3.2, so we omit the details.
Lemma 4.2. \(z) = oo for all v € R™.

Proof. We prove it by contradiction. Assume the contrary, that is, there exists some
xo € R™ such that A(xg) < oo. By the definition of A,

gy 52(€) = u(§),

vy, 5(8) = 0(8),
for ¢ € ¥, 5. From (10) and (11) with # = o, A = X and the fact that at least one
of the parameters #; and 65 is positive, we have

Ugy 2(€) > u(§),

Vg 5 (8) > 0(8),

for £ € ¥, 5. Similar to the arguments in the proof of Lemma 3.3, we can conclude
that there is a suitably small € > 0 such that for A € [\, A + ¢)

uxo)\(g) > u(f)a
vao A (&) = v(8),

for £ € Yy 0, A € [\,A+¢). This contradicts with the definition of A, and this
completes the proof. O

Proof of Theorem 1.5. According to Lemma 4.2, A\(z) = oo for all z € R™, that is,
for all A > 0 and z € R",

ug A (§) u(§) for £ € ¥y a,

Vg A (€) v(€) for & € Xy .

By Lemma 3.4 we conclude that u = v = constant, but this cannot satisfy system
(1). Thus, we arrive at a contradiction, and this completes the proof. O

>
2
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