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ABSTRACT. The purpose of this paper is to provide a careful and accessible expo-
sition of diffusive logistic equations with indefinite weights which model population
dynamics in environments with strong spatial heterogeneity. We prove that the
most favorable situations will occur if there is a relatively large favorable region
(with good resources and without crowding effects) located some distance away
from the boundary of the environment. Moreover, we prove that a population will
grow exponentially until limited by lack of available resources if the diffusion rate
is below some critical value; this idea is generally credited to Thomas Malthus. On
the other hand, if the diffusion rate is above this critical value, then the model obeys
the logistic equation introduced by P. F. Verhulst.
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1. Introduction and main results

The purpose of this paper is to illustrate how the theory of linear elliptic eigen-
value problems with indefinite weight functions can be used to analyze reaction-
diffusion models in mathematical ecology and population genetics. The two main
components of the models we consider are the “reaction” or growth terms and
the “diffusion” or dispersal terms. More precisely, reaction-diffusion equations
arise in ecological modeling when nonlinear dynamics describing the growth or de-
cline of a population are combined with a diffusion process describing the spatial
dispersal of that population. Solutions to the reaction-diffusion models typically
represent population densities, or in related problems of population genetics, the
distribution of certain alleles within a population. If the population being mod-
eled can disperse through its environment, then the population density need not
be uniform. Assuming that dispersal takes place via random walks or Brownian
motion leads to a diffusion equation for the population density. In many cases,
the behavior of solutions of such reaction-diffusion equations is determined by the
nature of the equilibrium states. Those in turn can often be described via such
methods as bifurcation theory and linealized stability analysis, which immediately
lead to problems in linear spectral theory. Both the modeling and the analysis can
introduce considerations which require the study of elliptic eigenvalue problems
with indefinite weight functions.

Now let €2 be a bounded domain of Euclidean space R"™, n > 3, with boundary
09 of class C?1Y with exponent 0 < 6 < 1; its closure @ = Q U 0N is an n-
dimensional, compact manifold with boundary. The dynamics of a population
inhabiting a strongly heterogeneous environment are modeled by diffusive logistic
equations of the form

86—1: =dAw+ (m(z) — h(x)w)w in O x (0, 00),
w =0 on 0% x (0, 00), (L.1)
wli—o = ug in Q.

Here:
(1) A =0%/0x2 + 92/0x3 + - - - + 92 /02 is the usual Laplacian.
(2) d is a positive parameter.
(3) m(z) is a real-valued function on (.
(4) h(z) is a nonnegative function on Q.

This paper is devoted to the study of the existence of positive solutions of
problem (1.1), and is an expanded and revised version of the previous paper Taira
[26].

First, we discuss our motivation and some of the modeling process leading to
problem (1.1). The basic interpretation of the various terms in problem (1.1) is
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that the solution w(z,t; ug) represents the population density of a species inhabit-
ing a region (2. The members of the population are assumed to move about 2 via
the type of random walks occurring in Brownian motion which is modeled by the
diffusive term dA; hence d represents the rate of diffusive dispersal, so large values
of d the population spreads more rapidly than for small values of d. The local rate
of change in the population density is described by the density dependent term
m(x) —h(z)u. In this term, m(z) describes the rate at which the population would
grow or decline at the location x in the absence of crowding or limitations on the
availability of resources. The sign of m(z) will be positive on favorable habitats
for population growth and negative on unfavorable ones. Specifically m(z) may
be considered as a food source or any resource that will be good in some areas
and bad in others. The term —h(x)u describes the effects of crowding on the
growth rate of the population at the location x; these effects are assumed to be
independent of those determining the growth rate. The size of h(x) describes the
strength of the effects of crowding within the population.

On the other hand, in terms of biology, the homogeneous Dirichlet condition
represents that € is surrounded by a completely hostile exterior such that any
member of the population which reaches the boundary dies immediately; in other
words, the exterior of the domain is deadly to the population. If the exterior is
hostile but not completely deadly, a mixed or Robin boundary condition results,
and the analysis is similar.

The basic ecological content of our results is that, for a species with a given
rate of diffusion the worst environments are those where favorable and unfavorable
regions are closely intermingled, producing “cancellation” effects, and the best are
those where the favorable regions are relatively large and few in numbers. This
conclusion has significant implications for the design of wildlife refuges. It suggests
that a small number of large preserves will provide better protection for a species
modeled by problem (1.1) than many small ones, and if the preserves are too
small and too closely intermingled with regions where the environment has been
damaged, they may not effectively protect the species from extinction.

To study problem (1.1), we may view it as generating a dynamical system. The
semilinear parabolic initial boundary value problem (1.1) admits a unique classical
solution for sufficiently small times. However, comparison theorems based on the
maximum principle guarantee the existence of global solutions in time, since the
nonlinearity we are dealing with is sublinear. We show that problem (1.1) admits
a unique positive steady state which is a global attractor for nonnegative solutions
provided d is sufficiently small, so that the population persists, and further we
show that the zero solution is a global attractor for nonnegative solutions if d is
sufficiently large, so that the population tends to extinction.

Our models are shown to possess a unique positive steady state, that is, a unique
positive solution of the problem

{ dAu+ (m(z) — h(z)u)u =0 in £,

1.2
u=>0 on Of). (1.2)
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A solution u € C?(Q) of problem (1.2) is said to be nontrivial if it does not iden-
tically equal zero on Q. A nontrivial solution u is called a positive solution if it is
strictly positive everywhere in 2. The object of the analysis is to determine how
the spatial arrangement of favorable and unfavorable habitats affects the popula-
tion being modeled. As is frequently the case, we find that many of the qualitative
aspects of the analysis depend crucially on the size of the first positive eigenvalue
A1(m) for the linearized Dirichlet problem with indefinite weight function m(z)
and positive parameter A = 1/d:

{ —Ap=Am(z)¢p in
¢

1.3
=0 on Of). (1.3)

The next theorem asserts the existence of the first positive eigenvalue A\ (m) of
problem (1.3), implying persistence for the population (see Manes—Micheletti [16],
de Figueiredo [7]):

Theorem 1.1. If m(z) is a function in L°(QQ) such that the set {x € Q :
m(x) > 0} has positive measure, then the first eigenvalue A\1(m) of problem (1.3)
is positive and simple, and its associated eigenfunction ¢1(x) may be chosen to
be strictly positive everywhere in 2. Moreover, no other eigenvalues have positive
ergenfunctions.

By the celebrated Rayleigh theorem (see Manes—Micheletti [16], de Figueiredo
[7]), we know that the first eigenvalue A;(m) is given by the variational formula

A1(m) = f{ffﬂw;j; b e Wy2(Q), /Qm(ac)gzﬁ2 dx > 0}. (1.4)

Here I/VO1 2(9) is the closure of smooth functions with compact support in €2 in the
Sobolev space W12(Q). By formula (1.4), we find that A;(m) is strictly decreasing
with respect to m(z) in the sense that if my(x) < mq(x) almost everywhere in €,
then the corresponding first eigenvalues A (mq) and Aj(ms) satisfy the relation

Al(ml) Z Al(mg). (15)

If the inequality is strict on a set of positive measure, then it follows that Ay (mq) >
)\1(m2).

A biological interpretation of Theorem 1.1 is that if there is a favorable region,
then the models we consider predict persistence for a population, since the exis-
tence of the first positive eigenvalue is equivalent to the existence of a positive
density function describing the distribution of the population of €2. The size of
A1(m) is of crucial importance; increasing A (m) imposes a more stringent condi-
tion on the diffusion rate d if the population is to persist, since 0 < d < 1/A1(m)
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(see Theorem 1.2 or Figure 1.2). It is worthwhile to point out here that the first
eigenvalue A1 (m) will tend to be smaller in situations where favorable and unfavor-
able habitats are closely intermingled (producing cancellation effects), and larger
when the favorable region consists of a relatively small number of relatively large
isolated components.

First, we study problem (1.2) with d = 1/A:

{ —Au = A(m(z) — h(z)u)u in Q,

1.6
u=0 on Of). (1.6)

We assume that h(z) is a nonnegative function in C1(Q), and let
QF(h) ={z € Q:h(z) > 0},

and

Qo(h) = Q\ QF ().

Our fundamental hypothesis on the function h(z) is the following (see Figure
1.1):

(Z) The open set Qq(h) consists of a finite number of connected components
with boundary of class C?*% say Q§(h), 1 <14 < N, which are bounded away from
0.

We consider the Dirichlet eigenvalue problem with indefinite weight function
m(x) in each connected component f(h)

{ ~A¢ = pm(x) ¢ in Q(h),

=0 on 9 (h), (1.7)

and let
p1(Q4(h)) = the first eigenvalue of problem (1.7).

Recall that the first eigenvalue u1(Qf(h)) is given by the variational formula

e WEA(Qi(h)), /

Q5 (h)

: {f%(h)\vada:

_ 2
=in f%(h) (@) d m(z)y* dx > 0} :



294 Kazuaki Taira

Figure 1.1

If we let

p1(Qo(h)) = min {1 (Q(h)), p (QF(R)), - .., 11 (2 (R)) }

then we can state our main result that is a generalization of Cantrell-Cosner [5,
Theorems 2.1 and 2.3], Hess-Kato [13, Theorem 2] and Hess [12, Theorem 27.1]
to the case where h(x) may vanish in

Theorem 1.2. Assume that h(z) € C1(Q) satisfies condition (Z). If m(x) is a
function in C°(Q) such that each set {x € Qi(h) : m(x) > 0}, 1 < i < N, has
positive measure, then problem (1.6) has a unique positive solution u(\) € C?+9(Q)
for every A € (A(m), u1(o(h))). For any X > u1(Qo(h)), there exists no positive
solution of problem (1.6). Moreover, we have

lim w(N) || L2(q) = +oo, 1.8
N (M) 22 (1.8)

and also
)\_}i\rﬂm) Hu()‘)HC2+9(§) = 0. (1.9)

A biological interpretation of Theorem 1.2 is that if the environment has a
completely hostile boundary, then the models we consider predict persistence for
a population if its diffusion rate d = 1/ is below the critical value 1/A;(m)
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depending on the coefficient m(z) describing the growth rate and if it is above the
critical value 1/u1(Q0(h)) depending on the coefficient h(z) describing the strength
of the crowding effects. Theorem 1.2 also asserts that, in a certain sense, the most
favorable situations will occur if there is a relatively large favorable region (with
good resources and without crowding effects) located some distance away from the
boundary of 2. The situation may be represented schematically by Figure 1.2.

