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Abstract The purpose of this paper is for the first time to provide a careful and
accessible exposition of the study of the existence of positive solutions of semilinear
Neumann problems for diffusive logistic equations with discontinuous coefficients,
which models population dynamics in environments with spatial heterogeneity.
A Dbiological interpretation of our main result is that when the environment has
an impassable boundary and is on the average unfavorable, 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, then the population
can persist, no matter what its rate of diffusion. The approach here is based on
explicit representation formulas for the solutions of the Neumann problem and also
on the LP boundedness of Calderén—Zygmund singular integral operators appearing
in those representation formulas. That is why we consider the case where the space
dimension is greater than 2. Moreover, we make use of an LP variant of an estimate
for the Green operator of the Neumann problem introduced in the study of Feller
semigroups.
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1 Introduction and main results

Let 2 be a bounded domain of RN, N > 3, with boundary 82 of class C1'1. In
this paper we consider a second-order, uniformly elliptic differential operator with
discontinuous coefficients in non-divergence form

N %u N ou
Lu = — Z “”("”)axiaxj + sz(m)a—ml (1.1)
i,j=1 i=1

Here:

(1) a¥(z) e VMONL®(RY), a¥ (2) = a’*(z) for almost all z € £2, and there exists
a constant ag > 0 such that

N
i|.£|2 < Z aij(w)gifj < apl¢|*  for almost all z € 2 and all £ € RV,
ao i
7,7=1

(2) b'(z) € L®(2) for 1 <i < N.

In the case of continuous coefficients a%/(z), an LP Schauder theory has been
elaborated for second-order, uniformly elliptic differential operators of the form
(1.1) (see [4], [25]). However, the situation becomes rather difficult if we try to allow
discontinuity on the a%(z). In fact, it is known (see [36], [37], [57]) that arbitrary
discontinuity of the a*(z) breaks down as the LP Schauder theory, except for the
two-dimensional case (N = 2). In order to handle with the case N > 3, additional
conditions on the coefficients a*/ () should be required. Here we assume that the
coefficients o™ () belong to the Sarason class VMO of functions with vanishing
mean oscillation. We recall that VMO consists of the John-Nirenberg class BMO
of functions with bounded mean oscillation whose integral oscillation over balls
shrinking to a point converge uniformly to zero (see Section 2).

This paper is devoted to the study of the existence of positive solutions of
the following diffusive logistic Neumann problem with an indefinite weight and a
positive parameter:

Lu =\ (m(z)u — h(z)u?) in 2,
o (m(z) (z) u”) (1.2)

%:0 on 0f2.

) A is a positive parameter.

) m(z) € C(£2) and m(x) may change sign in 2.

) h(z) € C(£2) and h(z) > 0 on 0.

) n is the unit outward normal to the boundary 942.
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We discuss our motivation and some of the modeling process leading to the
logistic Neumann problem (1.2) (see Tables 1.1 and 1.2). The basic interpretation
of the various terms in the logistic Neumann problem (1.2) is that the solution
u(z) represents the population density of a species inhabiting the terrain 2. The
members of the population are assumed to move about (2 via the type of random
walks occurring in Markovian motion that is modeled by the diffusive term (1/X)L;
hence 1/)\ represents the rate of diffusive dispersal, so large values of 1/\ the
population spreads more rapidly than for small values of 1/\. The local rate of
change in the population density is described by the density dependent term m(z)—
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(z)u describes the effects of crowding on the growth rate of the population
at the location z; 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 (2 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. The logistic Dirichlet
problem with VMO coefficients is studied in the previous paper [50] (see also [49]
for £L = —A).

If the boundary acts as a barrier, so that individuals reaching the boundary
simply return to the interior, a Neumann boundary condition results (see [47],
[52] for £ = —A). However, the analysis is somewhat different from the Dirichlet
case, since the operator £ with homogeneous Neumann condition has zero as an
eigenvalue (see [42], [12], [3] for £L = —A).

The logistic Neumann problem may be treated just as in Senn [45] if we make
use of the material of Senn and Hess [46], Maugeri and Palagachev [34] and Lieber-
man [33]. In this paper we introduce the closed realization L of £ with homogeneous
Neumann condition in the Banach space C(£2) as in Senn and Hess [46] and Senn
[45]. However, because of discontinuity of the a* () we re-work and expand in a
different spirit the spectral analysis of the closed operator L in the framework of
the ordered Banach spaces X = D(L) and Y = C(£2) adapted to the VMO case. In
fact, we generalize Senn and Hess [46, Theorems 2 and 3] and Senn [45, Theorem
2.4] (Theorems 1.1, 1.2 and 1.3), by using a generation theorem for Feller semi-
groups with oblique derivative condition proved in the recent paper [56, Theorem
1.2.

The present paper is amply illustrated; 3 tables and 18 figures are provided
with appropriate captions in such a fashion that a broad spectrum of readers could
understand our problem and main results.

1.1 Neumann eigenvalue problems with indefinite weights

The first purpose of this paper is to generalize Senn—Hess [46, Theorems 2 and
3] and Senn [45, Theorem 2.4] to the VMO case. More precisely, we discuss the
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Term Biological interpretation
(9} Terrain
u Population density of a species inhabiting the terrain
L A member of the population moves about the terrain

via the type of random walks occurring in Markovian motion

1/A Rate of diffusive dispersal
m(z) Intrinsic growth rate
h(z) Coefficient of intraspecific competition

Table 1.1 A biological meaning of each term in the diffusive logistic Neumann problem (1.2)

Boundary Condition Biological interpretation
Dirichlet case Completely hostile (deadly) exterior
Neumann case Barrier

Table 1.2 A biological meaning of boundary conditions

changes that occur in the global structure of positive solutions as a parameter \
varies from the principal eigenvalue A1(m) of the linearized homogeneous Neumann
problem with an indefinite weight function

{cu =Am(z)u in £, (1.3)

g—ﬁ:() on 0f2.

The next theorem plays an essential role in the study of the Neumann eigen-
value problem (1.3) with the indefinite weight function m(z) (see [56, Theorem 1.2
and the Hille-Yosida theorem (Theorem 3.1)]):

Theorem 1.1 Let N > 3 and N < p < co. We define a linear operator

L: C(2) — C(0)
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as follows:
(a) The domain D(L) of definition is the set

ou

D(L) = {u e W*P(Q): Lu e C(2), = 0 on 89} .

(b) Lu = Lu for every v € D(L).

Here Lu and Ou/On are taken in the sense of distributions.
Then we have the following two assertions:

(i) The operator L is densely defined and closed.
(i) For any constant a > 0, the operator L + ol: D(L) — C(R2) is an algebraic and
topological isomorphism, where the domain D(L) is equipped with the graph norm.

Remark 1.1 Tt is easy to verify that the domain D(L) is independent of p, for all
N < p < oo (see [56, Section 9]).

1.2 Logistic Neumann problems

To study the logistic Neumann problem (1.2), we introduce two ordered Banach
spaces and their positive cones associated with the operator L in the following
way: We work in the real Banach space

Y :=C(0)
endowed with the mazimum norm

l[ully := max |u(z)],
e

and provided with the natural ordering given by the positive cone
Py :={veC(2):v>0in 2}.
Moreover, we use also the real Banach space

ou

X::D(L):{ueW2’p(Q):£ueC(ﬁ), %:Oonaﬂ} for N <p < oo

endowed with the graph norm
lullx = llully + [ Lully,
and provided with the natural ordering given by the positive cone
Px :={ueD(L):u>0in 02}

:{uEWQ’p(Q):EuGC(ﬁ), g—z:Oonaﬁ,UZOinQ}.

Here it should be noticed that we have, by Sobolev’s imbedding theorem (see [2,
Theorem 5.4], [23, Part I, Theorem 10.2], [54, Theorems 4.17 and 4.19]),

X =D(L) c C*(R),
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since N <p< oo and so 2— N/p > 1.
Moreover, it follows from an application of the Ascoli-Arzela theorem (see [25,
Lemma 6.36]) that the injection

X —Y (1.4)

is compact.
The ordered Banach spaces X and Y and the operator L can be visualized as
in Figure 1.1.

Y = C(%2)

I

cl®)

I

X =D(L) —X— v =0[)

Fig. 1.1 The ordered Banach spaces X and Y and the operator L

Let M:Y — Y be the multiplication operator by a function m(x) € C(£2). A
function u € X \ {0} is called an eigenfunction of the Neumann problem (1.3) if it
satisfies the equation

Lu=XMu inY. (1.5)

We are interested in the existence of non-zero eigenvalues having a positive eigen-
function. It should be emphasized that if the weight function m(z) does not change
sign in 2, then there is no non-zero eigenvalue having a positive eigenfunction (see
Claim 5.1 in Section 5). In this paper we study the logistic Neumann problem
(1.2) under the condition that (see Remark 5.1 in Section 5):

(M) The weight function m(xz) € C(£2) changes sign in 2, that is, it takes both
positive and negative values in 2.

To formulate our results, we need the following proposition (see Figure 3.4 in
Subsection 3.4):

Proposition 1.1 Since 1 € N (L), it follows from an application of the Krein—Rutman
theorem (Theorem 2.1) that the Banach space adjoint operator

L :y* —yYy”"

with domain D(L*) has a one-dimensional null space N(L*) spanned by an element
P € Y™ with ¢ > 0. Moreover, we can identify 1 with a positive function in L1(Q2) for
g=p/(p—1), with N < p < oco:

Y e LYR2) forq=p/(p—1),
L*) =0 in £2, (1.6)
P >0 n {2
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Our first purpose is to generalize Senn—Hess [46, Theorems 2 and 3] to the
VMO case:

Theorem 1.2 Let N > 3. Assume that condition (M) is satisfied. Then the Neumann
eigenvalue problem (1.5) admits a unique non-zero, eigenvalue A1(m) having a positive
eigenfunction. More precisely, we have the following three assertions:

(i) If [om(z)¢(z)de < O, then the Neumann eigenvalue problem (1.5) admits a
unique, positive eigenvalue A1(m) with a positive eigenfunction in Int (Px). More-
over, the eigenvalue A1(m) has the following two properties:

(a) The eigenvalue A\1(m) is an M-simple eigenvalues of the operator L (see con-
ditions (H.1) and (H.2) below).
(b) If X € C is an eigenvalue of the equation

’E’U:}\\M\U inY forxeC (1.7)

obtained by the complexification of the operator equation (1.5) and if Re) > 0,
then it follows that N
Re )\ > A\ (m)

The eigenvalue 0 is M-simple and has the positive eigenfunction ¢1(x) =1 in (2.
(ii) If [, m(z)y(xz)de > 0, then the Neumann eigenvalue problem (1.5) admits a
unique, negative eigenvalue A1(m) with a positive eigenfunction in Int (Px ). More-
over, the eigenvalue A1(m) has the following two properties:
(c) The eigenvalue A\1(m) and O are M-simple eigenvalues of the operator L.
(d) IfX € C is an eigenvalue of the equation (1.7) in the complezification Y of Y
and if Re < 0, then it follows that

ReX < A1(m).

The eigenvalue 0 is M-simple and has the positive eigenfunction ¢1(x) =1 in 2.
(i) If [, m(x)y(z)dez = 0, then the eigenvalue O of the Neumann eigenvalue problem
(1.5) is the only eigenvalue having the positive eigenfunction ¢1(z) =1 in 0.

Here we recall that A € R is called an M-simple eigenvalue of L if it satisfies
the following two conditions:

(H.1) dim N (L — AM) = codim R(L — AM) = 1.
(H.2) If N(L — AM) = span [ug], then Muo € R(L — AM).

This notion is an extension of the concept of algebraic simplicity (see [20, Definition
1.2]).

A pair (\,u) € R x X is called a positive solution of the logistic Neumann
problem (1.2) if A > 0 and u € Px \ {0} and if the pair (), u) satisfies the operator
equation

Lu=\F(u) inY, (1.8)

where F(u) is the Nemytskii operator associated with the nonlinear term m(z)u —
h(z)u?:
F(u)(z) = m(z)u(z) — h(z)u(z)? for z € 1.
Our second purpose is for the first time to prove the existence of positive solu-

tions of the logistic Neumann problem (1.2) with VMO coefficients, generalizing
Senn [45, Theorem 2.4]:



8 K. Taira

Theorem 1.3 Let N > 3. Assume that condition (M) is satisfied and further that

(h(z)>0 on 7] (1.9)

Then we have the following four assertions:

(i) The case [, m(z)y(x)dx < 0: There is an unbounded curve C of positive solu-
tions (A, u(N)) of the logistic Neumann problem (1.2) emanating from the point
(A1(m),0), with A > X\1(m). Moreover, the point (A1(m),0) is the only bifurcation
point for positive solutions from the line R x {0} of trivial solutions (see Figure
1.2).