& A=1/d
01 Xi(m) 11 (Q(h)) /

Figure 1.2

Some important remarks are in order.

Remark 1.1. Theorem 1.2 may be proved by using the super-sub-solution method
just as in the proof of Fraile et al. [9, Theorems 3.5 and 4.6, if assertion (1.8) is
replaced by a weaker one

lim u( A 5y = +00.
i)l

Theorem 1.2 asserts that assertion (1.8) holds true if the dimension n is greater
than 2 (n > 3). It should be emphasized that an estimate of the growth rate
of the total size ||u(\)||L1) = [ou(A)dx of the positive steady states u(X) as
AT p1(Q0(h)) is of crucial importance from the viewpoint of population dynamics.

Remark 1.2. Lépez-Gémez and Sabina de Lis [15] analyze the pointwise growth
to infinity of positive solutions of the logistic Dirichlet problem in the case where
m(z) = 1 in Q (see [15, Theorems 4.2 and 4.3]). Furthermore, Garcia-Melidn et
al. [10] study the pointwise behavior and the uniqueness of positive solutions of
nonlinear elliptic boundary value problems of general sublinear type, and give the
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exact limiting profile of the positive solutions (see [10, Theorem 3.1, Corollary
3.3 and Theorem 6.4]). Their numerical computations confirm and illuminate the
above bifurcation diagram 1.2.

Remark 1.3. Assume that h(z) > 0 on Q, and that the function m(z) attains
positive values in . Then, arguing as in the proof of Cantrell-Cosner [5, Theorem
4.1] we can replace assertion (1.9) by an estimate of the decay rate of the total
size of the positive steady states u(\) as A | A1(m):

/Qu()\) dr < (1 - @) Q23 (f,,(m™)? da)

min, g h(z)

1/3
A>A(m).  (1.10)

Here |€2| is the volume of Q and

m*(z) = max {m(z),0}, =€

Secondly, we study the asymptotic stability properties for positive solutions
of problem (1.6). To do this, we consider the semilinear initial boundary value
problem (1.1) with d = 1/A:

%_l: — % Aw 4+ (m(z) — h(x)w)w in Q x (0,00),
w=0 on 09 x (0, 0), (1.11)

It is known (see Amann [3, Theorem 4.5]) that problem (1.11) admits a unique
classical global solution w(z,t;ug) for each initial value ug € C?*%(Q) satisfying
the conditions

>0 inQ,
{ to =" M (1.12)

ug =0 on 0.

A positive solution wg(z) of problem (1.6) is said to be globally asymptotically
stable if we have

max |w(z, t;ug) — wo(z)] — 0 ast — oo
e

for each nontrivial ug € C**%(Q) satisfying conditions (1.12).

The next theorem describes the asymptotic stability properties for positive so-
lutions of problem (1.6) (cf. Cantrell-Cosner [5, Theorems 2.1 and 4.9], Fraile et
al. [9, Theorem 3.7]):

Theorem 1.3. (i) The zero solution of problem (1.6) is globally asymptotically
stable if A is so small that
0 <A< A(m).
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In this case we can give an estimate of the decay rate of the total size of the
population ast | 0:

/ w(z, t;up) dx
Q

ool (-] (frere) "

(ii) A positive solution u(X) of problem (1.6) is globally asymptotically stable
for each A\ satisfying the condition

Ar(m) <A < p1(Qo(h)).
(7ii) If X is so large that
A > 1 (Qo(h)),

then we have

max |w(zx, t;ug)| — 00 ast — oo
€N

for each nontrivial ug € C?>T%(Q) satisfying conditions (1.12).

Figure 1.3

A biological interpretation of Theorem 1.3 is that a population will grow expo-
nentially until limited by lack of available resources if the diffusion rate d = 1/\
is below the critical value 1/p1(Q0(h)); this idea is generally credited to Thomas
Malthus. On the other hand, if the diffusion rate d = 1/ is above the critical
value 1/11(Q0(h)), then the model obeys the logistic equation introduced by P. F.
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Verhulst around 1840. The situation may be represented schematically by Figure
1.3.

The rest of this paper is organized as follows. First, in Section 2, by using
Green’s formula we prove that if there exists a positive solution u(\) € C?(Q)
of problem (1.6), then we have A > A;(m) (Lemma 2.1). Next, by making use
of the implicit function theorem we prove that there exists a critical value \* €
(A1 (m), +0o0] such that problem (1.6) has a positive solution u(A) for all A €
(A1 (m), A*) (Lemma 2.5). Moreover, we prove the inequality (Lemma 2.7)

X < (Qo(h)). (1.14)

The proof of formula \* = 1 (20(h)), that is, the reverse inequality of inequality
(1.14)
p1(Qo(h)) < A (1.15)

is carried out in Section 3 through Section 5, just as in Taira [25] and also Ouyang
[17].

In Section 3 we study the behavior of the positive solutions u(A), 0 < A < \*,
in the set Q7 (h). Roughly speaking, we prove that, for each € > 0 there exists a
constant C'(g, A) > 0 such that (Lemma 3.2)

C(e, N

for all Qt(n).
h() or all z € Q7 (h)

(u(N)(2))P~ 7 <

This is an essential step in the proof of inequality (1.15) in Section 5 (see estimate
(5.8)). On the other hand, in Section 4, we prove that (Lemma 4.1)

Ahj&l [u(M) |20y = +oo.

Namely we show that the solution u(A) blows up at the critical value A*. In Section
5, we prove that the critical value \* is an eigenvalue of the Dirichlet problem (1.7)
(Proposition 5.1), which implies the desired reverse inequality (1.15).

In Section 6 we prove Theorem 1.3 by using comparison theorems based on the
maximum principle just as in Fraile et al. [9, Theorem 3.7], Pao [18, Chapter 5,
Theorem 4.4] and Sattinger [22, Theorem 2.6.2].

If the boundary acts as a barrier, so that individuals reaching the boundary
simply return to the interior, a Neumann boundary condition results. The analysis
may be somewhat different, since the operator —A will have zero as an eigenvalue.
However, the same general approach can still be used. In the final Section 7 we
study the problem with homogeneous Neumann condition

86—12) =dAw+ (m(z) — h(x)w)w in O x (0, 00),
ow (1.16)
8_n_0 on 99 x (0, c0),

w = ug in €2,
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where n is the unit exterior normal to 0f2.

In the context of population dynamics, the behavior of solutions of problem
(1.16) is similar to that of problem (1.1) with homogeneous Dirichlet condition if
Jom(z) dz < 0 (Theorem 7.3); so that there is a positive eigenvalue with positive
eigenfunction to act as a bifurcation point for positive steady states (Theorem
7.1). If [om(z)dxz > 0, then there will exist positive steady states for all values
of d (Theorem 7.2). A biological interpretation is that when the environment
has an impassable boundary and is on the average unfavorable ( [, m(x) dz < 0),
then high diffusion rates have the same effect (that is, the ultimate extinction
of the population) as they always have when the boundary is deadly; but if the
boundary is impassable and the environment is on the average neutral or favorable
(Jom(z)dx > 0), then the population can persist, no matter what its rate of
diffusion (see Hess [12, Example 28.6]).

In Appendix we prove the decay estimate (1.10) in Remark 1.3.

The author would like to thank Professor Masayasu Mimura for his helpful sug-
gestions on the formulation of Theorem 1.3 from the point of view of mathematical
ecology. This research is partially supported by Grant-in-Aid for General Scien-
tific Research (No. 13440041), Ministry of Education, Culture, Sports, Science and
Technology, Japan.

2. Proof of Theorem 1.2 -(1)-

Step I: First, we begin with the following lower bound on the parameter \ for
the existence of positive solutions of problem (1.6):

Lemma 2.1. Assume that h(z) > 0 in Q. If there exists a positive solution
u € C?(Q) of problem (1.6), then we have

A > Al(m) (2.1)

Proof. Let u € C*(Q) be a positive solution of problem (1.6)

—Au=X(m(z) — h(x)u)u in Q,
u>0 in €, (1.6)
u=20 on 0f.

Then, applying Theorem 1.1 to our situation we obtain that

A=A (m(x) — h(z)u). (2.2)
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However, since h(x) > 0 in €2, it follows that
m(x) — h(z)u < m(z) in Q.
By assertion (1.5), we have
A (m() — h(z)u) > A (m(z) (2.3)

Therefore, the desired lower bound (2.1) follows by combining assertions (2.2) and
(2.3). O

Step II: Next we prove that there exists a critical value A* € (A1(m), +00] such
that the solution curve (A, u(\)) may be parametrized by A, A;(m) < A < A\*, as
a curve of class C.

To do this, we let

C2H9(Q) = {u e C?9(Q) : u =0 on 00N},

and associate with problem (1.6) a nonlinear mapping F(\,u) of R x C2*%(Q)
into C?(Q) as follows:

F:RxCH*(Q) — C’(Q)
(N, u) — —Au — dm(z) u+ Mh(z) u?.

It is clear that a function v € C?*?(Q) is a solution of problem (1.6) if and only if
F(X\u)=0.

Step II-a: First, the next lemma proves the existence of positive solutions of
problem (1.6) bifurcating at (A1(m),0):

Lemma 2.2. There exists an unbounded continuum C of positive solutions of
problem (1.6) emanating from (A1(m),0).

Proof. (1) We shall transpose the nonlinear problem (1.6) into an operator equa-
tion for the resolvent K of the Dirichlet problem in an appropriate ordered Banach
space, just as in Amann [2] and Hess—Kato [13].
We let
E:=Cy(Q)={veC():v=0o0ndN}.

This is an ordered Banach space with the natural ordering given by the positive
cone

Pr={veCy(Q):v>0in Q}.
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We shall primarily work in the naturally ordered Banach space
X :=Cj(Q)={veC'():v=0o0n 00},
with positive cone
Py ={veCyQ):v>0in Q}.
It is easy to verify that the interior Int (Px) of Px is characterized as follows:

Int(PX):{UGC’é(ﬁ):v>OinQ, g—z<00n89},

where n is the unit exterior normal to 0.
If 1 < p < o0, we can introduce a continuous linear operator

K : LP(Q) — W2P(Q) N W, P(Q)

as follows (see Gilbarg—Trudinger [11]): For any g € LP(Q2), the function u = Kg €
W2P(Q) N W, () is the unique solution of the Dirichlet problem

{—Au:g in Q,
u=0 on Of).

Then, by the Ascoli-Arzela theorem we find that the operator K, considered as
K:CQ) — C}(Q),

is compact. Indeed, it follows from an application of Sobolev’s imbedding theorem
that W2P(Q) is continuously imbedded into C?~"/P(Q) for all n < p < co. More-
over, by the strong maximum principle it follows that K is strongly positive, that
is, Kg € Int (Px) for all g € Pg \ {0}.

Finally, it is easy to verify that a function w is a solution of problem (1.6) if
and only if it satisfies the equation

u=AK (m(z)u—h(z)u?) in CH(Q). (2.4)

Indeed, it suffices to note that m(z) € C%(Q), h(x) € C*(Q) and that K maps
C?(Q) continuously into C2¢(Q).
(2) Just as in the proof of Hess—Kato [13, Theorem 2], we extend the function

f(z,s) =m(z)s — h(x)s?

as an odd function in the variable s as follows:

(2, 5) = { m(z)s — h(z)s? if 5 >0,

/ m(x)s + h(x)s* if s <0.
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Then we associate with f(z, s) the Nemytskii operator F/(u) defined by the formula

F(u) = f(z,u(z), ze,
and consider instead of equation (2.4) the following:
u=AKF(u) in CL(Q). (2.5)

We remark that u is a solution of equation (2.5) if and only if —u is a solution;
hence we may identify positive solutions with negative solutions in what follows.

(3) Now the Crandall-Rabinowitz local bifurcation theorem [6, Theorem 1.7]
may be employed to assert that the simplicity of A;(m) guarantees the existence of
the continuum of nontrivial solutions of problem (1.6) emanating from (A (m),0),
which can be expressed as the union of two subcontinua intersecting at (A1 (m), 0)
(cf. Deimling [8, Corollary 29.1]).

However, by the compactness and strong positivity of K it follows that these
subcontinua are locally the strictly positive and the strictly negative solutions of
equation (2.5).

Indeed, assume, to the contrary, that there exists a sequence (\;,u;) with A\; >
0, u; € X, such that

uj = N KF(uy),
Aj = Ar(m),

u; — 0 in X,
uj & Int (Px).

If we let
Uy

il

Uj
then it follows that

Uj ¢ Int (Px),

lvjllx =1,
v =y, KE(uj)
T gl x

By the compactness of K, we may choose a subsequence, denoted again by {v;},
which converges to some function v in X. Therefore, passing to the limit we obtain
that

(% Q Int (P X),

lollx =1,
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and that

v =M (m)K(m(z)v),

or equivalently,
—Av = A\ (m)m(x)v.

However, we arrive at a contradiction
v € Int (P X),

since A\1(m) is a simple eigenvalue of problem (1.3) having a positive eigenfunction
in Int (Px).

(4) We show that these subcontinua are globally the strictly positive and the
strictly negative solutions of equation (2.5) as in Figure 2.1.

u

)\1 (m)

Figure 2.1

Assume, to the contrary, that there exists a point (Ao, ug) such that Ag > 0 and
ug € 0Px with ug > 0. We let

c= max |m(xz)— h(z)s|+ 1.
€N
0<s<[[uol|

Then it follows that

(—A —+ )\()C)U() = )\0 (F(UO)) + CU,O)
= Nuo (m(z) — h(z)ug +¢) >0 in Q.

Hence, by the maximum principle we arrive at a contradiction

ug € Int (Px)
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On the other hand, it is clear that equation (2.5) has no nontrivial solutions for
A=0.

(5) Moreover, the Rabinowitz global bifurcation theorem [19, Theorem 1.10]
tells us that the subcontinuum C of positive solutions emanating from (A (m),0)
is either unbounded or contains another bifurcation point (Mg, 0) with Ag # A1 (m).

However, just as in step (3) we can prove that the subcontinuum C can not
contain a point (Ag, 0) with Ag # A1(m); hence C must be unbounded (cf. Deimling
[8, Theorem 29.2]).

The proof of Lemma 2.2 is now complete. [

Step II-b: Secondly, we prove a uniqueness result for positive solutions of
problem (1.6) which implies that the unbounded continuum C is actually an are:

Lemma 2.3. Assume that h(x) > 0 in Q. Then problem (1.6) has at most one
positive solution u(\) for any A > A1(m).

Proof. (1) Our proof is based on the following spectral theorem for Schrédinger
operators (cf. Reed-Simon [21, Chapter XIII]):

Theorem 2.4. Assume that q(x) is a function in L°°(Q2). Then the Dirichlet

ergenvalue problem
{ — A+ qla) = o in O,
=0 on 0S)

has an infinite sequence of eigenvalues
o1 <o <o3<....

The first eigenvalue o1 = o1(q) is simple and is the only eigenvalue admitting a
positive eigenfunction. Moreover, it is strictly increasing with respect to q(z) in
the sense that if q1(x) < go(x) in Q, then the corresponding first eigenvalues o1(q1)
and o1(q2) satisfy the relation

O’1(Q1) < 0'1((]2). (26)

(2) Let u;(x), i = 1,2 be two positive solutions of problem (1.6)
—Au; = X (m(z)u; — h(z)u?) in Q,
u; >0 in Q, (1.6)
u; =0 on 0f).

Then it follows that the Dirichlet eigenvalue problem

{ —Av+ A (h(z)uy — m(z))v=0v inQ,
v=20 on 0N



Diffusive logistic equations 305

has a positive solution v = u; with ¢ = 0. Hence, applying Theorem 2.4 to our
situation we obtain that

o1(A(h(z)uy — m(x))) = 0. (2.7)
On the other hand, we find that the Dirichlet eigenvalue problem

{ —Aw + A (h(x) (w1 + uz) — m(z))w = ow in Q, (2.8)
w— 0 on 0f)

has a solution w = uy — ug with 0 = 0. However, since h(z) > 0 in €2, we have, by
assertions (2.6) and (2.7),

o1 (A(h(z)(ur + uz) — m(x))) > o1 (A(h(z)ur — m(z))) = 0.

This implies that problem (2.8) with o = 0 can not have any solutions other than
w = 0, so that uy(z) = uz(x) in Q.
The proof of Lemma 2.3 is complete. [J

Step II-c: Thirdly, by using the implicit function theorem we show (cf. Hess
[12, Theorem 27.1]) that there exists a critical value \* € (A;(m), +oo] such that
we can parametrize the bifurcation solution curve (A, u(\)) by A, A;(m) < A < \*,
as a C! curve as in Figure 2.2.

u

Figure 2.2

Lemma 2.5. There exists a constant \* € (A1(m),+oo] such that we have a
positive solution (A, u(N)) of the equation F(A\,u) =0 for all X € (A1 (m), \*).

Proof. 1t is known (see Gilbarg—Trudinger [11]) that the Fréchet derivative

F,(\u(N) :C3(Q) — C?(Q)
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v— —Av — dm(x) v + 2 \h(x)u(N) v (2.9)

is a Fredholm operator with index zero. Hence, to prove the lemma it suffices to
show that F, (A, u()\)) is injective. Indeed, by using the implicit function theorem
we can find a constant \* € (A1(m), +o0] such that F'(A,u(\)) = 0 and F,, (A, u(N))
is an algebraic and topological isomorphism for all A € (A1(m), \*).

The next claim proves the injectivity and hence surjectivity of the Fréchet
derivative Fy, (A, u()):

Claim 2.6. The first eigenvalue p1(N\) of Fy(X,u(N)) is positive for A > Ay(m);
in particular, 0 is not an eigenvalue of F,, (X, u(X)).

Proof. Let u(\) be a positive solution of problem (1.6). In view of formula (2.9),
we remark that pq(\) is the first eigenvalue of the Dirichlet problem

{ —Av + (2Mh(x)u(A) — Am(z))v = ov  in £,
v=20 on 0f2,

so that
p1(A) = o1(2Ah(x)u(X) — Am(z)). (2.10)

However, it follows that the Dirichlet eigenvalue problem

{ —Av + A (h(z)u(X) —m(x))v =0v in £,
v=20 on 02

has a positive solution v = u(\) with ¢ = 0. Hence, applying Theorem 2.4 to our
situation we obtain that

a1 (A(h(z)u(A) —m(x))) = 0. (2.11)
Therefore, since h(xz) > 0 in €2, we have, by formulas (2.10) and (2.11),
w1 (A) = a1 (2 h(x)u(X) — Am(z)) > o1 (Ah(z)u(X) — Am(z)) = 0.
This proves Claim 2.6. [J
The proof of Lemma 2.5 is now complete. [

By Lemma 2.5, we have a positive bifurcation solution curve (A, u(\)) of the
equation F'(A\,u) =0 for all A € (A1(m), A*).

Step III: Finally, it remains to characterize the critical value A\* as follows:

X" = 1 (Qo(h)) = min {111 (Qp(h)), 1 (5 (R)), .., p1(Q ()} (2.12)
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Step III-a: First, we prove an upper bound on the parameter A for the exis-
tence of positive solutions of problem (1.6) which implies that

A" < pa(Qo(h))- (2.13)

Lemma 2.7. Assume that h(z) satisfies condition (Z) and that each set {x €
Qi(h) : m(z) > 0}, 1 < i < I, has positive measure. If there exists a positive
solution u(\) € C%(Q) of problem (1.6) for A > 0, then we have

A < 1 (Q(h)) = min (g (M), i (M), o (R)}. (2.14)

Proof. Let 11(x) be a positive eigenfunction corresponding to the first eigenvalue
w1 (24(h)) of the Dirichlet problem

{ ~Ap = pm(z) ) in Qp(h), W
Y =0 on QY (h). '
Then it follows that the coercivity condition holds:
/ m(z) 2 dx > 0. (2.15)
Q5 (h)

Indeed, since the set {z € Qf(h) : m(x) > 0} has positive measure, we obtain that
p1(Q(h)) > 0 and further from formula (1.4) that

fQi(h) |V¢1|2 dx
2 d — 0 i
/Qg(h) m{e) vi dr 1 (924(h))

On the other hand, it follows that

—Au(N) = dm(x) u(X) — M(z) u(N)? = dm(z) u(N)  in QY(h),

since h(z) =0 in Q4 (h).
Then we have, by a direct calculation,

g o (w075 (25 ) ) = 4w - Au -y

= — (G (h))m(x) 1 - () + Am(z) u(X) - ¢
= (A= (U (h)) m(z) u(A) - ¢y in Q(h),
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and so

(= @) me) v = = 3 L (v (5)) g,

T
j=1 """

Therefore, by integration by parts it follows that

(= (@) [ mla)vtda

Q5 (n)

“ oo 2 o, ("5 (aiy) ) iy

N _/mh) u” .nl Gij (uq(b;)) 556’33' Gﬁ)) "

In view of condition (2.15), this proves inequality (2.14).
The proof of Lemma 2.7 is complete. [J

Step III-b: In Section 5, we shall prove that the critical value A* is an eigen-
value of the Dirichlet problem (1.7) (Proposition 5.1), which implies the desired
formula (2.12).