(i) The case [, m(x)y(x)de > 0: There is an unbounded curve C of positive solutions
(XA, u(X)) of the logistic Neumann problem (1.2) emanating from the point (0,c),

with
e Jo m(z)y(z) de
fQ h(z)y(z)dx
In other words, there is a secondary bifurcation from the line {0} x R of trivial
solutions, and non-constant solutions exist for arbitrarily small X > 0 (see Figure
1.3).

(i) The case [, m(x)Y(x)dx = 0: There are two unbounded curves bifurcating at the
point (0,0) from the line R x {0} of trivial solutions; namely, the line {0} x R
of trivial solutions and the positive solution curve C = {(\,u())) : A > 0}. In
particular, non-constant solutions exist for arbitrarily small X > 0 (see Figure 1.4).

(iv) The positive solutions u(X\) are uniformly bounded (see Figures 1.5 through 1.7):

(1.10)

maxﬁ m

max [u(N)| < (1.11)
Q

mingh
Remark 1.2 Some important remarks are in order:

1° Condition (1.9) is supposed to correspond to the competition for ezistence among
living things in the terrain 2. See [51, Theorem 1.3] for £ = —A.
2° By the uniform estimate (1.11), we find that the quantity

maxﬁm
n ming h
is the carrying capacity of the environment under the competition condition
(1.9) (see Figures 1.5, 1.6 and 1.7). This idea is generally credited to the Belgian
mathematical biologist P. F. Verhulst (1804-1849) around 1840.

Rephrased, Theorem 1.3 asserts that, in the case where [, m(z)y(z)dz < 0,
the models we consider predict persistence for a population if its diffusion rate
1/X is below the critical value 1/XA1(m) depending on the coefficient m(z) which
describes the growth rate. On the other hand, if [, m(z)v(z)dx > 0, then the
models predict persistence for a population for any diffusion rate 1/\.

A biological interpretation of our main result (Theorem 1.3) is that when the
environment has an impassable boundary and is on the average unfavorable, 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 (see [50, Theorem
1.3]); but if the boundary is impassable and the environment is on the average
neutral or favorable, then the population can persist, no matter what its rate of
diffusion. Our situation may be represented schematically by the six bifurcation
diagrams, Figures 1.2 through 1.7.
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u / m(x)p(x)dx <0
Q

Fig. 1.2 A biological interpretation of part (i) of Theorem 1.3

u / m(z)y(z)dz >0
Ja
.C//—

Fig. 1.3 A biological interpretation of part (ii) of Theorem 1.3

u /;Zm(ac)w(ac)dx =0

Fig. 1.4 A biological interpretation of part (iii) of Theorem 1.3

1.3 An outline of the paper

Our approach here is based on the Calderén-Zygmund theory of singular integral
operators with non-smooth (i. e., non-infinitely differentiable) kernels. It should be
emphasized that singular integral operators with non-smooth kernels provide a tool
to deal with smoothness of solutions of partial differential equations, with minimal
assumptions of regularity on the coefficients such as Miranda [37] and Talenti [57].
The theory of singular integrals continues to be one of the most influential works
in modern history of analysis ([14], [58, Chapter 2]). Several recent developments
in the theory of singular integrals have made possible further progress in the study
of elliptic boundary value problems with discontinuous coefficients and hence in



10 K. Taira

é _ max§m

ming h

Fig. 1.5 A biological interpretation of part (iv) of Theorem 1.3 under condition (1.9)

v / m(z)y(x)dz >0
JQ
_ rﬂﬂXﬁm
{= ming h
uy

Fig. 1.6 A biological interpretation of part (iv) of Theorem 1.3 under condition (1.9)

u
/ m(x)dzr =0
Q

maxg m

ming h

Fig. 1.7 A biological interpretation of part (iv) of Theorem 1.3 under condition (1.9)

the study of Markov processes. The presentation of these new results is the main
purpose of this paper.

The rest of this paper is organized as follows.

In Section 2 we summarize some important topics from real analysis and nonlin-
ear analysis such as VMO functions (Proposition 2.1), the Krein-Rutman theorem
(Theorem 2.1) and local static bifurcation theory from a simple eigenvalue (The-
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orem 2.2). These topics form a necessary background for the proof of Theorems
1.1, 1.2 and 1.3.

Section 3 is devoted to the proof of Theorem 1.1 and Proposition 1.1. We make
essential use of an existence and uniqueness theorem for the Neumann problem
with VMO coefficients (Theorem 3.2), which is proved in the pioneering papers
Chiarenza—Frasca—Longo [16] and [17] by using the ideas and techniques charac-
teristic of the theory of singular integral operators, and then extensively applied
in the papers [11], [39] and [40]. It should be emphasized that the uniqueness
result follows from an application of the Bakel’man—Aleksandrov maximum prin-
ciple (Theorem 3.3). Moreover, the proof of the density of the domain D(L) is
based on an LP variant of an estimate for the Green operator of the Neumann
problem proved in the papers [53], [55] and [56] in the study of Feller semigroups
(see assertion (3.6) and estimate (3.9)).

In Section 4 the proof of parts (i) and (ii) of Theorem 1.2 may be carried out
just as in Senn—Hess [46] by using Theorem 1.1 and the Krein—-Rutman theorem
(Theorem 2.1). Compared with the Dirichlet case, the difficulty in the proof lies
in the fact that the operator L is not invertible. This section is the heart of the
subject.

The proof of part (iii) of Theorem 1.2 is given in Section 5 due to its length.
The essential step in the proof is Theorem 5.1, similar to Theorem 4.1, just as in
Senn—Hess [46, Theorem 3].

In Section 6 we consider a general class of semilinear Neumann eigenvalue prob-
lems. By applying the super-subsolution method just as in [48], we prove existence
and uniqueness theorems of positive solutions (Theorems 6.1 and 6.2). The proof
of the existence result is based on Schauder’s fixed point theorem (Theorem 6.3),
and the proof of the uniqueness result is based on a uniqueness theorem of fixed
points of strongly increasing and strongly sublinear mappings in ordered Banach
spaces (Theorem 6.4).

The last Section 7 is devoted to the proof of Theorem 1.3. The proof of Theorem
1.3 may be carried out by constructing explicitly supersolutions and subsolutions
to the logistic Neumann problem (1.2) (the sub-super-solution method).

Finally, for existence theorems of positive solutions for diffusive logistic equa-
tions with boundary conditions we give an overview of the classical Schauder
theory versus the Calderén—Zygmund theory of singular integrals (see Table 1.3).

2 Preliminaries

This section is devoted to a review of some important topics from real analysis and
nonlinear analysis that form a necessary background for the proofs of Theorems
1.1, 1.2 and 1.3. This makes the present paper fairly self-contained.

2.1 The Spaces BMO and VMO

In this subsection we recall some basic definitions and results concerning BMO
and VMO functions on RY. For more thorough treatments of this subject, the
reader might be referred to Garnett [24] and Torchinsky [59].
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Diffusive logistic Classical Calderén—Zygmund
equations Schauder theory theory
Regularity of the Holder continuous VMO functions
leading coefficients functions
Dirichlet case [28, Theorem 2] [50, Theorem 1.3]

[27, Theorem 27.1]

Neumann case [46, Theorems 2 and 3] Theorem 1.2

Table 1.3 An overview of the classical Schauder theory versus the Calderén—Zygmund theory
of singular integrals for diffusive logistic equations in non-divergence form

A function f(z) € LL . (RY) is said to be of bounded mean oscillation, f(z) €
BMO, if it satisfies the condition (see [29])

1]l = s%p%‘ /B £(2) — f5]dz < oo,

where the supremum is taken over all balls B in RY and fp is the average of f
over B

1
/B = E/Bf(x)dx

It should be noticed that the quantity | f||« defines a norm on the quotient space
BMO /R.

Next we introduce a subspace of BMO functions whose BMO norm over a ball
vanishes as the radius of the ball tends to zero. More precisely, if f(z) € BMO and
r > 0, then we let

1
n(r) := sup Bl /B |f(x) — fB| dz,

p<T
where the supremum is taken over all balls B with radius p < r.

A function f(z) € BMO has vanishing mean oscillation, f(z) € VMO, if it

satisfies the condition (see [41])
lTlﬁ)l n(r) =0.
The function n(r) is called the VMO modulus of f.

The assumption a/(z) € VMO means a kind of continuity in the average
sense, not in the pointwise sense. This property implies that VMO functions may
be approximated by smooth functions.

The relationship between BMO and its subspace VMO is quite similar to the
relationship between L* and its subspace BUC of bounded uniformly continuous
functions (see Figure 2.1).

The next proposition collects some important results concerning VMO func-
tions (see [24, Chapter VI, Theorem 5.1}, [59, Chapter VIII]):



Logistic Neumann problems with discontinuous coefficients 13

L>*® —— BMO

| |

BUC ——— VMO

Fig. 2.1 The spaces L*°, BMO, BUC and VMO

Proposition 2.1 (i) If f(z) € VMO, then, for any € > 0 there exists a uniformly
continuous function ge(z) on RY such that || f — ge|l+ < e.
(i) Uniformly continuous functions that belong to BMO are VMO functions.
(i) VMO s a closed subspace of BMO.
(iv) VMO functions are invariant under C*1-diffeomorphisms ([1, Proposition

1.5]).
(v) For ezample, WON/?(RN) c VMO for all 0 < 6 < 1.

2.2 The Krein and Rutman theorem

In this subsection we recall some basic definitions and results concerning ordered
Banach spaces. For more thorough treatments of this subject, the reader might be
referred to Amann [5], Brown [13, Chapter 18], Chang [15, Chapter 3] and Drébek
and Milota [22, Chapter 6].

Let X be a non-empty set. An ordering < in X is a relation in X that is reflexive,
transitive and antisymmetric. A non-empty set together with an ordering is called
an ordered set.

Let V be a real vector space. An ordering < in V is said to be linear if the
following two conditions are satisfied:

(i) fz,y€eV and z <y, then we have x + 2 <y + 2z for all z € V.
(ii) If z, y € V and = < y, then we have az < ay for all a > 0.

A real vector space together with a linear ordering is called an ordered vector
space.
If z, y € V and = < y, then the set [z,y] = {z € X : © < 2z < y} is called an
order interval.
If we let
Q={zeV:z>0},

then it is easy to verify that the set @ satisfies the following two conditions:

(iii) If z, y € Q, then az + By € Q for all a, 3 > 0.
(iv) If & # 0, then at least one of z and —x does not belong to @, or equivalently,

QN (-Q)={0}.

The set Q is called the positive cone of the ordering <.

Let E be a Banach space E with a linear ordering <. The Banach space E
is called an ordered Banach space if the positive cone P is closed in E. It is to
be expected that the topology and the ordering of an ordered Banach space are
closely related if the norm is monotone: If 0 < z <y, then ||z|| < ||yl

For z, y € E, we write

>y ifx—yeP,
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x>y ifz—yeP\{0}.
If the interior Int (P) is non-empty, then we write

z>y ifz—yelnt(P).
Ezample 2.1 Let Y := C(£2). For two functions u, v € Y, we write u < v if u(z) <
v(z) for all z € 2. Then it is easy to verify that the space Y is an ordered Banach
space with the linear ordering < and the positive cone

Py ={ueC(22):u>0on 2},

with non-empty interior

Int(Py)={ueC(2):u>0o0n 2}.

A linear operator A: E — F is said to be strongly positive if Az is an interior
point of P for every z € P\ {0}:

>0 = Ax>0.

Then the Krein and Rutman theorem reads as follows (see Krein and Rutman
[32, Theorem 6.3]):

Theorem 2.1 (Krein—Rutman) Let (E, P) be an ordered Banach space with non-
empty interior Int (P). Assume that

K:E—FE

is a strongly positive and compact operator. Then we have the following three assertions:

(i) The spectral radius
=spr(K) = lim [|K"|'/"
r=spr(K) = lim |[K"|
is positive, and r is a unique eigenvalue of K having positive eigenfunction x €

Int (P). The eigenvalue r is algebraically simple.
(i) Moreover, r is also an algebraically simple eigenvalue of the adjoint operator

(KB B

with positive eigenfunction ™ € Int (P*). Here
P = {x* € E*: <x*,1:> >0 forall x € P}.

(111) Finally, we have |A| < r for all X € o(K) with X\ # r, where o(K) is the spectrum
of K.

The eigenvalue r is called the principal eigenvalue of K.
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2.3 Local bifurcation theory

This subsection is devoted to local static bifurcation theory from a simple eigen-
value essentially due to Crandall and Rabinowitz [19]. For detailed studies of bifur-
cation theory, the reader is referred to Ambrosetti and Malchiodi [7], Ambrosetti
and Prodi [8], Brown [13], Chang [15], Chow and Hale [18], Drabek and Milota
[22] and Nirenberg [38].

Let F(t,z) be a mapping of a neighborhood of (0,0) in a Banach space R x X
into a Banach space Y. Assume that there is a curve I" in the space R x X given
by I' = {w(t) : t € I}, where I is an interval, such that F(w) =0 for all w € I'. If
there is a number 79 € I such that every neighborhood of w(ry) contains zeros of
F not lying on I', then the point w(7o) is called a bifurcation point for the equation
F(w) = 0 with respect to the curve I'. In many situations the curve I' is of the
form {(¢,0) : ¢t € R,0 € X}. The basic problem of bifurcation theory is that of
finding the bifurcation points for the equation F(t,z) = 0 with respect to I" and
studying the structure of F~1{0} near such points.

The next theorem, due to Crandall and Rabinowitz [19], gives sufficient condi-
tions in order that the point (0, 0) is a bifurcation point for the equation F(t,z) = 0
(see [19, Theorem 1.7]):

Theorem 2.2 (Crandall-Rabinowitz) Let X, Y be Banach spaces, and let V be a
netghborhood of 0 in X. Assume that the map

|F:(-1,1)xV —Y

engjoys the following four properties:

(1) F(t,0) =0 for |¢| < 1.
(2) The partial Fréchet derivatives Fy, Fy and Fig of F exist and are continuous.
(3) dim N (F;(0,0)) = codim R (F%(0,0)) = 1.
(4) If N (Fz(0,0)) = span [zo], then F;;(0,0)zo & R (Fz(0,0)).
If Z is a complement of N (F(0,0)) in X, that is, if it is a closed subspace of X
such that
X =N (Fz(0,0)) @ Z,

then there exist a neighborhood U of the point (0,0) in R x X and an open interval
(—a,a) such that the set of solutions of the nonlinear operator equation F(t,x) =0 in
U consists precisely of two continuous curves It and I's which may be parametrized by
t and « as follows:

I ={(0):(t,0) €U},
1y = {(¢(a), azo + atp(a)) : |a] < a} .

Here

¢: (—a,a) — R, ¢(0)=0,
Y: (—a,a) — Z, (0) =0.

If, in addition, the partial Fréchet derivative Fry is also continuous, then the functions
@ and i are once continuously differentiable.
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3 Proof of Theorem 1.1

This section is devoted to the proof of Theorem 1.1. Our proof is based on an ex-
istence and uniqueness theorem for the Neumann problem with VMO coefficients.
To prove the density of the domain D(L), we make use of an LP variant of an
estimate for the Green operator of the Neumann problem proved by the recent
paper [56, Theorem 1.2] in the study of Feller semigroups (see assertion (3.6) and
estimate (3.9)).

3.1 The Neumann problem

In this subsection we consider the Neumann problem in the framework of Sobolev
spaces of LP style.
If 1 <p < ooand k is a positive integer, we define the Sobolev space

W¥P(£2) =the space of (equivalence classes of) functions
u € LP(£2) whose derivatives D%u, |a| < k, in the

sense of distributions are in LP(£2).
If 1 < p < oo, we define the boundary space

B'7Y/PP(902) = the space of the boundary values u|gg
of functions u € WP(0),

with a norm
(elpi-sm o) = inf {lullwiage) 1w € WHP(2), ulog = ¢}

More precisely, the space B'~Y/PP(902) is a Besov space (see [2], [9], [60]).

Our starting point is the following existence and uniqueness theorem for the
Neumann problem with VMO coefficients (see [34, Theorem 4.1], [35, Theorem
2.3.5], [56, Theorem 5.1]):

Theorem 3.1 Let N < p < oo and o > 0. Then the non-homogeneous Neumann
problem

{(z:+a)u=f in 02, 3.1)

Bu=¢ on 012

has a unique solution uw € WP () for any f € LP(£2) and any ¢ € 31*1/1’4’(89).
Here

ou
Moreover, we have the a priori estimate
lellwerey < © (€ +aYull oy +1Bulgr-1/nsom) ) (3:2)

with a constant C > 0, independent of u.
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If we associate with the Neumann problem (3.1) a continuous linear operator

A(a) = (L +a,B) : WHP(Q2) — LP(2) @ B~ YPP(912)

then Theorem 3.1 asserts that the mapping A(«a) is an algebraic and topological
isomorphism with the a priori estimate (3.2). Indeed, the continuity of the inverse
of A follows immediately from an application of Banach’s closed graph theorem
(see [43, Theorem 3.10], [62, Chapter II, Section 6, Theorem 1]).

3.2 Proof of Theorem 3.1

Step 1: Our proof is based on the following existence and uniqueness theorem for
the homogeneous Neumann problem due to Di Fazio and Palagachev [21]:

Theorem 3.2 Let 1 < p < oo and

N

ii 8%u
Lou = — Z “J(w)amam*
i,j=1 v

Then there exists a constant ag > 0 such that the homogeneous Neumann problem

{(llo—i—ao)u:f in $2,

(3.3)
Bu=0 on 012

has a unique solution u € WP (82) for any f € LP(£2).

The proof of Theorem 3.2 is given in detail in Di Fazio and Palagachev [21,
Theorem 1.2 and Remark 1.1] (see also Maugeri—Palagachev—Softova [35, pp. 138-
139)).

(1) The proof is based on some interior and boundary estimates for the solutions
of the Neumann problem 3.3. From these estimates, an a priori estimate follows.
Since VMO functions can be approximated by smooth functions, we can prove the
existence result of the Neumann problem (3.3) in a standard way if we approximate
the operator £y with similar operators with smooth coefficients. Both the interior
and boundary estimates are consequences of explicit representation formulas for
the solutions of the Neumann problem (3.3) (see [21, Lemma 3.1]) and also of
the LP-boundedness of Calderén—Zygmund singular integral operators appearing in
those representation formulas (see [21, Lemma 4.2]).

(2) For the uniqueness result of the Neumann problem (3.3), we make essential
use of the Bakel’'man and Aleksandrov maximum principle that requires the VMO
assumption on the coefficients.

Now, for any ¢ € B*"1/PP(9£2) we can find a function v € W2P(£2) such that
Bv = ¢. Hence we have the following existence and uniqueness theorem for the
non-homogeneous Neumann problem:

Corollary 3.1 Let 1 < p < co. For any f € LP(£2) and any ¢ € B* /PP (50), there
exists a unique solution u € WP () of the non-homogeneous Neumann problem

{(ﬁo—l—ao)u:f in £2,

(3.4)
Bu=¢ on 012.
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If we associate with the Neumann problem (3.4) a continuous linear operator
A(ao) = (Lo + a0, B) : W2P(2) — LP(2) @ B ~Y/PP(90),

then Corollary 3.1 asserts that the mapping A(«ap) is an algebraic and topological
isomorphism. In particular, we have the formula

ind A(ao) = 0. (3.5)

Step 2: If we let
N ou
B(a—agp)u:= z;bz(x)a—xl + (a— ao) u,
1=

then it is clear that the operator
B(a—a): WHP(2) — WhP(02)

is continuous. Moreover, it follows from an application of the Rellich—-Kondrachov
theorem (see [2, Theorem 6.3], Friedman [23, Part I, Theorem 11.2], [25, Section
7.12, Theorem 7.26]) that the injection

WhP(Q) — LP(2) for 1 <p< oo
is compact. Hence, we find that the mapping
B(a—ag): W*P(02) — LP(1)
is compact for 1 < p < oo. It should be noticed that
A(a) = (L + o, B) = (Lo + ao, B) + (B(a — ap) ,0) = A(ag) + (B(a — ) ,0).

However, we know (see [26, Theorem 2.6], [43, Theorem 5.10]) that the index is
stable under compact perturbations.
Therefore, we obtain that the mapping

Ala) = A(ao) + (B(a — ao),0) : W2P(Q) — LP(2) & B ~1/PP(002)
is a Fredholm operator with index zero, since we have, by formula (3.5),
ind A(a) =ind A(ap) =0 for 1 < p < oco.

Step 3: On the other hand, the uniqueness resuit in Theorem 3.1 follows from
an application of the Bakel’'man and Aleksandrov maximum principle (see [10,
Théoreme 2]; [25, Theorem 9.1]; [33, Corollary 2.5]; [61, p. 187, Section 3.7]):

Theorem 3.3 (the strong maximum principle) Let a > 0 and assume that

e CH @)W (@),
(L+a)u>0 almost everywhere in 2,
Bu >0 on 0f2,

mingu < 0.

Then it follows that u(x) =0 in 2.
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However, we have, by Sobolev’s imbedding theorem (see [2, Theorem 5.4], [23,
Part I, Theorem 10.2], [54, Theorems 4.17 and 4.19]),

W2P(2) c M (@) nw>N(2) for N <p< oo,
since 2 — N/p > 1.
Therefore, by applying Theorem 3.3 to the functions +u(x) we find that

— u=0 in (2.
Bu=20 on 012

{(L +a)u=0 almost everywhere in (2,
This proves that the mapping
A(a) = (L+ a,B) : W2P(Q) — LP(Q) & B'"YPP(90)

is injective for N < p < oo. Hence it is also surjective for N < p < oo, since we have
the assertion

ind A(a) = 0.
Step 4: Summing up, we have proved that the mapping
Aa) = (L+a,B) : W2P(Q) — LP(Q) ® B'"Y/PP(90)

is an algebraic and topological isomorphism for N < p < co.
The proof of Theorem 3.1 is complete. O

3.3 Proof of Theorem 1.1

The proof is divided into five steps.

Step 1: First, we prove that, for each a > 0, the equation (af + L)u = f has a
unique solution v € D(L) for any f € C(12).

By applying Theorem 3.1, we obtain that the Neumann problem

(a+L)u=f almost everywhere in (2,
g—ﬁ =0 on 02

has a unique solution v € W2P(2) for any f € LP(£2) with N < p < oo. In
particular, for any f € C(f2) there exists a function u € W2P(£2) such that

(a+L)u=f in .
Hence, we have the assertion
Lu=f—au€eC(R2).

This proves that

u € D(L),
(el + L)u=f.

Step 2: Secondly, we prove that, for each a > 0, the Green operator

GY =(r+0)":c(@) — @)
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is non-negative (see [56, Theorem 1.2]):
feCc(®), flz)>0 in 2 = u(x)=GYf(z)>0 in Q.
More precisely, we have the following assertion:
fec@), fl) >0, f(z) 20 in 2 = GYf(z)>0 on 1.

In other words, the operator GY : C(2) — C(2) is strongly positive.
If we let

u(z) = G& f(2),
then we obtain that

ue€ WP (0) for N < p < oo,
(L+a)u=f>0 almost everywhere in (2,
Qu=0 on 012

It follows from an application of Theorem 3.3 that

minu <0 = u(z) =0 in 2.
(7}

This implies a contradiction that
fz)=(L+a)u(z) =0 in 2.
Therefore, we have proved that

minwu > 0,
02

that is,
GYf(z)>0 on 1.

(3.6)

Step 3: Thirdly, we prove that, for each a > 0, the Green operator GY =

(oI + L)™' is bounded on the space C(£2) with norm 1/a:

N
IGall <

QI+

By assertion (3.6), it suffices to show that
aGN1(z) <1 on 2.

If we let

then we have the assertion

that is,
aGY1(z) <1 on 1.
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Indeed, since we have the assertions

veW?P(Q) for N <p < oo,
(L4+a)v=0 in £,

gu =0 on 942,
it follows from an application of Theorem 3.3 with u(z) := —v(z) that
maxv = —minu >0 = v(z) = —u(z) =0 in 2.
[9) [9)

This contradiction proves that

maxv < 0.
9]

Step 4: The closedness of L is an immediate consequence of the boundedness
of GY = (oI + L)™!. Indeed, it suffices to note the formula

L= (Ggy)’l —al.