3. Proof of Theorem 1.2 -(2)-

In Section 3 through Section 5 we shall prove the reverse inequality of inequality
(2.13)
1 (Q(h)) < X°. (3.1)

First, we begin with the following elementary lemma:

Lemma 3.1. If h(x) is a nonnegative function in C1(Q), then we can construct
a function h*(z) € C1(Q) having the following properties:

(a) 0 < h*(z) < h(z) for all x € Q4 (h).

(b) For each e > 0, there exists a constant C' > 0, depending on supgq, |Vh|, such
that
Vh*

(h)"*

C

sup < —=.
e2

2 (h)

(3.2)




Diffusive logistic equations 309

Proof. We let
d(z) = dist (z, 024 (h)), =z € Qi(h),

and define a function h*(z) by the formulas

an

for z € Q\ Q4 (h),

@  for x € Q4 (h) and 0 < d(x) < 6,
h(z)  for x € Q4 (h) and d(x) > 26,

and
0 < h*(z) < h(x) forxeQi(h)andd<d(z)<20.

Then it is easy to verify that the function h*(z) enjoys properties (a) and (b).
For example, property (b) may be verified in the following way. Since we have

o Vi)
Vh*(xz) = e *=® T for z € Qy(h), 0 < d(x) <4,

it follows that

Vh*(.flf) __¢ 1
—— =1 = |Vh(x)|e *=@
(@) [Vh(z)] h(o)?
< sup |Vh e
_sgp\ I-Slslzp<h2)
do—
§sup\Vh|( 62 ) O
Q g

The next lemma will play an essential role in the proof of inequality (3.1) (see
the proof of Proposition 5.1).

Lemma 3.2. Ifu(X) is a positive solution of problem (1.6) with A1(m) < A < \*,
then we have, for any 0 < e <1,

R*u(N)P7 € L=°(QF(h)),

and

sup (h* u(N)'7°) < C(e, ), (3.3)
Q+(h)

with a constant C(e,\) > 0. Moreover, if X is finite, then so is the constant
C(g,N).
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Proof. The proof is divided into seven steps just as in the proof of Taira [25,
Lemma 4.2].

Without loss of generality, we may assume that

supm(z) < 1.
€N

Step 1: Let 1 (A) and ¢1(x) be the first eigenvalue and associated eigenfunction
of the Fréchet derivative Fy, (A, u(A)), that is,

{ (—A = Am(z) + 2Mh(z)u(N))p1 = p(N)p1 in €,
v1=0 on Of).

We recall that pq(A) > 0 and ¢1(x) > 0in Q. Moreover, by Rayleigh’s theorem we
know that the first eigenvalue 11 (\) can be characterized by the following formula:

2 2 2
) [ o< [ [VeP a2 [ @) do
+2)\/ h(z)u(N) o dz, @€ W, 2(Q). (3.4)
Q

Now, we take
o= (W) uN)F, s>0, k>2,

where the constants s, k will be chosen later on. Then we have
Vo = s(h*)* L u(\)F VA* + k(h*)* u(N)F Vu()),
and so

|V<p|2 — SQ(h*)stQ u()\)ka |Vh*|2 + ]{72(h*)28 U(A)Qka ‘vu(/\)|2
+ 2sk(h*)* "LV VR - Vu(N).

Hence we can write inequality (3.4) in the following form:
Ml(}\)/g(h*)zs u(\)2 da < Sz/Q(h*)zs—z W\ VA dae
+ 2sk /Q ()2 LN~ VR - Vu()) de
+k2/(h*)25u()\)2k2\Vu(/\)|2dm

Q
— X[ m(z)(h*)* u\)? dx
Q
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+ 2>\/ h(z)(h*)?% w( N2+ da. (3.5)
Q

Step 2: Next we show that the second term on the right-hand side of inequality
(3.5) can be written as

2sk / (R*)25 L (V)21 VR - Vu(N) do
_)\k:/ m(x)(h*)* u(\)* da
— k( 2k—1)/(h*) u(N)2R 72 | Vu(N)|? da
Q
—)\k/ h(z)(h*)?% u(\)?+ d. (3.6)
Q

If we let
P(A) = ku(A)*F 7t (R7)*

then we obtain that
Vi (A) = 2sku(N\)2 1 (W)L VA 4 k(2k — Du(N)?72 (h*)* Vu()).

Recall that the function u(A) is a solution of problem (1.6). Hence we have, by
Green’s formula,

0 :/ (—Au(X) — Am(z)u(X) + Mo(2)u(N)?) P(A) do
Q
= / Vu(A) - Vi (N) dx—)\/ m(x)u(A) P(X) dx
Q Q
+)\/Qh(a:)u()\)2w()\) da
= / Vu(N) - (25kzu()\)2k’1(h*)281Vh*
Q
+ k(2k — 1) u(\)*2 (h*)? Vu()\))dac
—)\/ m(z )d;cm/ﬂh(x)um v da.

This proves formula (3.6).
Thus, carrying formula (3.6) into inequality (3.5) we find that

Nl()‘)/ﬂ(h*)Qs u()\)Qk‘ dx < SQ/Q(h*)%2 u()\)ka |Vh*|2 dx
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—-1) / m(z)(h*)?* u(\)?* da
(ki —1) / )28 (N5 2 V(A 2 da
Q
+ A2 —k) / h(z)(h*)* w(\)*+ de.
Q
In particular, this proves that
52 / (h*)22 w(N)2* [VA* |2 do + A(k — 1) / (@) (h)2 u(\) 2 da
Q Q
— 82/ (h*)stQ u(}\)Qk ‘Vh*‘2 dx
Q+ (h)
AR —1) / (@) ()2 u(A\)2* da
Q+(h)
> k(k — 1)/ (R)25 w(N)? 72 |Vu(N) | do
Q+(h)
+ Mk —2) / h(z)(h*)? u(N)?*H da
Q+(h)
> k(k — 1)/ (R*)%5 w(X)2* 2 |Vu(N)|? da
Q+ ()
+ Mk —2) / (R*)25 L (N)2R 1 dg, (3.7)
Q+ ()
since k > 2, u1(A) > 0 and also we have, by part (a) of Lemma 3.1, 0 < h*(x) <

h(x) for x € QT (h).

Step 3: First, we show that the first term on the left-hand side of inequality
(3.7) can be estimated as follows:

82/(h*)2s2 u()\)ka |Vh*|2 dr
Q

— 82/ (h*)stQ u()\)ka |Vh*|2 dr
Qt(h)

2 9 2k+1
¢ ) . (3.8)

g/ (h*)1+2su(>\)2k+1dx+]Q*(h)]( -
Q+t(h) €

By inequality (3.2), it follows that

* |2
[z wnpas = [ weyeou T g
Q

Q+(h)
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CQ
S " (h*)2(s—6) u(}\)2k dr.
€ Jatrm

If we choose the constant s as
s=(14+2e)k +e, (3.9)
then we obtain from Hélder’s inequality that

/ (h*)2s—2 u(}\)2k ‘Vh*‘2 dx
Q

1

2k
2 2k+1 2k+1 2k+1
< 04 (/ ((h*)Z(S—E) u()\)Zk) 2k d.f) (/ daj‘)
€ Q+t(h) Qt(h)

C? 142 2k+1 i RTT
_ 5—4 /QJr(h)(h*) + SU()\) + dr }Q+(h)}2k+1 .

Hence it follows from an application of Young’s inequality that

82/ (h*)2s—2 u()\)Zk |Vh*|2 dr
Qt(h)

2135—1 0282 2k+1 2k1+1
S / (h*)1+2s u(}\)2k+1 dx ’Q—i—(h)’ ( - )
Qt(h) IS
2k
< h* 1+2s A 2k+1 d
- (2/€+1)/Q+(h)( ) u(d) v

1 N 0282 2k+1
+ (2k+1) € UL)‘( o )

V1425 ) 2k+1 g +
< [ O o

0282 2k+1
gt ) ’
This proves inequality (3.8).

Next we show that the second term on the left-hand side of inequality (3.7) can
be estimated as follows:

Ak — 1)/Qm(:1:)(h*)2su(>\)2k dx
— Ak 1) /m(h) m(z) ()2 u(\)2* da

< / (h*>1—|—2s u(}\)2k+1 dx
Q(h)
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2k+1
+ (A(k:— 1) sup |(h*) 26}) 2t (h)|. (3.10)
Q+(h)

Since sup,, m(z) < 1, it follows from an application of Holder’s and Young’s in-
equalities that

Ak —1) /m(h) m(x)(h*)?* u(\)* dzx
— Ak —1) /Q » m(@) ()2~ ()2 u(A)?* da

<Ak—1) sup ](h*)25}/ (h*)2679) 4 (N da
Q+(h) Q+(h)

2k+1

< )\(]C— 1 sup ’ h* } / (h*)1+2s u(}\)gk+1 dr ’Q+(h)’T14rl
Qt(h) Q+(h)

1

2k+1 2k+1
= (()\(k 1) sup [(h*) 26}) }QJr(h)})
Q+(h)

k41
h* 1+2s ()\)Qk—‘rl dx
Q*(h)
1

2k+1
< (2k+1) (A(k— D) sup |(h7)* }) |2 ()|
2k £\ 1+25  (\\2h+1 g,
+(2k+1)/§2+(h)(h) (N d

2k+1
< <)\(k— 1) sup |(h*) 25]) QT (h)]
Q+(h)

+ / (R*)' 2 u(N)? ! da,
Q0+ (h)

This proves inequality (3.10).
Therefore, combining inequalities (3.7), (3.8) and (3.10) we obtain that

k(k—1) /m(h)(h*)?s u(N)?R72 | Vu(N)|? dx

+ Mk —2) / (R*)1F28 (X)) 2R dge
Q+(h)

0282 2k+1
< 2/S2+(h)(h*)1+2s u(}\)2k+1 dr + ( = ) ’Q—"_(h)}
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2k+1
+ <)\(k: —1) sup }(h*)%]) 1 (h)].