Step 5: Finally, we prove that the domain D(L) is dense in C(£2). More pre-
cisely, we prove that, for each u € C(£2), we have the assertion

limooHaG(IlvuquC(ﬁ) =0. (3.7)

a—+

It suffices to prove assertion (3.7) for all v € C?(2) such that

v
n =0 on J002.

In fact, we have the following density lemma in the space C(£2) (see [6, Lemma
3.2], [53, Lemma 4.4]):

Lemma 3.1 Let € > 0 be arbitrary. For any given function u € C(§2), there exists a
function v € C%(2) such that

lu=vllc@m <e
{av oD (3.8)
7a =0 ondf2.

—
&

C(ﬁ) —=2— D(L)

Fig. 3.1 The extension E:§ of the Green operator G to LP(£2)

To prove assertion (3.7) for all v € C?(£2) such that

ov
n =0 on 0f2,
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we introduce an extension G of the Green operator G& to the space LP(£2) for
N < p < oo (see Figure 3.1). By Theorem 3.1, we find that the Neumann problem

(a+ L)u=f almost everywhere in 2,
g—“ =0 on 0f2

has a unique solution u € WP (£2) N C*(2) for any f € LP(£2). If we let
u = Eaﬁf,

then it is easy to verify that the operator G¥ is an extension of G} to LP(92).
Moreover, just as in Steps 2 and 3, we can prove the following two assertions:

(A) The operator 55: LP(2) — C(£2) is non-negative.
(B) The operator G : L>°(2) — C(2) is bounded with norm 1/a:

G <

QIr

First, since '/, b’ € L>°(£2) and v € C%(12), it follows that

N v N ov
_ ij 7 00
Lv = i;Ia (z) 78@8@ + ; b'(z) oz, € L(02).

Hence, if we let
w = aGY v+ GN (Lv),
then we have the assertions

weWP(Q)nCH(R2) for N < p < oo,
(L+a)w=(L+a)v almost everywhere in (2,

L on 942,
and so B
w—veW»P(2)nC(R) for N <p < oo,
(L+a)(w—v)=0 almost everywhere in (2,
w =0 on 912.

By applying Theorem 3.1 to the function w(z) — v(x), we obtain that
w—v=0 1in £,
that is,
v=w=aGYv+GY(Lv).

Therefore, the desired assertion (3.7) follows from an application of assertion (B),
since we have the inequality

e 1
flv— acﬁvuc@ = IG¥ (o)l ¢ ) < lLollpe) for all o> 0. (3.9)

Now the proof of Theorem 1.1 is complete. O
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3.4 Proof of Proposition 1.1

The proof is divided into two steps (see [46, p. 461]).
Step 1: First, since N (L) = span [1], we have the formula

1=(L+I1)"'1.

On the other hand, by Theorem 1.1 and assertion (3.6) with « := 1 it follows that
the resolvent
R:=(L+I1)""': Y —Y

is compact and strongly positive. Hence, by applying the Krein—-Rutman theorem
(Theorem 2.1) we obtain the following three assertions:

(1) 1 =spr(R).

(2) dimN(L) =1; so dimN(I — R) = 1.
(3) 1 is a simple eigenvalue of the Banach space adjoint operator

having a positive eigenfunction ¢ € Y*: R*y) = .

Indeed, it suffices to note that

b= R = ((L+1)*1)*w: (L +1)" e (3.10)
= (L"'+1)yp=9
= L*y=0.

Therefore, we have proved that

dim N (L*) =1,
{N(L*) = span [¢]. (3:11)

Step 2: Secondly, we prove that 1 € Y* can be identified with a positive
function in LI(£2) for ¢ =p/(p — 1) with N < p < oo.
To do this, we introduce a densely defined, closed linear operator

L' LP(Q) — LP(2) for N <p< oo

as follows:

(a) The domain D(L’) of definition is the set
N — 2,p  Ou _
DL)=1uew (Q).a—n—OOHBQ .

(b) L'u = Lu for every u € D(L’).
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LP(82)

I

Y =C(Q)

I

) —E 5 e

I |

D(L) —— Y= ()

Fig. 3.2 The extension L’ of L to LP(£2)

LP(02)
Y:L(Q)

[

D(L) i LP(2)
DIL) \Par— YL(Q)

Fig. 3.3 The extension R’ of R to LP(§2)

Then it is easy to see that the operator L’ is an extension of L and that the
resolvent R’ = (L' +I)71 is an extension of R = (L+I)717 respectively (see
Figures 3.2 and 3.3).

Moreover, it follows from an application of the strong maximum principle (The-

orem 3.3) that

R = (L'+1)7": LP(0) — LP(Q)
is compact and strongly positive. Hence, by applying the Krein-Rutman theorem
(Theorem 2.1) we obtain the following two assertions:

(4) 1=spr(R).
(5) 1is a simple eigenvalue of the Banach space adjoint operator

* * -1
(R) = ((L)" +1)  :L%2) — L%(R) forq= T
having a positive eigenfunction ¢’ € L(£2):
(R/)*wl — ’d}l.
Then we have the assertion

w/: (R/)*1/J,: ((L/_i_l)fl)*w/: ((L/)*—i-l)_li/)/
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<~
(L) +1)w =o'
—
(LY ¢ =o0.
On the other hand, since R C R’, it follows that

(R)" c R

Indeed, it suffices to note two Figures 3.4 and 3.5.

Y* =C(0)*

I

L1(£2)
Y*=c@)* « X DL

l I

) < py

Fig. 3.4 The operators L* and (L')* with ¢ = p/(p — 1)

Y* = C(0)*

L)

|

D(L*)

[

D((L)")

R*=(L'+1)"!

e
(R)*=((L/)*+1) 7!

Y* = C(0)*

I

L(82)

Fig. 3.5 The operators R* and (R’)* with ¢ =p/(p — 1)

Hence we have the formula
Ry = (R) ¢/ =4
By assertion (3.10), this proves that
v e N(LY). (3.12)
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Therefore, by combining assertions (3.11) and (3.12) we can find a constant
¢ > 0 such that
¢ =cy,
since v and ¢’ are both positive. This proves that
1
V= V' e LY(0).

Now the proof of Proposition 1.1 is complete. O

4 Proof of parts (i) and (ii) of Theorem 1.2

The proof of parts (i) and (ii) of Theorem 1.2 is divided into two subsections, due
to its length. This section is the heart of the subject.

4.1 Spectrum of the Neumann eigenvalue problem

We look at the equation
Lv=AMv inY for X € C, (1.7)

which is obtained by the complezification of the operator equation (1.5). Here and
in the following the objects E, M , X and YV are defined as complexifications of L,
M, X :=D(L) and Y := C(£2), respectively.

The purpose of this subsection is to study the spectrum J(E,]\//T) of L with
respect to M under condition (M):

(M) The weight function m(z) € C(£2) changes sign in 2, that is, it takes both
positive and negative values in 2.

We begin with the following:
Lemma 4.1 Under condition (M), for any Xo € C the bounded operator
L-XM:X —Y
is a Fredholm operator with index zero.
Proof We can write the operator L-2Xo M in the form
L—XM=(L+1)-(oM~+1).
However, it follows from an application of assertion (1.4) that the operator
XoM+T: X —Y
is compact, since m € C(92).
On the other hand, by Theorem 1.1 with o := 1 we obtain that the operator
L+1: X —Y
is an isomorphism. Hence we have, by the perturbation theory for Fredholm oper-
ators (see [26, Theorem 2.6], [43, Theorem 5.10]),
ind (L —Xo M) = ind (L+1) = 0.

The proof of Lemma 4.1 is complete. ad
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Now we consider the case where

/ m(z)y(z)dz < 0. (4.1)
0]

Then we have the following lemma:

Lemma 4.2 Under conditions (M) and (4.1), the eigenvalue 0 is not an accumulation
point of the spectrum o (L, M). More precisely, every neighborhood of zero in C contains
points of the resolvent set p(L, M) of L with respect to M.

Proof The proof is based on a reduction to absurdity. Assume, to the contrary,
that there exists a sequence {\;} C o(L, M) such that

Xj — 0 asj— oo
Then we can find a sequence {u;} in X such that
Luj = \j Muj,
lujlly = 1.

Indeed, by using Lemma 4.1 and the closed graph theorem (see [43, Theorem 3.10],
[62, Chapter II, Section 6, Theorem 1]) we obtain that if the operator L — \; M is
injective, then Xj € p(L, M). Since we have the assertion

1 Zujlly = I3 Mu;llg < 3] [3]|, — 0 asj— o,
it follows that, for some constant C; > 0 independent of j,
I(Z + Dujlly < ILujlly + lusllg < C1+ 1. (4.2)
Moreover, since the operator
L+1:X —Y
is an isomorphism, we have, by inequality (4.2),
ujll g < Ca,

where Cy > 0 is a constant independent of j.
Since the injection
I: X —Y
is compact, we can choose a subsequence {uj } of {u;} that converges to some
function w in V. It should be noticed that

o= 1 il = 1. 4.3
Jully = Jim_Jluy g (4.3)

Summing up, we obtain that, as 5/ — oo,
Ujr —> U in Y,

E’u]'/ — 0 in S}
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By the closedness of L, this implies that
weD(L) = X,
Lu= 0,

so that
uwe N(L) = span [1]. (4.4)

Therefore, by combining assertions (4.3) and (4.4) we conclude that
u(z) ==+1 in .

(A) The case u(z) = 1 in £2: In this case, we have the assertion
(8 uy) — w,M1) = [ mla) vl@)de <0,
2

and so .
<’l/J,M’LLj/> #0 for j sufficiently large. (4.5)

However, it follows that
0= (L*,uj) = (¥, Luyr ) = Njs (, Muy ) for Xjs #0,

so that .
<1/J,MUJ‘/> =0 forall j.

This contradicts assertion (4.5).
(B) The case u(xz) = —1 in £2: The proof is essentially the same as that of case
(A), since we have the formula

<1/)7]\7ujr>—>—<1/),M1>:—/m(x)w(az)dx>0 as j' — oo.
2

The proof of Lemma 4.2 is complete. O

Now we can prove the main result of this subsection:

Theorem 4.1 Under conditions (M) and (4.1), the spectrum o(L, M) is a countable
set with no finite accumulation point.

Proof By Lemma 4.2, we can take a point Ao of p(f, ]T/[\) If we let

o~

T=L- M 'M:Y —

>

then we obtain that the operator

T:Y —Y
is compact, since the injection X — ¥ is compact. Moreover, it is easy to see that
we have, for any A # Ao,

(L-—AXM)u=0 forueX,
=
T-X=XT)u=0 forueV,
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fu:(X 1A >u forueY.

This proves that

~ -~ 1 ~ ~ ~

Aeo(L,M) — SO € o(T) for Ao € p(L,M). (4.6)
— Ao

However, since T is compact, it follows from an application of the Riesz—Schauder

theory (see [62, Chapter X, Section 5, Theorem 3]) that the spectrum o (7)) is a

countable set accumulating only at the zero. Therefore, we obtain from assertion

(4.6) that the spectrum o(L, M) is a countable set with no finite accumulation

point.
The proof of Theorem 4.1 is complete. ad

4.2 Proof of part (i) of Theorem 1.2

In this subsection we prove part (i) of Theorem 1.2. The proof may be carried out
just as in Senn—Hess [46, Theorem 2], by using Theorem 1.1 and the Krein—-Rutman
theorem (Theorem 2.1).

By rescaling, we may assume that

|m(z)] <1 on £2. (4.7)

The proof is divided into five steps.
Step 1: First, we prove the following fundamental lemma (cf. [28, Lemma 2]):

Lemma 4.3 If the function m(z) € C(£2) satisfies condition (M), then there exist a
constant ag > 0 and a function wg € Py \ {0} which satisfy the condition

aoKa,wo —wo € Py, (4.8)

where
Koo := (aol + L) " (M + ). (4.9)

The proof of Lemma 4.3 is essentially the same as that of [50, Lemma 4.1] if
we make use of Theorem 1.1 and the following Bakel’'man and Aleksandrov weak
maximum principle (cf. [10, Théoreme 2], [25, Theorem 9.1], [50, Theorem 3.4]):

Theorem 4.2 (the weak maximum principle) Assume that

loc

uwe C(@2)nwiN (),
Lu(x) <0 for almost all x € £2.

Then it follows that

supu < sup qu7

0 082

where
o’ (z) = max{u(z),0} forze 2.
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Step 2: The next lemma asserts that condition (4.8) implies the existence of
a positive eigenvalue of the operator equation

Lu = X\ Mu. (1.5)

Lemma 4.4 Assume that the function m(z) € C(£2) satisfies conditions (M) and
(4.1). If a constant ag > 0 and a function wo € Px \ {0} satisfy the condition

apoKa,wo —wo € Py, (4.8)

then we can find a constant A € (0,] and a function u € Px \ {0} such that the
operator equation (1.5) holds true.
Moreover, if we have the assertion

apKa,wo — wo € Int (Py),
then it follows that 0 < A < ap.

The proof of Lemma 4.4 is essentially the same as that of Senn—Hess [46,
Lemma 4] if we make use of Theorem 1.1 and the Krein-Rutman theorem (Theo-
rem 2.1).

Step 3: By Lemmas 4.3 and 4.4, we find that the set

A(m)

={X>0: X is an eigenvalue of the equation (1.5) with a positive eigenfunction}

is non-empty. If we let
A1(m) := inf A(m),

then, by Theorem 4.1 we have the following lemma:

Lemma 4.5 Assume that conditions (M) and (4.1) are satisfied. Then the infimum
in A(m) is attained. Namely, \1(m) is a positive eigenvalue of the operator equation
(1.5) with a positive eigenfunction.

Proof Indeed, since we have the assertion
A(m) C o(L, M)

and since the spectrum o(L, M) is a countable set with no finite accumulation
point, it follows that

A1(m) € A(m).
The proof of Lemma 4.5 is complete. ad
Step 4: Now we look at the operator equation
Iv=AMv inY for \e C, (1.7)

which is obtained by the complexification of the operator equation (1.5).
Substep 4-1: The next lemma plays a fundamental role in the proof of part
(i) of Theorem 1.2 (cf. [46, Lemma 7]):
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Lemma 4.6 Assume that condition (M) is satisfied. Let X be an eigenvalue of the
operator equation (1.7) with ReX > 0, and let v(zx) be its associated eigenfunction.
Then we have the inequality

v| < (ReX) Ky 5 lvl, (4.10)

where )
Kpos = ((ReX) 14+ L) (M +1).

Proof The proof of Lemma 4.6 is divided into three steps.
(1) If u(z) is a complex-valued function in WP (£2) with N < p < oo and if
e > 0, then we define a function us € W%?(£2) by the formula

ue(z) = 1/ |u(z)]? + 2.

First, we prove (see Kato [30, Lemma 3]) that

Luc < Re {E : Eu} . (4.11)

Ue

It should be noticed that inequality (4.11) asserts the difference of the both sides
is a non-negative distribution.
Since the matrix (a*) is positive definite and

w=u-u+e> fore>0,

it follows that

N N
i, \ Oue Ou |u|? i, Ou Ou
aV(z) === < - a’(z) — =—— 4.12
25, < (Z_ OF s amj> (4.12)
N
ij, \ Ou Ou
< § ' —.
- = @ (x) ox; 632]‘

Moreover, we have the formulas

N Oue Ou,
L(u) = 2u - Luc =2 3 ¥ () 251
i,5=1 v
N
— i ou Ou
_ LT . _ ij
=Lu-u+tu-Lu 2.2 a (m)amiamj
t,j=1
N
i ou Ou
_ L] ij
=2Re[Lu-T] -2 g a" (z) Os Dy

i,j=1
By dividing the both sides by 2u. > 0, we obtain that
N

Lu-u _i ij ou %
Re[ ” } ” (Z a" (z) or; 81:]-) (4.13)

i,j=1
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N
o _ i ij aUg 3u5
= Lue ” ( Z a" (z) oz, Ba:j> .

ij=1

Therefore, the desire inequality (4.11) follows by combining formula (4.13) and
inequality (4.12). Indeed, we have the inequality

N N
Lu-u _ 1 Z ij ou Ou _ Z ij Oue Oue
Re|: Ue :| Eug o Ue ( 3 “ (m) al'i al'j = @ (m) 81:,; amj
7,7=1 1,7=1
> 0.

(2) If X is an eigenvalue of the operator equation (1.7) and if v(z) is its associ-
ated eigenfunction, then it follows that v € WP (£2) with N < p < co. Hence, by
applying inequality (4.11) to the function v(z) we obtain that

Lve < Re [E -ﬁv} — Re [UE -Xm(ac)v} = (ReX) m() (W> :

Ve Ve

so that
R . 2
(c + Re /\) ve < (Re ) (m(:r) : % + 1)5) . (4.14)

€

However, we have the assertions
ove _ 0 [129|2 2\ —
o & ( \v| +e =0,

m(z) - ol +ve € C(2).

Ve

and

(3) By assertion (3.6) with a := ReX (see Figure 3.1), we find that the Green
operator

GN = (ReNI+2) " : L7(2) — O(@)

—~

is non-negative, for N < p < oo. Thus, by applying the Green operator Gg 5 to
e
the both sides of inequality (4.14) we obtain that

ve < (ReX) ((ReX)I+L)_1 (m(m). o[ +UE> , (4.15)

Ve

Therefore, the desired inequality (4.10) follows by passing to the limit ¢ | 0 in
inequality (4.15), since we have the assertions

ve — |v| in C(02),
|v]? D
— — Jv| in C(92).

Ve

The proof of Lemma 4.6 is complete. ad
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Substep 4-2: By combining Lemmas 4.4 and 4.6, we obtain that if X is an
eigenvalue of the operator equation (1.7) and if Re\ > 0, then we have the in-
equality

ReX > A1 (m).

Indeed, if v(z) is an eigenfunction of the operator equation (1.7), then we have,
by Lemma 4.6,

v| < (ReX) Ky 5 vl
Therefore, by applying Lemma 4.4 with
ap:=ReX, wp:= ],
we can find a constant A € (0, Re X] and a function u € Px \ {0} such that
Lu=XMu inY. (1.5)
This implies that A € A(m), so that
A1(m) < A < Re.

The proof of property (b) of part (i) of Theorem 1.2 is complete.
Step 5: The difficulty in the proof of the rest of part (i) of Theorem 1.2 lies in
the fact that the operator L is not invertible. In the case where

/ m(z)(z)dz < 0, (4.1)
2

we can reduce the operator equation (1.5) to an equivalent one. Indeed, if ) is a
number such that 0 < X' < A1 (m), we let

Ly :=L—-)\M.
Then it is easy to see that

Lyu=pMu inY,

4.16
p=x-X\. ( )

Lu=AMu inY < {

The proof of property (a) of part (i) of Theorem 1.2 can be accomplished in
a series of lemmas, just as in Senn—Hess [46]. In fact, we can prove the following
three Lemmas 4.7, 4.8 and 4.9 (see [46, Lemmas 8, 9 and 10]):

Lemma 4.7 Assume that conditions (M) and (4.1) are satisfied. If 0 < X < A1(m),
then, for any € > 0 there exists an inverse (Ly + EI)_l 1Y =Y, and it is strongly
positive and compact.

Proof The proof of Lemma 4.7 is divided into three steps.
(1) By rescaling, we may assume that

|m(z)] <1 on £2. (4.7)
Since X > 0, we can define an operator

H := (L+(€+)\/)1)_1 (M +1) :G?Q-/\/(MJF[): Y —7Y
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GN
He: vy My =2 x oy v

compactly

Fig. 4.1 The mapping property of the operator He

Then it follows that H. is compact and strongly positive and further that

spr(He) := lim_ | HZ Y™ > 0.

The situation can be visualized as in Figure 4.1.
(2) We let
1

ale) == spr () )

and show that
N <a(e) foralle>0.

(4.17)

The proof is based on a reduction to absurdity. Assume, to the contrary, that

N > a(eo) for some g > 0.

(4.18)

Then it follows from an application of the Krein—-Rutman theorem (Theorem 2.1)

that there exists a function w € Py \ {0} such that

1

Heow = ———
goW a(Eo) w

inY,

that is,

(L+ (g0 + X)) (M + Dw = invy.

Lo
a(eo)

Hence we have, by inequality (4.18),

(L+a(eo))w < (L+ (0 + N))w=aleo)(M+I)w inY.

This proves that
w < afeo) (L + aleo)]) ™ (M + Nw = a(e0)Kq(eyw inY.
Therefore, by applying Lemma 4.4 with
ap = a(ep), wo:=w,
we can find an element A of A(m) such that
A € (0, afeo)]-
By inequality (4.18), this implies a contradiction that
Ai(m) <A <a(e) <N < Ai(m).
(3) For any ¢ > 0, it is easy to see that the equation

(Ly +el)u=h inY
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is equivalent to the equation
(I=NH)u=(L+(e+N)I) 'h inY.
Hence, if there exists an inverse (I — \'H:)~!, we have the formula
w=(Ly+el) Th=(I-NH) " (L+(E+A))""h inY,

However, by assertion (4.17) it follows that

!
spr (/\'Hg) =\ spr(H.) = A <1.

a(e)

Therefore, we obtain that the inverse

(I-XNH) ™
exists and can be represented as a C. Neumann series
o0
(I-NH) ' =3 (VH)".
n=0

This implies that the operator
(I-NH) 'y >y

is bounded and strongly positive, since the operator H.: Y — Y is compact and
strongly positive.
Summing up, we have proved that, for any € > 0, the inverse

(Ly +el) ' =T -NH) Gy — Y

exists, and is strongly positive and compact.
The proof of Lemma 4.7 is complete. ad

Now we consider the operator equation
Lyu=puMu,
p=A=N, (4.19)
0< XN < Ai(m),

which is equivalent to the operator equation (1.5). Then, just as in [46, Lemma 9]
we can prove the following lemma:

Lemma 4.8 Under conditions (M) and (4.1), the operator equation (4.19) has pre-
cisely two eigenvalues

p1(m) = A (m) =X >0,
and
p—1(m) = -\ <0,

having positive eigenfunctions in Int (Px). Moreover, the eigenvalues 1/p1(m) and
1/p—1(m) are eigenvalues of the operator

Ly M:Y —Y

with algebraic multiplicity one.
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Proof The proof of Lemma 4.8 may be carried out just as in the proof of Hess—Kato
[28, Corollary 1 and Lemma 8] if we make use the following two assertions:

(i) For any € > 0, the inverse (L) + 51)71 exists, and is a strongly positive and
compact operator in Y (guaranteed by Lemma 4.7).
(ii) If @ € C is an eigenvalue of the equation

Lyv=paMv inY forjie C (4.20)

obtained by the complexification of equation (4.19) in Y and if Ref > 0, then
we have the inequality

lv| < (Reft) (Ly + (Rem)) ™" (M +I)|v| inY. (4.21)

The proof of inequality (4.21) is essentially the same as that of inequality (4.10)
in Lemma, 4.6, with L replaced by Ly, = L — X' M.
The proof of Lemma 4.8 is complete. ad

Since we have the formula
A=p+ N,

we find from Lemma 4.8 that
0=p_1(m)+ N,

and

Ai(m) = pr(m) + X

are the only eigenvalues of the operator equation (1.5) having positive eigenfunc-

tions in Int (Px). Moreover, we can prove the following lemma (see [46, Lemma
10]):

Lemma 4.9 Assume that the function m(z) € C(§2) satisfies conditions (M) and
(4.1). Then the eigenvalues 0 and A1(m) are M -simple eigenvalues of L (see conditions
(H.1) and (H.2) in Subsection 1.2):

(i) dim N (L) = codim R(L) = 1.
(ii) If N(L) = span [u1], then Muy € R(L).
(iii) Aim N (L — Ay (m)M) = codim R (L — A1 (m)M) = 1.
() If N (L — Ax1(m)M) = span [uz], then Muz ¢ R (L — A1(m)M).

Proof The proof is divided into four steps.