Q+(h)

In particular, this proves that

Ak —2) / (R*) 1425 ()2 gy
Q+(h)

. 0282 2k+1
S 2A+(h)(h*)l+2s U(}\)2 +1 dl"‘r‘ ( 64 ) ‘Q'ﬁ‘(h)}

2k+1
+ <)\(k: —1) Qsll(li) }(h*)%\) QF(h)|. (3.11)

If we take the constant k so large that the first term on the right-hand side of
inequality (3.11) may be absorbed into the left-hand side, for example, if we take

k so large that

3
k>24 —
> +)\,

then it follows that

/ (h*)1+2s U(A)2k+1 dx
Qt(h)

2,2 2k+1 2k+1
(C ) - ()\(k:—l) sup }(h*)2€}> ()|

64 Q+(h)

However, by formula (3.9) we find that the constant s is of order k. Thus we can
find a constant C” > 0 such that

2\ 2k 1
/ (R*)1F28 u(N)2R L dg < (C’(l +A) —4) Q7 (h)]. (3.12)
Q+(h) €

Here we remark that the constant C’ > 0 depends on the quantities supg+ ) [h*|
and supg+ (5 |Vh|.
On the other hand, since we have, by formula (3.9),
1+2s=(1+2¢)(2k+1),

we can write the left-hand side of inequality (3.12) as

h* 1—|—2su A 2k+1 dr = B ]_+25u A 2k+1 dr.
(h*)
Qt(h) Q+(h)
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Therefore, we obtain from inequality (3.12) that
142 2k+1 , k?2 2k+1
/m(h) (R*)' 2= u(N)) dx < (C (14 N) 5_4) 2t (h)|. (3.13)
Step 4: We let

where (see formula (3.9))

Then we have
VwA)FE = s(h*)* L u(N)P VR* + E(h*) u(N)~ Vu(N),
and so

‘vw()\)k|2 — SQ(h*)2572 u()\)ka |Vh*|2 + ]{72(h*)28 U(A)Qka ‘vu(/\)|2
+ 2sk(h*)2 L u(N)2* 7L VAT - Vu())
S 2 (SQ(h*)2572 u()\)ka |Vh*|2 + ]{72(h*)28 U(A)Qka \Vu(/\)|2) )

Hence it follows that

/ \Vw()\)’“|2dx§232/ (h*)22 w02 |V A da
ot (n) ot (n)

+ 282 /Q o (O V)

(3.14)
On the other hand, we find from inequality (3.7) that
[0 a2 [V da
Qt(h)
52 /
S > h*)23—2 U(>\)2k Vh* 2d$
k(k—1) m(h)( Vh]
A
+ —/ m(z)(h*)?* u(\)? d. (3.15)
k Jotmn)

Thus, combining inequalities (3.14) and (3.15) we obtain that

/ IVw(A)*|? da
O+ (h)
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2k—1
< 252 ( ) / (h*)2s—2 u()\)Zk ’Vh*’2 dx
k=1 Jo+m

+2k>\/ m(x)(h*)? u(\)? dx. (3.16)
Q+(h)

However, we recall that the two terms on the right-hand side of inequality (3.16)
can be estimated respectively as follows:

2
B2 a2 O Rde < S [ ()2 w(n P an.
4
Q+(h) € Ja+(h)

/ (h*)2s u()\)2k‘ dx < sup }(h*)Qs}/ (h*)2(sf€) u()\)2k‘ dax.
Q+(h) Q+(h) Qt(h)

Therefore, carrying these inequalities into the right-hand side of inequality
(3.16) we obtain that

/ IVw(NF|? da
Qt(h)

2k — 1Y C2
< 252( i )C—4+2)\k; sup |(h*)*| / (R*)26=2) (A2 dez,
k—1) ¢ Q+(h) Q+(h)

However, by formula (3.9) we find that the constant s is of order k. Thus, if we
take the constant k£ so large that

2k —1
k—1

then we can find a constant C”” > 0 such that

/ IVw(A)*|? da
O+ (h)

2
< 6320—4+2)\k; sup |(h*)*| / (R*)2(5=2) 4 (X)?F d
€ Q+ (h) QF (h)

<3,

k? £\2(s—¢
<C"(1+ ) = (h*)26=9) u(N)? de. (3.17)
Q*(h)
Here we remark that the constant C"” > 0 depends on the quantities supg+ () [h*|
and supg+ (5 |Vh|.

Step 5: We make use of the Sobolev imbedding theorem (cf. Adams—Fournier
[1, Theorem 4.12))

n—2

2

</ = d:v) B < C(n) (/ ]Vgde:v) . P e WHHQT(h)). (3.18)
Q+(h) QF(h)
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Here the constant C'(n) > 0 depends on the dimension n > 3.
Now, applying inequality (3.18) to the function

WV = () u(N)"

and then using inequality (3.17), we obtain that

n—2

< [ i up)™ dw)
O+ (h)

or equivalently

[GOREETEN]

L2kn/(n72) (Q+(h))

< o) (k—Q)mk |y

where

C(A) = C(n)>C"(1+ \).
We let

n
n—2

X = > 1,

and, for a sufficiently large positive integer /£,

k=x".

Then we have

S € €

L2k (QF(h))

(3.19)
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2kn n

:25 —9 l+1
n—2 Xn—2 X5
s—¢€

=1+ 2e.
2 + 2¢

Thus we can write inequality (3.19) as

G R TeN]

LA (@t ()

[

20\ 257
< C(A)>7 (X—) H(h*)H_ZE U(A)HLQXZ(Q-F(}L)) : (3.20)

Furthermore, if we let

1
Eo = ¢, 81:<1+2—X£)€0,

then it follows that
1
1+204+ 2 —14+2(14-—)eg=1+2e,.
x* 2x*

Thus we can rewrite inequality (3.20) in the following form:

H(h*)lwal u(A) Hsz“l(m(h))

—¢
20\ 2X
1yt X * €0
< o)X (g) 1020 ) ot ey - (321

Step 6: By the same procedure as above (replacing x* by x‘*!), we have the
inequality

[0 ISR o]

L2XF2(QF (h))
%Xf(@rl)

_ 2(¢+1)
1 —(+1) [y * e
gC(A)ax ( 5‘11 ) H(h )1+2 1U(>\)HL2><@+1(Q+(h))'

(3.22)

However, we remark that

1
51:(1+2—%)60>50.

Thus, combining inequality (3.22) with inequality (3.21); we obtain that

H(h*)lweﬁ% u(}\)’

L2 T2t (h))
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%X*(@Jrl)

_ 2(£+1)

1 (e+1) X * IS

< O ( . ) ()25
0

(£+1) -2

.
2(6+1 2X
e Pop (0
o

1
X
€0

s

X ||(R*) 20 u(N)] o (QF(h))

< C()\)%(x’““)jtx”f) A (DX i) (l
< -

x || () treee “()‘)Hszf(m(h)) :

If we let
1

€o = (1+2XW) €1,

then we can write inequality (3.23) as

H(h*)H%Q u(A) Hsz“Q(m(h))

—0 o —(£+1)
Ll (et1) B Cin 1\ 20X )
< C()\)é(x Cpx—ett )X(éx Cp(e41)x D) (5)

< [ ()220 (N | ot (g1 (ny -

Continuing this procedure, we have, after N steps,

H (h*)1+25N+1 u()\) HL2X5+N+1 (Q+(h))

S C(/\)%(Zivzo X*(Z+i)) X(Zé\lzo(€+i)x_(e+i)) (i
€0

)2(2% x~)

» H(h*)HQeo u()‘)HL2xe(Q+(h)) .

However, we remark that

i": 11 i": 11 ( X ) n 1
i 2ayi i\ Yy 1) T 93
X X xt X \x -1 2 X
oo oo
1 1 1 n(2l+n—-2) 1
l+i)—— == (l+i)——— = —.
; ) XZ—H % Zz:;( XZ—H—l 4 Xé

Thus it follows from inequality (3.21)y41 that

H (h*)1+2€1\1+1 u()\) HL2X£+N+1 (Q+(h))

() HLM“ (Q+(h))

(3.23)

(3.21),

(3.21) N1
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n

= A B T
SO x P H(h ) u()\)HL2X£(Q+(h)) :
(3.24)
Furthermore, we find that
1
en+1= | 1+ W EN
B 1
= I g ) \IF gymw—t ) evt
= H + 2Xe+i €0,
1=0
and that the limit (infinite product)
: °° 1
]Vlgnoo EN+1 = 1—10 1+ 2Xé+i €0
exists, since y > 1.
Therefore, letting N — oo in inequality (3.24), we obtain that
sup }(h*)1+2060 u(}\)}
Qt(h)
n_ n(244+n—2) 1 ﬁ #\142
SCA)x" x o (5) H(h ) e U(A)mef(m(h))’
(3.25)
where
°° 1
o=]] <1+ 2X4+i) > 1.
i=0
Step 7: On the other hand, by Holder’s inequality it follows that
H(h*)1+2€0 “()‘)“szf(9+(h)) < H(h*)1+2€0 u()‘)HL2’°+1(Q+(h))
) 1
x [QF(r)[>" 2k + 1. (3.26)
Furthermore, we have, by inequality (3.13) with ¢ := &g,
P )220 4y () <coy (B |07 3.27
H( ) u( )HL2k+1(Q+(h)) = ( ) % } ( )‘ ) ( . )
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where

O =C' (1+ ).

Here we recall that the constant C” depends on the quantities supg+ () [h*| and
SUPQ+ (h) [Vhl.

Therefore, combining inequalities (3.26) and (3.27), we get the following in-
equality:

1

H(h*)HZEO U()\)Hsz’f(m(h)) < C(/\)/X% (5

)4\Q+(h)\ﬁ.

Carrying this inequality into the right-hand side of inequality (3.25), we obtain
that

142 o, nGttn=2) roo0 (1 i
sup ‘(h*) +T20¢€0 u()\)‘ <Oy~ x C(\) x —
QF(h)

< [ (n)| 5 .

Summing up, we have proved that there exists a constant C'(A)” > 0 such that,
for each g9 > 0,

sup |(R*)' 270 u(N)| < C(N)" e ", (3.28)
Q+(h)
where n
n = 7 + 4.
X

It is easy to see that inequality (3.28) is equivalent to inequality (3.3). Moreover,
we find that if A is finite, then so is the constant C'(A)”.
The proof of Lemma 3.2 is now complete. [

4. Proof of Theorem 1.2 -(3)-
The next lemma asserts that the solution u(\) blows up at the critical value \*:

Lemma 4.1. If u(\) € C?(Q), A\i(m) < X\ < \*, is a solution of problem (1.6),
then we have
lim
A—=A*

w20y = +oo. (4.1)

Proof. Assume, to the contrary, that there exists a constant C' > 0 such that

/ u(N)?dr < C for all A € (Aj(m), \*). (4.2)
Q
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Then, using Green’s formula we obtain that
0= / (—Au(X) — dm(z)u(X) + Ah(z)u(N)?) u(N) dz
Q
:/ |Vu(N\)|? do — )\/ m(z)u(N)? dz
Q Q
4 / h(@)u(V)? da.
Q
Thus it follows that
/ |Vu(N)|? dz + )\/ h(x)u(N)? de = )\/ m(z)u(\)? d.
Q Q Q

In particular, this proves that

/[Vu()\)]2dx§ Aumﬂywm/ w(N)? da,
Q Q

so that
/ \Vu()\)\zda: < )\*C"m+"Loo(Q), A1(m) < A< A" (4.3)
Q

Here
m™(x) = max{m(x),0}.