Step 1 (Proof of assertion (i)): By assertion (ii) of Theorem 1.1, we find (see
the proof of Lemma 4.1) that

L: X —Y
is a Fredholm operator with index zero, that is,
dim V(L) = codim R(L). (4.22)

If we let
Ly :=L-XM for0<) <\(m),
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then we have, for pu_1(m) = -\,
Lu=0 < Lyu=-\NMu < (L;l M) u= L u. (4.23)
pi—1(m)
By Lemma 4.8, this proves that
dim (L) = 1, (4.24)

since 1/p—1(m) is a simple eigenvalue of Ly,' M.
Therefore, by combining assertions (4.22) and (4.24) we obtain that

codim R(L) = 1.
Step 2 (Proof of assertion (ii)): Now we assume that
N (L) = span [u1].
Then we have, by formula (4.23) with u := u;,

1

poa(m)

(3" M) =

The simplicity of the eigenvalue 1/p_1(m) implies that

_ 1
u gZR(L ,1M771),
! A p—1(m)
so that

Mu1 == LA/ul QR(L)\/ - ufl(m)M) == R(L)

L
p—1(m)
Step 3 (Proof of assertion (iii)): Similarly, since the operator
AM(mM: X —Y

is compact, we obtain that L — A\1(m)M is a Fredholm operator with index zero,
that is,
dim N (L — A (m)M) = codim R (L — A1 (m)M). (4.25)

However, we have, by the Krein—-Rutman theorem (Theorem 2.1),
dimN (L — XA (m)M) = 1. (4.26)

Indeed, it suffices to note that

1
and that 1
Mm) P (B, (m))

is a simple eigenvalue of Ky, (), since Ai(m) is an eigenvalue of the operator
equation (1.5) having a positive eigenfunction in Int (Px).
Therefore, by combining assertions (4.25) and (4.26) we obtain that

codim R (L — Ai(m)M) = 1.
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Step 4 (Proof of assertion (iv)): Now we assume that
N (L — Ai(m)M) = span [u2] .
Then we have, for p1(m) = A1(m) — X,
(L=X(m)M)uz =0 <= Lyuz = p1(m)Muz

— (L;1 M) uz =

1 U
— 5 u2
pa(m)

However, by Lemma 4.8 it follows that 1/u1(m) is an eigenvalue of L;,l M with

algebraic multiplicity one. This implies that
_ 1
u2 ng(L ,1M771),
A p1(m)
so that
1
Muy = ——
p1(m)

The proof of Lemma 4.9 is complete.

The last Lemma 4.9 proves the rest of part (i) of Theorem 1.2.

4.3 Proof of part (ii) of Theorem 1.2

Now we consider the case where

/ m(z) (z) dz > 0.
(9]

L)\/’LLQ QR(L/\/ - ul(m)M) = R(L - )q(m)M) .

(4.27)

However, the proof of part (ii) of Theorem 1.2 may be reduced to the case where

/ m(z) Y(z)dz < 0.
2

(4.1)

Indeed, it suffices to note that if [, m(x)y(z)dz > 0, then we have the assertions

Lu=AMu=(-N)(-M)u=pu(-M)u inY,
nw=—-A

under the condition that
/ (=m(2)) ¥(z) do = —/ m(z) b (x) dz < 0.
2 2
Hence, it follows that
Lu=pi(-m)(—M)u=—pi(—m)Mu inY,
p1(=m) > 0.

This proves that
/\1(m) = 7,u1(7m) < 0.

The proof of part (ii) of Theorem 1.2 is complete.
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5 Proof of part (iii) of Theorem 1.2

In this section we consider the case where

/ m(z)y(z)dx =0, (5.1)
2

and prove part (iii) of Theorem 1.2 just as in Senn—Hess [46, Theorem 3].
Throughout this section, by rescaling, we may assume that
|m(z)] <1 on £2. (4.7)

We remark that condition (5.1) implies that the function m(z) € C(£2) satisfies
automatically condition (M), since ¢ (z) > 0 in £2.

First, it should be noticed that 0 is not an M-simple eigenvalue of L. Indeed,
it suffices to note that condition (5.1) implies that

M1=me R(L),

since N (L*) = span [¢].
The proof of part (iii) of Theorem 1.2 is divided into two subsections, due to
its length.

5.1 Spectrum of the Neumann eigenvalue problem

The essential step in the proof is the following result, similar to Theorem 4.1:

Theorem 5.1 Under condition (5.1), the spectrum o(L, M) is a countable set with
no finite accumulation point. In particular, the eigenvalue 0 is an isolated point of

o(L,M).
Proof The proof is divided into four steps.
Step 1: First, we let

1:=maxm™ (z),
zeN

where
m* (z) = max{m(z),0},
and consider the eigenvalue problem
Lu=XA(M-tHu inY for0<t<t. (1.5)¢

Since the function m(z) — ¢t changes sign in 2 for 0 < ¢t < ¢ and
/ (m(z) — t) ¥(z) do = 4/ W(e)de <0 for 0<t<F,
0 Q
by applying part (i) of Theorem 1.2 with m(z) := m(z) —t we obtain that the
eigenvalue problem (1.5); admits a unique positive eigenvalue
A i=X(m—t) for 0<t<{,

with a positive eigenfunction us € Int (Py).
Moreover, it is strictly monotone increasing in ¢ € I. Indeed, it suffices to note
the following comparison result for indefinite weight functions (see [46, Proposition

4)):
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Proposition 5.1 Let m1(z) and ma(x) be two weight functions in the ordered Banach
space Y = C(£2) such that
mg <mp inY.

Assume that both m1(z) and ma(z) change sign in 2 and that

/Q mi(x) (z) dz < 0.
Then it follows that
0 < A1(m1) < A1(m2).
Proof By rescaling, we may assume that
|m1(z)] <1, |ma(z)| <1 on .
Now let uz(z) be a positive eigenfunction corresponding to the eigenvalue Ai(msz):
Lug = A1 (ma)Maug,
ug > 0.
Then we have the formula
(L 4+ Xi(m2)])u2 = Ai(m2) (M2 + I) ug,

and so
ug = A1 (mz) (L + M (ma2)D) ™" ((Ma + ) us2), (5.2)
since A1 (m2) > 0. However, by assertion (3.6) with a := A1(m2) we find that the
operator
(L+ M (m2)) " (Ma+1):Y — Y
is strongly positive. Thus it follows from formula (5.2) that
ug € Int (Py),

so that
(m2 4+ 1) uz < (m1 + 1) ua.

Hence we have, by the strong positivity of (L + Al(mg)I)_l,
A (m2) Ky, (mgyuz i= A1 (ma) (L+ A (m2)D) " (M + I) ug)
> Ai(ma2) (L + A (m2) 1)~ (Mz + I) ug)
= u2,

and so
A1 (m2) Ky, (my)u2 — uz € Int (Py).

Therefore, by applying Lemma 4.4 with
m(z) :=mi(z), ao:=Ai1(m2), wo:=ug,

we can find an eigenvalue X € (0, A\1(mz2)) and an eigenfunction u € Px \ {0} such
that
Lu =\ Mju.

This proves that A € A(m1), so that
Al(ml) <AL Al(mg).

The proof of Proposition 5.1 is complete. a
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We remark that the function A is continuous except at at most countably many
points. Moreover, by using analytic perturbation theory due to Kato [31] just as
in Hess—Kato [28, Lemma 4] (cf. [50, Lemma 5.2]), we can prove that the function
At = A1(m —t) is a continuous function in t € I := (0,t) (see Figure 5.1).

)\t = Al(m—t)

Ao

g

Fig. 5.1 The function A\ = A1(m — t) is strictly monotone increasing and continuous

Step 2: Secondly, we prove that

lim A = 4o00. (5.3)
e

(1) In order to prove assertion (5.3), we need the following:

Claim 5.1 There is no eigenvalue A # 0 of the operator equation (1.5); having a
positive eigenfunction for all t > t.

Proof The proof is based on a reduction to absurdity. Assume, to the contrary,
that there exists an eigenfunction v € Px \ {0} such that

Lu=X(M —tI)u inY for some X\ # 0.
Then it follows that

{(L—M+t1)u:(1—)\)(t1—M)u inY for0<t<t% (5.4)

u € Px \ {0}.
However, since t — m(z) > 0 in (2 for all ¢ > ¢, where

T =maxm™(z),
z€NR

we obtain that the inverse

(L—M+tH™ 'Y —Y
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exists and is strongly positive and compact (see the proof of formula (7.5)). By
applying the Krein—-Rutman theorem (Theorem 2.1), we can find an eigenvalue
~¢ > 0 such that

(L—M+t])vt:’yt(tf—M)Ut il’lYfOI‘O<t<¥, (55)

’l)tepx\{O}. ’
On the other hand, it is clear that

(L-M+tH1=1(I-M)1 inY for0<t<t, (5.6)

1€ Px \{0}. '

Therefore, by the uniqueness of principal eigenvalues it follows from formulas
(5.4), (5.5) and (5.6) that
1-A=vw=1,

so that
A=0.

This contradiction proves Claim 5.1. ad

Remark 5.1 From the proof of Claim 5.1, we find that if the weight function m(z) €
C(£2) does not change sign in (2, then there is no eigenvalue A # 0 of the operator
equation

Lu=XMu inY (1.5)

having a positive eigenfunction (see [46, p. 460]).

(2) Now the proof of the desired assertion (5.3) is based on a reduction to
absurdity. Assume, to the contrary, that (see Figure 5.1)

0 < X:=1lim )\ < +oo.
11

By applying part (i) of Theorem 1.2 with m(z) := m(z) — ¢ for 0 < t < t we can
find a function us € Px \ {0} such that

{LUt:,\t(M—tI)ut inY for0<t<t,

[uelly =1
e

(L4+MI)u =M (M+T—tl)u, inY for 0<t<T,
{I’MtllyZl-

Moreover, since Ay > Ag > 0, we have the formula
wr =M (LA M) (M 4T —thu inY for 0<t<7,
luelly = 1.

However, it is easy to verify the following three assertions:

(1) A\t — Xast Tt
2) (L+MD""— (L+ X)) in B(Y,Y) as t 1 1.
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(3) (L —I—XI)fl (M+1I): Y — Y is strongly positive and compact.

Here B(Y,Y) is the Banach space of bounded (continuous) linear operators on Y.
Hence we can find an increasing sequence ¢, 1 ¢ and an element v € Y such
that

(a) A\, — N asty Tt
(b) (L4 X, 1)™" — (L+X) " in B(Y,Y) as ta 1 £
© (L+X)" (M +Duy, —5in Y as tn 1.

If we let
ug 1= AT EY,

then we have, by formula (5.7) with ¢ := ¢, and assertions (a), (b) and (c),
—uz =X, (LA, D) (M +1—tpl)ug, — AT
=, (L2, D)7 = (L+X) ) (M 41— ta) us,

%3

n

i, (L+AD) T (M 4T —tn)ug, —Av
— 0 inY asty Tt

Therefore, by passing to the limit ¢, 17 in formula (5.7) we find that

ug=ML+N) " (M+1—-Tu; inY,
uz € Px \ {0},
luglly =1
—
Lup =A(M —tl)u; inY,
uz € Px \ {0},
l[uglly = 1.

However, we have, by Claim 5.1 with ¢ :=% and A := },
A=0.

This contradiction proves the desired assertion (5.3).
(3) Summing up, we have proved (see Figure 5.1) that the function ¢ :=
A1(m —t) is strictly monotone increasing and continuous in ¢ € I := (0,7), and

liI’I} At = +o00,
11
Ao = lim X\ > 0.
10
Step 3: Moreover, we have the following lemma:

Lemma 5.1 Under condition (5.1), there exists a function ug € Px \ {0} such that

Lug = Ao Mug inY. (5.8)



44 K. Taira

Proof (1) If \g = 0, we can take
uyg = 1.

(2) If Ao > 0, then we can find a function us € Px \ {0}, 0 < t < £, such that

{Lut =X (M —tHu; inY,

flutlly = 1.
Hence we have the formula

(L—l—/\tf)ut:)\t(M—f—I—tI)ut iIlY’fOI‘O<75<%7
and so

=M (L+MD) " (M+T—thu inY for0<t<E, (5.9)
[[utlly = 1. '

since A\t > Ao > 0 (see Figure 5.1).
However, it is easy to verify the following three assertions:

(1) At — Ao as t ] 0.
(2) (L4+XMI)™" — (L+XxI) " in B(Y,Y) as ¢ | 0.
(3) (L4 XoI)™' (M 41): Y — Y is strongly positive and compact.

Hence we can find an increasing sequence t, | 0 and an element v € Y such that

(a) At,, — Ao as tn 0.
(b) (L4 X, 1) — (L+XoI) " in B(Y,Y) as t,, | 0.
(¢) (L+Xod) " (M +DNuy, —vinY as ty 0.

If we let
ug ‘= AoV €Y,

then we have, by formula (5.9) with ¢ := ¢, and assertions (a), (b) and (c),

ut, —uo — 0 inY asty |0,

just as in Step 2.
Therefore, by passing to the limit ¢ | 0 in formula (5.9) we can find that

uo = Ao (L+XoI)" ' (M +DNug inY,
uo € Px \ {0},
l[uolly =1
<~
Lug =X Mug inY,
ug € Px \ {0},
l[uolly = 1.

This proves the desired equation (5.8).
The proof of Lemma 5.1 is complete. O

Step 4: The next lemma proves Theorem 5.1:
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Lemma 5.2 Under condition (5.1), the spectrum o (L, M) does not coincide with the
whole C.

Proof The proof of Lemma 5.2 is divided into two steps.

(1) First, we show that all real numbers A in a neighborhood of Ao admit
positive eigenfunctions of the Neumann eigenvalue problem (1.5).

The proof is based on a reduction to absurdity. Assume, to the contrary, that
there exist a sequence {)\;} in R and a sequence {u;} in X such that

Aj — X0 as j — oo,

and further that
{Luj =\ Mu; inY,
lJujlly = 1.
(A) The case where Ao = 0: In this case, we may assume that
uj—1 inY. (5.10)
Indeed, since we have, by condition (4.7),
[ Lujlly = [[AjMujlly < [AlIM]ly < [Aj] — 0 as j — oo

it follows that, for some constant C7 > 0 independent of 7,

(L4 D)ujlly < lILujlly + [lujlly < Cr+1. (5.11)

However, since the operator
L+I1: X —Y

is an isomorphism, we have, by inequality (5.11),
lujllx < Cs,

where C2 > 0 is a constant independent of 7. Moreover, since the injection X — Y
is compact, we can choose a subsequence {u; } which converges to some function
u in Y. We remark that

[ully = lim [luj |y = 1. (5.12)
7' —00

Summing up, we obtain that

uj —u  inY,

Luj —0 inY.

By the closedness of L, this implies that

ueD(L) =X,
Lu =0,

so that
u € N(L) = span[1]. (5.13)
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Therefore, by combining assertions (5.12) and (5.13) we conclude (if necessary
by changing sign in w;/) that

u(z) =1 in Q.

This proves the desired assertion (5.10).
By assertion (5.10), we may assume that, for j’ sufficiently large,

ujr € Int (Py).

(B) The case where Ao > 0: In this case, there exists a function ug € Int (Py)
such that
uj —wuo inY. (5.14)

Indeed, we have the formulas
(L+XI)u; = XAj(M+u; inY,
and so
uj =X (L+ NI (M4 Duj = \Kyu; inY, (5.15)

since A\; > 0.
However, it is easy to verify the following two assertions:

(a) Ky, = (L+XNI) " (M+1) — Ky, = (L+Xol) ' (M +1I) in B(Y,Y) as
Jj — oo.
(b) Ky, = G%)(M—&—I): Y — Y is compact.

Therefore, since ||u;|ly = 1, we can choose a subsequence {u;} that converges
to some function @ in Y:

uj — Up inY as j — oo.

Since A; = Ao as j — oo, by passing to the limit j* — oo in formula (5.15) we
obtain that
ug = )\QK,\Uﬂo ey (L + )\0[)_1 (M + 1)170 inY,

so that

(5.16)

La() = )\0 M’l’z() in Y,
lolly = 1.

On the other hand, by Lemma 5.1 it follows that there exists a function ug €
Px \ {0} such that
Luo = Ao Muo in Y7 (58)

or equivalently,
up = Ao (L +Xol) ™" (M + Nug = AoKy,uo inY.
However, we have, by the Krein—-Rutman theorem (Theorem 2.1),
dim N (L — X M) = 1. (5.17)

Indeed, it suffices to note that

(L*)\()M)UZO — KV)\OLL:Ai
0

u,
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and that 1/Ag = spr (K,) is a simple eigenvalue of K} .
Therefore, by combining assertions (5.16), and (5.8) and (5.17) we conclude (if
necessary by changing sign in u;) that

uo = ug € Int (Py).

This proves the desired assertion (5.14).
By assertion (5.14), we may assume that, for j' sufficiently large,

ujr € Int (Py).

(2) By Step (1), if X > X is sufficiently close to Ao, then there exists a function
u € Int (Py) such that
Lu=AMu inY.

It should be noticed (see Figure 5.2) that A = A;(m — t) for some ¢ € (0,7). Hence
it follows that there exists a function u; € Int (Py) such that

Lug = AN(M — tI)u; inY.

)\t = Al(mft)

>
S e e o

Fig. 5.2 A = A1 (m — t) for some t € (0,7)

Since @, u¢ € Int (Py), we can find a constant o > 0 such that
U—our € OPy. (5.18)
Then we have the inequality
(L + XJ) (T — oug) = AMi — oA(M — t1)ug + N — ohuy
=AM 4 D) — oAX(M + Dug + oXtug

= XM + 1) (T — oAut) + oAt ug

zaXtut inY.
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~ N1
However, by the strong positivity of G]XV = (L + )J) it follows that
u— out € Int (Py).

This contradicts condition (5.18).
The proof of Lemma 5.2 and hence that of Theorem 5.1 is complete. |

5.2 End of proof of part (iii) of Theorem 1.2

The proof of part (iii) of Theorem 1.2 is based on a reduction to absurdity. As-
sume, to the contrary, that the operator equation (1.5) admits non-zero eigenvalues
having positive eigenfunctions. By Theorem 5.1, we can find the smallest one \*
among positive eigenvalues. If X’ is a number such that 0 < ) < \*, we let

Ly :=L—-)\NM.

Step 1: First, we have the following lemma (cf. [46, Lemma 13]), similar to
Lemma 4.7:

Lemma 5.3 For any € > 0, there exists an inverse
(Ly +el)h: Y — Y,
and it is strongly positive and compact for 0 < X < A\*.

Proof By using assertion (3.6), for each ¢ > 0 we can define a compact and strongly
positive operator (see Figure 4.1)

He = (L+(E+N)) (M4 =GN (M+1): Y — Y.

Then we let L
ale) i = ——. 5.19
(€)= oo A (5.19)
Since the Krein-Rutman theorem (Theorem 2.1) guarantees uniqueness of the
positive eigenvalues having positive eigenfunctions for compact strongly positive
operators, we find that a(e) is a continuous function of e.
The proof of Lemma 5.3 is divided into two steps.

(1) First, we show that
N <a(e) foralle>0. (5.20)
The proof is based on a reduction to absurdity. Assume, to the contrary, that
N > a(eg) for some g > 0. (5.21)

Then it follows from an application of the Krein—-Rutman theorem that there exists
a function w € Py \ {0} such that

Heyw =

a(é‘o)
that is,

Ny —1 1 .
(L+ (e0 + X)) (M+[)w7@w inY.
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Hence we have, by inequality (5.21),
(L+ (o +a(eo) Dw< (L+ (co+ N))w=aleo)(M+Tw inY.
This proves that
w < a(eo) (L + (04 aleo)) 1)) ' (M 4+ Dw inY.
Therefore, by applying Lemma 4.4 with
L:=L+eol, ap:=ale), wo:=w,

we can find an eigenvalue A1 ¢,(m) € (0,a(eo)] and an eigenfunction v € Px \ {0}
such that
(L +e0l)u=A1,e,(m) Mu inY. (5.22)

However, by inequality (5.21) it follows that
a(e) <N < A%,
Hence we have the inequality
AM,eo (M) < afen) < A" (5.23)

On the other hand, if v € Px \ {0} is a positive eigenfunction of the eigenvalue
problem
Lv=XMv inY,

then it follows that

(L +col)v=\* (M + %1) v inY. (5.24)

Therefore, by applying Proposition 5.1 with

€0

mi(z) :=m(x) + ’Xh

ma(z) := m(x),

we obtain from equations (5.22) and (5.24) that

N = Mgy (m+52) < e, (m).

This contradicts assertion (5.23).
Summing up, we have proved that

N <a(e) foralle>0. (5.25)
By passing to the limit e | 0 in assertion (5.25), we obtain that
N < a(0).
However, we have the assertion

N < a(0). (5.26)
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Indeed, if X = «(0), then it follows from formula (5.19) with ¢ := 0 that there
exists an eigenfunction w € Px \ {0} such that

L
a(0)

(L+ND) ' (M+DHw=——w inY,

so that
(L+NT)w=a(0)(M+Iw=NMw+XNw inY.
In particular, we have the assertions

Lw=XNMw inY,
w € Px \ {0}.

This contradicts the choice of A, since 0 < X < A\* and A* is the smallest one
among positive eigenvalues of the Neumann eigenvalue problem (1.5) having pos-
itive eigenfunctions.

Therefore, the desired assertion (5.20) follows by combining assertions (5.25)
and (5.26).

(2) Secondly, for any £ > 0 it is easy to see that the equation

(Ly+el)u=h inY
is equivalent to the equation
(I-NH)u=(L+(E+X))""h iny,
Hence, if there exists an inverse (I — X' H:)™!, we have formula
w=(Ly+el) P = (I-NH) " (L+(E+X)) " "h

However, by assertion (5.20) it follows that

!
spr (N He) = X' spr (H:) = A1 fore > 0.

a(e)

Therefore, we obtain that the inverse (I — A’H:)™! exists and can be represented
as a C. Neumann series

(I-XNH)'=3 (VH)" fore>0.

n=0

This implies that the operator
(I-NH) Y —Y

is bounded and strongly positive, since H:: Y — Y is strongly positive.
Summing up, we have proved that, for any ¢ > 0 the inverse

(Ly+eD) = (I=NH) ' GNoy:y — Y

exists, and is strongly positive and compact.
The proof of Lemma 5.3 is now complete. O
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Step 2: Therefore, we can prove the following two assertions:

(a) Lemma 4.8 remains valid under condition (5.1) if we use Lemma 4.6 and Lemma
5.3.

(b) Lemma 4.9 remains valid under condition (5.1) if we use Lemmas 4.1 and 4.6
and Lemma 5.3.

In this way, we arrive at a contradiction that 0 is an M-simple eigenvalue of L.
Now the proof of part (iii) of Theorem 1.2 is complete. O

6 Existence and uniqueness theorems for semilinear eigenvalue problems

In this section we study the following general semilinear Neumann problem: Given
function f(x,¢) defined on £ x [0, 00), find a positive function u(x) in 2 such that

Lu=\f(z,u) in £,
ou (6.1)

a—nzo on 0f2.

(1) In order to state our ezistence theorem of positive solutions of the semilin-
ear problem (6.1), we introduce a fundamental condition (slope condition) on the
nonlinear term f(z,&):

For a positive number o, there exists a constant w = w(o) > 0, independent of
x € {2, such that

’f(m,f)—f(x,n)>—w~(§—n) forre Qand 0<n<é<o. (R)o

A non-negative function ¥ (z) € W?P(£2), N < p < oo, is said to be a superso-
lution of the semilinear problem (6.1) if it satisfies the conditions

871/) >0 on 0f2.
on

Similarly, a non-negative function ¢(z) € W?P(2), N < p < oo is said to be a
subsolution of the semilinear problem (6.1) if it satisfies the conditions

Lo —Mf(z,¢) <0 in £,
g—d) <0 on 0f2.

Now we can state our existence theorem for the semilinear problem (6.1), which
is a generalization of the sub-super-solution method due to [5, Theorem 9.4] to
the VMO case:

Theorem 6.1 Assume that the function f(z,€) belongs to C(£2 x [0, 0]), and satisfies
the slope condition (R)os for some o > 0. If 1(z) and ¢(z) are respectively super- and
subsolutions of the semilinear problem (6.1) satisfying the condition

0< ¢(z) <y(z) <o on
then there exists a solution u € X of the semilinear problem (6.1) such that

o(z) <u(z) <v(z) on .
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Theorem 6.1 is proved in Subsection 6.1, by using the Green operator GY
introduced in Subsection 3.3.

(2) In order to state our uniqueness theorem of positive solutions of the semi-
linear problem (6.1), we introduce another fundamental condition (sublinearity) on
the nonlinear term f(x,€):

We have, for all 0 < 7 < 1,

flx, 7€) > 7f(x,€), ze€f, £>0, (S1)
and
f(x,0)>0, ze (52)

Our uniqueness theorem for the semilinear problem (6.1) is stated as follows:

Theorem 6.2 Assume that the function f(z,&) belongs to C(£2 x [0,0]), and satisfies
the slope condition (R)s for every o > 0, and also satisfies the sublinear conditions
(S1) and (S2). Then the semilinear problem (6.1) has at most one positive solution.

Theorem 6.2 is proved in Subsection 6.2, due to its length.