On the other hand, applying Sobolev’s inequality (3.18) to the function wu(A)
we obtain that

(/QU(A)% d:v) ' gO(n)Q/Q\vu(A)de, weWh(Q).  (4.4)

Thus, combining inequalities (4.4) and (4.3) we obtain that

(/Qu()\)% dx) ' S)‘C(n)2/QU()\)2dm7

[ p2n/ -2 (@) < C)Z [Nl 2(q) - (4.5)

or equivalently

where

Furthermore, if we let
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then we can write inequality (4.5) in the following form:
1
[u(Ml p2x (o) < CA)2 [uM)l 2 - (4.6)1
Continuing this procedure as in the proof of Lemma 3.2, we have, after N steps,

NEE=XT) a2

(A7 Hu(/\)||L2(Q) ;o A1(m) <A< A
(4.6) N1

[ v gy <

Therefore, letting N — oo in inequality (4.6) y4+1 we obtain that

n(n—2)

[N =@y £ ACEA T X7 JuMNllpagqy, Aalm) <A<A (47)

By inequalities (4.2) and (4.3), it follows that, for all A{(m) < A < \*,

/Q u(N)?dx < C, (4.8a)

/ IVu(N)|2dz < N Cllm™ || (- (4.8b)
Q

This proves that the functions u(\) are bounded in the Sobolev space W1:2((Q),
for all A € (A1(m), \*).

However, we remark the following:

(a) Rellich’s theorem tells us that the injection of W12(Q) into L?(£2) is compact
(or completely continuous) if the dimension n is greater than 2 (n > 3).

(b) It is well known (see Yosida [27, Chapter V, Section 2, Theorem 1]) that
the unit ball in the Hilbert space is sequentially weakly compact. Therefore, by
inequalities (4.8a) and (4.8b) we can find a sequence {\,} and a function u(\*) €
W12(Q) such that

Ap — A, (4.9a)
and that

u(N,) — u(\*)  strongly in L?(£2), (4.9b)

Vu(A,) — Vu(A\*)  weakly in L?(€). (4.9¢)

On the other hand, by combining inequalities (4.2) and (4.7) we obtain that

% n(n—2)

sup [u(A)] < C% (A" C(n)2)* X1 for all A € (A (m), \*).
Q
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Thus we may assume that the finite limit

u(\)(z) = )\i:m/\ u(Ap) () (4.10)

exists for almost all x of €.
Now, since u(),,) is a solution of problem (1.6), it follows that, for all ¢ €
Wy (),

/Qw( )VWQHA/ ha)u(An) o de = X /m wdx_(()zl.n)

However, we have the following two assertions:
(i) By assertion (4.9), it follows that

/Qu()\n)wdx—>/gu()\*)¢dx,

and that

/QVU()\ dea:—>/Vu -V de.

(ii) By assertion (4.10), it follows from an application of the Lebesgue bounded
convergence theorem that

/()( wdx—>/ 24 da

By passing to the limit in formula (4.11), we obtain that the function u(A*)
satisfies, for all 1) € W, %(Q), the equation

/Vu Vzpda:+)\*/ h(@)u(N)2 o dz — )\*/m Y pda = 0.

This proves that the function u(A\*) € WH2(Q) is a weak solution of problem (1.6).
Thus it follows from an application of the regularity theorem in quasilinear
elliptic theory (see Ladyzhenskaya—Ural’tseva [14, Chapter 4, Theorem 6.5]) that

u(\*) € C2H ().

Furthermore, we recall that the solution u(\) is strictly positive in €2 and that
the continuum C of positive solutions of problem (1.6) can not contain a point
(Ao, 0) with A\g # A1(m). Thus, by the maximum principle it follows that

u(A*) >0 in Q.
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Finally, it is easy to see that the Fréchet derivative F,(A*, u(\*)) is an algebraic
and topological isomorphism. Indeed, if 11 (A\*) is the first eigenvalue of the Fréchet
derivative F, (A*, u(A*)), then, arguing as in the proof of Claim 2.6 we obtain that
p1(A7) > 0.

Therefore, by virtue of the implicit function theorem we can extend the bifurca-
tion curve (A, u(A)) beyond the point (A*, u(A\*)). This contradicts the definition
of the critical value \*.

The proof of Lemma 4.1 is complete. [

5. Proof of Theorem 1.2 -(4)-

The next proposition proves the inequality

1 (Qo(h)) < A7, (3.1)

which completes the proof of formula (2.12).

Proposition 5.1. The critical value \* is an eigenvalue of the Dirichlet problem

(1.7).

Proof. Step 1: Let u()\) € C%(Q), A\1(m) < A < X*, be a solution of the problem
(1.6), and let

A
P —C
Hu(/\)||L2(Q)
Then it follows that

— Aw(A) = dm(z)w(N) + Ah(x)u(N)w(N)
1
= a0

—Au(A) — dm(z)u(A) + Ah(z)u(X)?) =0 in €,
and that

w(A) =0 on 0f.
Hence we have, by Green’s formula,

/Q h(@)u(\w(\)? do = /Q m(g;)w(x)?dﬁ% /Q Aw(\) - w()) da
:/Qm(x)w()\)Qdm— %/Q|Vw(/\)|2dx.
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This proves that
1 2 1 2 2
— [ [VoN)|7de < — | [VoN)|*dz+ | h(z)u(N)w(N)®dx
AJa AJa Q
= / m(z)w(\)? dx
Q
< o) [ W do
Q
= ||m+HL°°(Q)- (5.1)
By inequality (5.1), it follows that, for all A € (A1(m), \*),
/ w\)?dr =1, (5.2a)
Q

/ IVw(N)|?dz < N[mt || L) < A |mT || 1o (q)- (5.2b)
Q

Thus, just as in the proof of Lemma 4.1 we can find a sequence {\, } and a function
w(A*) € W12(Q) such that

Ap — AT, (5.3a)
and that

w(A,) — w(\*)  strongly in L*(Q), (5.3b)

Vw(Ap) — Vw(\*)  weakly in L*(Q). (5.3¢c)

Furthermore, arguing as in the proof of Lemma 4.1 (see inequality (4.7)) we
can find a constant C'(A*) > 0 such that

sup [w(V)| < CO) W2 =€) for all A& (a(m), N). (5.4)

Therefore, we obtain from assertions (5.2), (5.3) and (5.4) that the limit function
w(\*) € W12(Q) satisfies the following conditions:

w(A*) >0 in . (5.5a)

/Qw()\*)Q dx = 1. (5.5b)

/ Vw2 dz < A*. (5.5¢)
Q

Slgllp lw(A")| < C(\). (5.5d)
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On the other hand, we remark that the functions w(\,) satisfy the equation
Aw(An) + Apm(z)w(A,) =0 in Qg(h),

since h = 0 in Qp(h). By passing to the limit, we find that the function w(A*) is
a weak solution of the equation

Aw(A) + X'm(z)w(A*) =0 in Qo(h).

Hence it follows from an application of the interior regularity theorem in lin-
ear elliptic theory (see Ladyzhenskaya—Ural’tseva [14, Chapter 3, Theorem 12.1],
Gilbarg—Trudinger [11, Corollary 8.11]) that

w(\*) € C?(Qo(h)).
Summing up, we have proved that

w(A*) € C?T(Qo(h)) N WH2(Q) N L= (Q). (5.6a)
Aw(A*) + Nm(x)w(X*) =0 in Qo(h). (5.6b)

Step 2: Next, we shall prove that the function w(A*) is an eigenfunction of
problem (1.7), more precisely, we shall show that, in some connected component
QF(h), 1 <k < N, the function w(\*) satisfies the conditions

—Aw(X*) = Xm(z)w(A*)  in QE(h),
w(A*) =0 on 9Qk(h), (1.7)
w(A*) >0 in QF(h).

Step 2-a: First, by assertion (4.1) we remark that

i [[u(An) | @) = +oo. (5.7)

n

However, Lemma 3.2 tells us that, for each £ > 0 there exists a constant C(e, A*) >

0 such that
Cl(e, \*)

(u(Ap)(2))' ¢ < (o) for all z € QF(h). (5.8)
Hence it follows from assertion (5.7) and inequality (5.8) that
. u(An)()

wA) () = lim w(A,)(z) = ——2 =0 5.9

(V)(@) = lim o)) =l e (59)

for almost every z € Q1 (h).
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Therefore, combining assertions (5.5b) and (5.9) we find that

/ w(\)?dx = / w(A\)?de = 1.
Qo(h) Q

This proves that the function w(A*) is positive in some connected component
QF(h), 1 <k < N, since we have

N
Qo(h) = |J ().
k=1

Step 2-b: Furthermore, we can prove the following:

Lemma 5.2. The function w(\*) satisfies the Dirichlet boundary condition

N
wA) =0 on dQ(h) = ] 09§ (h).
k=1

Step 2-c: Assuming Lemma 5.2 for the moment, we shall prove Proposition
5.1.

By assertion (5.6) and Lemma 5.2, we find that the function w(\*) is a positive
eigenfunction of problem (1.7). This implies that A* is the first eigenvalue of
problem (1.7), so that

A= A (Q5(h) > pa (Qo(h)).

The proof of Proposition 5.1 (and hence that of Theorem 1.2) is complete, apart
from the proof of Lemma 5.2. [J

Proof of Lemma 5.2.
We show that the function w(\*) satisfies the Dirichlet boundary condition

w(A*) =0 on 9Q(h),

or equivalently,
w(A*) € Wy (Q20(h)).

Step 1: First, we recall that

w(\) € C2H(Qo(h)) N WE2(Q) N L=(Q), (5.68)
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and that

w(A*) =0 almost everywhere in Q4 (h). (5.9)
For r» > 0 sufficiently small, we let
Q, = {x € Qo(h) : dist (x,0Q0(h)) > r},

and let n be the unit exterior normal vector to the boundary 0f2.. One can
construct a smooth vector function ¥ on € such that (see Figure 5.1)

Y.n> % on 0%, (5.10)
and that

¥ < C, (5.11)

with a constant C' > 0. Here and in the following the letter C' denotes a generic
positive constant independent of r.

F(h)

Figure 5.1

Since w(\*) is in the Sobolev space W, ?(Q), we have, by Green’s formula,

/ Vw(A\*) - Wdr = —/ w(A")div ¥ dx
Q Q

=— / w(A")div ¥ dz, (5.12)
Qo(h)
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and also

/Vw () \Ildx—/ Vw(A*) - \Ildac+/ Vw(A*) - wdx
o\Q

/ Vw(A ‘I’d:l:+/ Vw(A*) - ¥dx
QO(h’)\Q'r

:/Emrw()\*)(\I’-n)da—/ w(A)div ® dz

Qy

+ / Vw(A") - ¥ dz. (5.13)
Qo(R)\2

Thus, combining formulas (5.12) and (5.13) we obtain that

/ W) (T - n) do
o,

= —/ w(A*)div ¥ dx — / Vw(X*) - W dz. (5.14)
Qo (R)\ Qo (h)\Q2r

However, by using inequalities (5.11) and (5.4) we can estimate the first term on
the right-hand side of formula (5.14) as follows:

/ w(A")div W dx
Qo (h)\Q2

Furthermore, by using the Schwarz inequality and inequality (5.5¢), we can esti-
mate the second term on the right-hand side of formula (5.14) as follows:

/ Vw(X*) - wdx
Qo(h)\Q2r

< C'/ |Vw(A\")| dx
Qo (h)\2

1/2 1/2
C / V(A2 da / do
2\, Q2 (\2,

Cr2.

<C dz < Cr.
Qo(R)\Qr

IN

[N

IN

Hence, by formula (5.14), we have, for all » > 0 sufficiently small,

1

/ WA ) (¥ -n)do < Cr+Cr2 <Cr2.
oN

l\)
N|—=
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By inequality (5.10), this proves that, for all » > 0 sufficiently small,

[N

/ W) do < 2/ W) (T - m) do < Cr?. (5.15)
09, 09,

If we let
Q. =Qo(h) \ Qr,

then it follows from inequality (5.15) that

/Q w()\*)dx:/or (/{{mrw()\*)da) dt < Cr3.

Therefore, we have, for all r > 0 sufficiently small,

(/;icu()\*)%lgc)é = (/*w()\*) .w()\*)alx>é

Njw

*
r

< Cri. (5.16)

Step 2: Now we construct a sequence {w,} in the space W12/ ("+1)(Qq(h))
such that

wr — w(A¥) in Wl’nQ_fl(Qo(h)) as r | 0.
We let

Sy ={x € Q:dist (z,000(h)) < r},
Sy = Qo(h)\ Q,

and
St = {x € Q4 (h) : dist (z,0Q0(R)) = r},
082 = {x € Qo(h) : dist (z,0Q0(h)) = 7}.

Then it is easy to see that, for all » > 0 sufficiently small there exists a “shrinking”
diffeomorphism
v:S, — S

with the following properties (see Figure 5.2):

W(9SY) = 9 (h), W(DS?) = OS2 (a)
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sup |[V¥| < C, sup|V¥ ! < C. (b)
S S,
Indeed, in terms of local coordinates (x1, 22, ,Zp_1,%,) such that

857% = {:L‘n = _T}7 353 = {wn = +T}7

the diffeomorphism ¥ is given by the formula

Ty + 7T
@(1‘1,332,"' axn—lvxn>: L1y X2y, Tn—1, .

Figure 5.2

We let
wA) W) ifxeS,
wr(x) = _
w(A*) () if x € Q,.
Then, in view of assertion (5.9), it follows that the functions {w, } are in the space

WO1 ’Q(Qo(h)) for all » > 0 sufficiently small. Next, by inequality (5.16) we have,
for all » > 0 sufficiently small,

lwr — WA L2(00(h)) = llwr — @A)l 220 (r)\20)
< lwrllz2 @orpn@) + WA 220 (r\20)
< 2[wA) L2 (0z)

< Cri. (5.17)
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Furthermore, using Holder’s inequality we obtain that, for all » > 0 sufficiently
small,

n-41 1

Joor = A ganssor@ucny) < 120 F o = w(A)12(0)
Cri.

IN

(5.18)

Similarly, it follows that, for all » > 0 sufficiently small,

[V (wr = w(A) || L2n/ et 00 (1))
= IV (wr = wA)|[ 2n/ 1) (0 (0)\ 1)
< |[Vwy |l p2nsanan uy + IVOA) | p2n /) ()
< 21{13 V& IVON) [ p2nsonn () + V@A) p2n/ o )

< CHVW(/\*)||L2n/(n+1>(Q;:)-

However, we find that the last term can be estimated as follows:

n-41

2n
VO s g = ( [ 19w dx>
Q

*
r

< iz ([
Q

* L *
< |27 [Vw(A) | 2 )

< Cran.

3
-

n+tl 2n
n

*
™

\Vw()\*)|2dx>

Hence we obtain that, for all » > 0 sufficiently small,
x 1
||V(wr — OJ()\ ))||L2n/(n+1)(90(h)) < Cran, (519)
Therefore, combining inequalities (5.18) and (5.19) we have proved that
« L2
w(A") € Wy " (Qo(h)),

and that

12n

wr — w(A*) in W, " (Qo(h)) as r | 0.

Step 3: Finally, we show that

w(\*) € W2 (Q(h)), (5.20a)
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and that
wp — w(XY)in Wy (Q(R)) as 7 | 0. (5.20Db)
We recall that the function
(V%) € W T (1) 1 L% (O(h)
satisfies the equation
Aw(A*) + X*m(x)w(X*) =0 in Qqo(h).

Thus, by using LP estimates for elliptic equations (cf. Gilbarg—Trudinger [11, The-
orem 9.14]) we obtain that

W(N") € WEHT (Qo(h)) N Wy ™ (2 (R)). (5.21)

On the other hand, by applying the Sobolev imbedding theorem (cf. Adams—
Fournier [1, Theorem 4.12]) we find that the injection

W27 (Qo(h)) € W1 (Q(h)) (5.22)

is continuous.
Hence it follows from assertions (5.21) and (5.22) that

HVW()\*)HL2n/(n71)(QO(h)) < C.
By virtue of Holder’s inequality, this proves that, for all » > 0 sufficiently small,

</Q: W(A*)dey < (/Q IVw (A7 dx>n%l (/Q dx>21n

*k * 1
= IV (A p2n/ (=1 (00 (n)) | €27 2
< Cron.

Thus we have, for all » > 0 sufficiently small,

|V (wr — 0NN 2200 (n)) = IV (wr — w(A))[| 2202
< Cl[Vw(N)[L2(0x)

< Cra. (5.23)

Therefore, assertion (5.20) follows by combining inequalities (5.17) and (5.23).
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The proof of Lemma 5.2 and hence that of Proposition 5.1 is complete. [J

6. Proof of Theorem 1.3

In this section we prove Theorem 1.3 by using comparison theorems based on
the maximum principle just as in Fraile et al. [9, Theorem 3.7], Pao [18, Chapter
5, Theorem 4.4] and Sattinger [22, Theorem 2.6.2].

Step 1: First, we consider the case where 0 < A\ < A;(m): In this case, we
know from Hess [12, Chapter II, Section 15] that there exist a constant o1(A) > 0
and a function ¢, (z) € C?*%(Q) such that

(—A = Am(z))p1 = o1(N)p1  in Q,
w1 >0 in Q,
p1 =0 on 0f).

Moreover, it is easy to verify that the functions kp1(x), k > 0, are supersolutions
of problem (1.6). Indeed, we have

{ (—A —Am(z))(ke1) >0 in Q,
kp1 =0 on 0f).

Hence, if w(z,t; k1) is a unique classical global solution of problem (1.11) with
initial value k¢

ow 1

5 Aw 4+ (m(z) — h(x)w)w in Q x (0,00),
w=0 on 09 x (0, 0), (1.11)
Wli=0 = K1 in €,

then it follows from an application of Pao [18, Chapter 5, Theorem 4.3] and Sat-
tinger [22, Theorem 2.6.1]) that

tli)rgo HIU(-,t; K@l)HC(ﬁ) =0, (61>

since the zero solution is a unique steady state solution of problem (1.11) for
0 <A< A (m). B
Now let ug be an arbitrary function in C2*%(Q) satisfying the conditions

{U()ZO inQ,

(1.12)
ug =0 on 0N.
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Then we can find a constant x > 0 such that
0 <wup(z) < kpi(x) in .

If w(zx,t;up) and w(z,t; kK1) are solutions of problem (1.11) with initial values wug
and ke respectively, then, applying the comparison theorem for problem (1.11)
(see Pao [18, Chapter 5, Theorem 4.3], Sattinger [22, Theorem 2.5.2]) we obtain
that

0 <w(z, t;up) < w(x,t;kpr) in Q x [0, 00). (6.2)

Therefore, we have, by assertions (6.1) and (6.2),
tlggo lw(-, ¢; UO)HC@) =0.
This proves that the zero solution of problem (1.6) is globally asymptotically stable

for 0 < A < A (m).
It remains to prove the decay estimate (1.13)

/ w(z, t;up) dx
Q

< exp [— (% - ﬁ) m(l)t} Q172 (/Q “0@)2“)1/2’ R

We let .
E(t) = —/ w(zx, t; ug)? d.
2 Ja

Then, by integration by parts it follows that

E'(t) = /Qw~wt dx

i/Aw wdac—f—/m w d:v—/h(ac)w3d:v
:——/ ]Vw\2da:+/m x)w da:—/h(a:)wgdx

< —= szda:—ki/ Vwl|? dx. 6.3
5 [ Il de s 5o [ vul (63)

However, we have

/\Vw[dez)\l(l)/dex,
Q Q

im)L“MPMS_<%_ALm)M“fme” (6.4)

and so

_(i_
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Therefore, carrying inequality (6.4) into inequality (6.3) we obtain that

1

E'(t) < - (X —

A1 (1m)) M) /Q wtda
1

_ (% _ Al(m)) M (1) E(®).
This implies that
E(t) < exp [_2 (% _ ﬁ) Mm} E(0)

1 1
= §exp {—2 (X —

ﬁ) M(l)t} /Q uo(2)? de. (6.5)

On the other hand, we have, by Schwarz’s inequality,

/dex < (/Qw2 dm)1/2 (/Q 12dm)1/2 = V2|QY2 E@t)Y2. (6.6)

The desired inequality (1.13) follows by combining inequalities (6.6) and (6.5).

Step 2: Secondly, we consider the case where A\j(m) < A < pu1(Qo(h)): Let
v € C?T9(Q) be a unique solution of the Dirichlet problem

—Av=1 1in Q,
v=20 on Of).
Note that
v>0 in €,
and that

min h(z)v(z) >0

reK

for any compact set K C 2\ Qq(h).

Then, by applying Fraile et al. [9,

following;:

Theorem 2.4] to our situation we have the

Claim 6.1. For a positive integer k sufficiently large, we can find a constant
or(A\) > 0 and a function ¢ € C*9(Q) such that

(—A = dm(z) + Mkh(z)v(x))p

>0
=0

mn €,

on 0f).
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If we take a constant x > 0 so large that
rke(x) > kv(xz) in Q, (6.7)

then it follows that the function kp(z) is a supersolution of problem (1.6). Indeed,
we have, by assertion (6.7),

(A = Xm(@)) (k) + Mh(x) (1)?
— (—A = Xm(z) + Mkh(z)o(z)) (k) + Ah(2)(kp)? — Akh()o(x) (x0)
— ko (N e(x) + Meh(a) (rep(x) — kv(@))p(x)

>0 in Q,
and also
ke =0 on 0N.

On the other hand, we can find a constant y;(A) < 0 and a function ¢; €
C?*9(Q) such that

(—A—=2m(x))pr = (N1 in Q,
p1 >0 in €,
p1=20 on 0f).

Then it follows (cf. Fraile et al. [9, Lemma 3.3]) that e¢q(x) is a subsolution of
problem (1.6) if € is so small that

p1(A) + Aeh(x)pr(x) <0 in Q.
Indeed, we have

(—A = Mn(z))(ep1) + Ar(z)(e91)? = e(ur () + Aeh(z) 1 (z)) 1 ()
<0 in Q,

and also
gpr1 =0 on 0N.

Now let ug be an arbitrary nontrivial function in C2+%(Q) satisfying conditions
(1.12). Then we can find constants € > 0 and x > 0 such that

ep1(x) <wup(x) < kp(z) in Q.
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If w(x,t;up) is a unique classical global solution of problem (1.11), then, applying
Pao [18, Chapter 5, Theorem 4.4] and Sattinger [22, Theorem 2.6.2] we obtain
that

max |w(z, t;up) — u(A)(z)| — 0 as t — oo.
€N

This proves that the positive solution u(A) of problem (1.6) is globally asymptot-
ically stable for each A € (A1(m), u1(Qo(h)).

Step 3: Finally, we consider the case where A > 1 (Q0(h)).
Assume, to the contrary, that there exists a nontrivial initial value ug € C%+9(Q)
satisfying conditions (1.12) such that

sup [[w (-, t; wo)llc@) < oo (6.8)
>0

Then, by Redlinger [20, Satz| it follows that

sup [[w(-, ¢ wo)ll g2 ) < oo
10

Hence we can find a function vy € C?T9(Q) satisfying conditions (1.12) such that
0 <w(x,t;ug) <wvo(z) in Q x (0,00). (6.9)
Furthermore, there exist a constant 1o(\) < 0 and a function ¢ € C?*%(Q) such

that
(=A = Am(z) + Ah(z)vo(2))Y = po(A)Y  in €,

v >0 in Q,
=0 on 0f).
Then we consider the following linear parabolic initial boundary value problem:
0z 1 :
5% =) Az + (m(x) — h(z)vp(x))z in 2 x (0,00),
2=0 on 992 x (0, ), (6.10)
z|t=0 = ug in Q.

If z(x,t;ug) is a unique classical global solution of problem (6.10), then, arguing
as in the proof of Pao [18, Chapter 5, Theorem 3.3] we obtain that

lim inf max z(x, t; ug) > pmax(z)
t—00  zeQ €N

for any p > 0. In particular, this implies that

Jim [2(-,t; u0) |y = o0 (6.11)
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On the other hand, by condition (6.9) it follows that

and that

w=0=2z on Jf x (0,00),

Wi=g = Ug = z|t=0 in .

Therefore, applying the comparison theorem for problem (6.10) (see Pao [18, Chap-
ter 5, Theorem 4.3|, Sattinger [22, Theorem 2.5.2]) we obtain that

w(z, t;ug) > z(z,t;ug) >0 in Q x (0,00). (6.12)
Hence we have, by assertions (6.11) and (6.12),
Tim (-, u0)]| o) = -

This contradicts hypothesis (6.8).
The proof of Theorem 1.3 is now complete. [J

7. The Neumann Case

In this final section we study problem (1.16) with homogeneous Neumann con-
dition. The same general approach to problem (1.1) with homogeneous Dirichlet
condition can still be used, although the analysis may be somewhat different, since
the operator —A will have zero as an eigenvalue.

The next theorem (see Brown-Lin [4, Theorem 3.13], Senn—Hess [24, Theorems
2 and 3]) asserts the existence of the first eigenvalue of the linearized Neumann
problem with indefinite weight function m(x) and positive parameter A = 1/d:

—Ap=Am(z)¢ in ,

7.1
% =0 on Of). (7.1)
on
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Theorem 7.1. Assume that the function m(z) € C%(Q) attains both positive and
negative values in Q. Then problem (7.1) admits a unique nonnegative eigenvalue
w1 (m) having a positive eigenfunction, and we have

{ p1(m) >0 if [, m(x)dr <O,
p1(m) =0 if [, m(z)dz > 0.

Next we consider the steady state problem (1.16) with d = 1/\:

—Au = A(m(x) — h(x)u)u in Q,
7.2
Ou =0 on 0f. 7-2)
On
Then we have the following generalization of Hess [12, Theorem 27.1] to the case
where h(x) may vanish in €2 (cf. Fraile et al. [9, Theorem 3.7], Senn [23, Theorem
3.2]):

Theorem 7.2. Assume that h(x) € C1(Q) satisfies condition (Z) and that each set
{x € Q4(h) : m(x) > 0}, 1 <i < N, has positive measure. Then problem (7.2) has
a unique positive solution u(\) € C?*T0(Q) for every X € (puy(m), p1(Qo(h))). For
any A > 11(Qo(h)), there exists no positive solution of problem (7.2). Moreover,
we have (see Figures 7.1, 7.2 and 7.3)

lim w(A = 400,
e e
and also
li A) — 2ve gy = 0,
/\~>;1L11I%m) [u(A) = cll ¢ +0()
where p
c = max me(a: x,O
Jo (z) dz

Remark 7.1. Assume that h(z) > 0 on Q, and that the function m(zx) attains
both positive and negative values in 2 and fQ m(x)dx < 0. Then, arguing as in
the proof of Cantrell-Cosner [5, Theorem 4.1] and using Brown—Lin [4, Theorem
3.13] we can give an estimate of the decay rate of the total size of the positive
steady states u(A) as A | pi(m):

1/3
/Qu()\) dr < (1 — @) 1Q|?/3 (a(m?)’ de) . A > ui(m). (7.3)

min, o h(z)
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Theorem 7.3. (i) Assume that

/Qm(:z:) dx < 0.

Then the zero solution of problem (7.2) is globally asymptotically stable if \ is so
small that

0 <A< pg(m).
In this case we can give an estimate of the decay rate of the total size of the
population as t | 0:

/ w(z, t;up) dx
Q

< exp {— (% _ ﬁ) Ml(m] QL2 (/Q uo(m)de)l/Q, £ 0.

(ii) A positive solution u(X) of problem (7.2) is globally asymptotically stable
for each \ satisfying the condition
pa(m) <A < p1(Q0o(h)).
(7ii) If X is so large that
A > Ml(QO(h))a

then we have

max |w(zx, t;ug)| — 00 ast — oo
e

for each nontrivial uy € C*T9(Q) satisfying conditions (1.12).

The proofs of Theorems 7.2 and 7.3 are essentially the same as those of Theo-
rems 1.2 and 1.3, respectively.

/Qm(a:) dx <0

.

pa(m) p1(20(h))

A=1/d

Figure 7.1
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Uo § / m(z)dz > 0
AR
: \=1/d
0 i1 ((h)) /
Figure 7.2
Uo i / m(z)dr =0
AR
’ E A=1/d
0 p1(Q0(h)) /

Figure 7.3

Appendix: Proof of Remark 1.3

This appendix is devoted to the proof of Remark 1.3. Namely, we prove that if
h(z) > 0 on Q and if m(z) attains positive values in €2, then the decay estimate
(1.10) holds true as A | A\1(m):

m m+)3 dz)"?
/Qu()\) dr < (1 - %)) 1Q|?/3 Un(m ) dz) A> A (m).  (1.10)

minx €n h(x) ’
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Our proof here is inspired by the proof of Cantrell-Cosner [5, Theorem 4.1].
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Let u(\) € C%(Q) be a positive solution of problem (1.6) for A\;(m) < A <

p1(20(h)). In the proof of Lemma 4.1, we have proved the formula

%/Q|Vu()\)]2dx—|—/9h(x)u(/\)3d:v:/Qm(x)u()\)de

This implies that
/ m(x 2dx > 0.

Hence we have, by the variational formula (1.4),

/m da:</]Vu )|? d.

By formula (A.1) and inequality (A.2), it follows that

/M M—/m M— A
g/Qm(:z:)u()\)Qda:—¥/Qm(x)u()\)2dx

_ (1 _ Algm)) /Q m(z) u(\)? dz.

Furthermore, we have, by Holder’s inequality,

/Q m(z) u(\)? dz < /Q m* (z) w(V)? da
< (/Q m+(x)3dx)1/3 (/Q u()\)3dx)2/3

= \|m+HL3(Q) Hu()‘)H2L3(Q)'

Vu(\)|? dx

Therefore, by using inequalities (A.3) and (A.4) we obtain that

min - [u(V) e < [ Ala)u(n)? da

<(1 ) o

A (m
< (1 — 1; ) It )l zs @) lu(N)]1Zsq)-

This proves that

A1(m) 1
Hu()\)HLa(Q) < (1 — h\ ) HerHLB(Q) (minﬁh) ’

(A1)

(A4)
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since h(z) > 0 on Q.
On the other hand, we have, by Holder’s inequality,

[uas< ([ u<A>3dm)1/3 (f dx)2/3 0P uW) @) (A6)

The desired decay estimate (1.10) follows by combining inequalities (A.6) and
(A5). O

Similarly, in the Neumann case we can prove the decay estimate (7.3) in Remark
7.1, by making use of the variational formula due to Brown—Lin [4, Theorem 3.13].
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