6.1 Proof of Theorem 6.1

The proof of Theorem 6.1 is divided into three steps.
Step 1: First, we consider instead of the semilinear problem (6.1) the following
problem:

6.2
8—” =0 on 0f2, (62)
on

where w > 0 is the same constant as in the slope condition (R)o, and F(u) is the
Nemytskii operator of f(z,£) defined by the formula

{(L—l—()\w)])u:)\(wu—l—F(u)) in 02,

Fu(z) = f(z,u(x)) for z € .

It is clear that the original semilinear problem (6.1) is equivalent to the semilinear
problem (6.2).

Furthermore, since f(z,¢) € C(2x |0, g]), it is easy to verify that the semilinear
problem (6.2) is equivalent to an operator equation

u=A(L+ (Aw)) " (wu+ F(u)) inY. (6.3)

Here

G, =L+ 0w @) — (D)

is the Green operator GY with a := Aw.
Step 2: We let

Hu) == AL+ Ow)) ! (wu+ F(u))  for u e C(R).

Then we have the following lemma:
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Lemma 6.1 The operator H(),-): [p,%] — C(£2) is increasing. Here [¢p,%] is the
order interval defined by the formula

[6,9] = {u € C(2) : ¢(x) < u(x) < ¢P(x) on 2}.
Proof Let u(z) and v(x) be arbitrary functions in C(£2) satisfying the condition
¢(z) < u(z) <v(z) < ¢(z) on L2
Then we have the assertions
w (v(z) — u(x)) + (Fo(z) — Fu(z))

{O if v(z) = u(z),

Fole) — Fulr) v(r) —ulz if v(z) > u(x
(“” o(z) — u(z) )(U (@) if v(z) > u(2),

and so, by the slope condition (R)s,

w(v—u)+ (Fu—Fv) >0 on £.

However, it follows from an application of assertion (3.6) with o := Aw that the
Green operator
A, =L+0)) Y —Y

is positive. Thus it follows that

H(\v) — HOyu) = AL+ Ow)D) ™! (W —u) + (F(v) = F(u))) >0 on 2,

or equivalently
H(\u) < H(\v) on £2.

This proves that H(},-) is increasing.
The proof of Lemma 6.1 is complete. |

Moreover, we have the following lemma:
Lemma 6.2 The operator H(),-) maps the order interval ¢, )] into itself.
Proof Let u(z) be an arbitrary function C(£2) satisfying the condition
#(z) <u(z) <¥(z) on .
Then it follows from an application of Lemma 6.1 that
H(\¢) < H(\u) < H(\1) on 0.
Hence, in order to prove the lemma it suffices to show that
¢ <H(N¢), HA\y)<y onf

If we let
vi= HON o) = AL+ (w)]) " (ww + F()),
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then we have the assertions

W _y on A12.

{(L + (Aw))v=A(wy + F(3)) in R,
o=

However, since ¥ (z) is a supersolution of the semilinear problem (6.1), it follows
that

(L4 ()) (0= ) = A (@i + F()) — (L + Ow)) b = — (L~ \F($)) < 0 in 2,
B(v—1)=—-By <0 on df.

Thus, by using the strong maximum principle (Theorem 3.3) we find that
H(\y)=v<%y on .
Indeed, by applying Theorem 3.3 with
o= dw, ui=1—o,

we obtain that
min(y —v) <0 = ¢(z) =v(z) on 2.
2

This implies that
w(z) > v(z) or ¥(z) = v(x) on .

Similarly, we can prove that
¢ < H(\ ¢) on 2.
The proof of Lemma 6.2 is complete. O

Step 3: Now we need an extension of Brouwer’s fixed point theorem to the
infinite-dimensional case, due to Schauder (see [7, Theorem 3.21], [13, Chapter 4],
[15, p. 95, Corollary 2.3.10], [22, p. 254, Theorem 5.2.5], [44, Proposition 3.60]):

Theorem 6.3 (Schauder’s fixed point theorem) A compact mapping f of a closed
bounded convex set K in a Banach space X into itself has a fixed point z € K:

f(z) ==.

Since H(\,-): C(2) — C'(2) is compact, it follows from an application of
Lemma 6.2 that the mapping H(\,-): [#,¥] — [#,v] is compact. Furthermore, the
order interval [¢,%] is bounded, closed and convex in the space C(£2). Therefore,
by applying Schauder’s fixed point theorem we can find a function u € [¢, ] such
that

u=HM\u)=A(L+ O)) " (wu+ F(u)) inY.

Now the proof of Theorem 6.1 is complete. O
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6.2 Proof of Theorem 6.2

The proof of Theorem 6.2 is divided into three steps.
Step 1: First, the proof is essentially based on the following theorem ([5, p. 694,
Theorem 24.2)):

Theorem 6.4 Let (E, P) be an ordered Banach space having the positive cone P with
non-empty interior Int (P). If o is a positive number, we let

Ps={ueP:|ul<o}.
Assume that a mapping
f:Po — FE
satisfies the following two conditions:

(A) f is strongly increasing, that is, if u, v € Py and if u < v and v # u, then
f(v) — f(u) is a point of Int (P).

(B) f is strongly sublinear, that is, f(0) > 0 and if u € Py and u # 0, then f(Tu) —
7f(u) is a point of Int (P) for every 0 < 7 < 1.

Then the mapping f has at most one positive fized point.

Step 2: In the proof of Theorem 6.2, we shall apply Theorem 6.4 with

E:=Y =C(2),
P:=Py={ueC(2):u>0o0n 2},
£6) = HO).

Substep 2-1: If ¢ is a positive number, we let
(Py),={uePy:u<oon}.

We have only to prove Theorem 6.2 in the space (Py) for every o > 0. Indeed, if
u1 and ug are two positive solutions of problem (6.1), then we can find a constant
o > 0 such that w1, us < o on £2, so that
Ui, u2 € (Piy)g .
If we take a constant w = w(c) > 0 given in the slope condition (R), then we
have the following lemma:

Lemma 6.3 The operator H(),-) maps (ﬁ)o_ into Py .

Proof Let u(z) be an arbitrary function in (Py)_. Then we have, by the slope
condition (R)s with ¢ :=w and n := 0 and condition (S2),

F(u) > F(0) —wu > —wu on {2,

so that
wu+ F(u) >0 on 0.

Hence it follows from an application of assertion (3.6) with a := Aw that
H(\u) =A(L+ Ow) )" (wu+ F(u) € Py.

The proof of Lemma 6.3 is complete. O
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Substep 2-2: Moreover, we have the following two lemmas:
Lemma 6.4 The operator H(),-): (Py), — Py is strongly increasing.

Proof Lemma 6.4 follows by combining Lemma 6.1 and assertion (3.6) with a :=
Aw. a

Lemma 6.5 The operator H(),-): (Py)_— Py is strongly sublinear.

Proof Let u(z) be an arbitrary function in (Py)_ but u(z) # 0. Then we have, by
the sublinear conditions (S1) and (S2),

{f(x,ru(m)) > rf(z,u(z)) if u(z) >0,
f(z,mu(z)) = f(x,0) >0 if u(z) =0.
This implies that
wru+ F(tu) — 7 (wu+ F(u)) = F(ru) —7F(u) >0and £0 on 2.
Hence it follows from an application of assertion (3.6) with « := Aw that
HO\ 7u) —7HAu) = A (L + Qw)]) ™ (wru + F(ru) — 7 (wu + F(u)))
=AGY, (wru+ F(ru) — 7 (wu + F(u))) € Int (Py).
The proof of Lemma 6.5 is complete. O

Step 3: By combining Lemmas 6.3, 6.4 and 6.5, we have proved that the
mapping
H()\,) (Py)o_ — Py

satisfies conditions (A) and (B) of Theorem 6.4 with E :=Y = C(£2) and Q := Py.
Therefore, Theorem 6.2 follows from an application of the same theorem.
The proof of Theorem 6.2 is complete. ad

7 Proof of Theorem 1.3

In this last section, the proof of Theorem 1.3 may be carried out by using Theorems
6.1 and 6.2. The proof is divided into five steps.
Step 1: First, if we let

f(z,€) = m(x)¢ — h(z)e? forz € 2 and £ >0,

then it is easy to verify that the function f(z, ) satisfies the slope condition (R)o
for every o > 0.
Indeed, we have, forallz € 2 and 0 <n < ¢ < o,

F(@,8) = f(a,m) = m(@)(€ =) = ha) (€ =) = (€ = n) (m(x) = hlx) (€ +m))

> (& —n)(m(z) — 2h(2)¢)

> —(§—n) max (2h(z)¢ —m(z)).
e
0<E<o
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Thus, if we take a positive constant

w=w(o) = max (2h(z)¢ —m(z)),
TE(2
0<{<o

then the slope condition (R). is satisfied.

Step 2: Secondly, we show that the function f(z,&) satisfies the sublinear con-
ditions (S1) and (S2).

It is clear that f(z,0) = 0 on {2, which verifies condition (S2). Furthermore,
since h(z) > 0 on 2, we have, forallz € 2, £ >0and 0 < 7 < 1,

f(2,7€) = Tm()€ — h(@)(7€)* = 7 (m(2)¢ — h(@)e”) = 7f(2,€).

This verifies condition (S1).
Step 3: Thirdly, we assume that

/ m(z) Y(z)dz <0, (4.1)
02

and prove that if a pair (A\,u) € R x X is a positive solution of the operator
equation (1.8), then it follows that (see Figure 1.2)

A > Ai(m). (7.1)
By rescaling, we may assume that
|m(z)] <1 on £2. (4.7)

Now assume that a pair (A, u) with A > 0 and u € Px \ {0} satisfies the operator
equation (1.8). Then, by the strong positivity of the Green operator it follows that

u € Int (Py)
Indeed, if we let
d:= max  |m(z) — h(z)s| + 1,

TEL
OSSSHUHC(ﬁ)

then we have the inequality

(AT + L) u= X (du + F(u))
= du(m(z) — h(z)u+d) >0 almost everywhere in £2.

Hence it follows from assertion (3.6) with o := A\d and f := X (du + F(u)) that
uw=A((A)I + L)' (F(u) + du) € Int (Py).
Moreover, we have, by the operator equation (1.8),

M+ L)u=X(m(z) + 1) u — Mn(z) u?
<A(m(z)+D)u=X(M+I)u almost everywhere in £2.

By formula (4.9) with ag := A, this implies that

A u—u= (A + L) (MM + Nu — (M + L)u) € Int (Py).
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Therefore, the desired assertion (7.1) follows by applying Lemma 4.4 with
ap =X, wo:i=u, X:=Ai(m).

Step 4: Finally, we prove the existence of a positive solution u()) of the oper-
ator equation (1.8) for every A > \i(m), by constructing explicitly supersolutions
and subsolutions to the logistic Neumann problem (1.2). It should be noticed that
the uniqueness of positive solutions of the operator equation (1.8) is an immediate
consequence of Theorem 6.2.

Substep 4-1: First, to construct subsolutions of the logistic Neumann problem
(1.2) we consider the following Neumann eigenvalue problem:

(L=2m(z))v=9(AN)v in £,

v>0 in 0, (7.2)
Q=0 on 00

Then we have the following fundamental result (cf. [45, p. 1205]):

Proposition 7.1 (i) Assume that
/ m(z)y(z)dr <0 (4.1)
2

If the Neumann eigenvalue problem (7.2) has a solution v = v(\) € Px \ {0}, then we
have the assertion (see Figure 7.1)

>0 for0 <A< Ai(m),
Y(A) §=0 for A= A1(m),
<0 for A> Ai(m).

(i) Assume that

/ m(z)(z)dz > 0. (7.3)
2

If the Neumann eigenvalue problem (7.2) has a solution v = v(\) € Px \ {0}, then we
have the assertion (see Figure 7.2)

v(A) <0 for A>0.
Proof The proof is divided into three steps.

(1) It is easy to see that the Neumann eigenvalue problem (7.2) is equivalent
to the problem

(L4 AL —m(2))v(N) = (v() + N v(A) in 2,

v(A) >0 in 02, (7.4)
gv(A) =0 on 0f2.
On

However, since we have, by condition (4.7),

1—m(z) >0 on (2,
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v

/ m(x)(z)de <0
Q

0 M(m)\ '

Fig. 7.1 The function () in part (i) of Proposition 7.1

/ m(z)Y(x)dx >0
Jo

Fig. 7.2 The function () in part (ii) of Proposition 7.1

we find from the proof of assertion (3.6) that the inverse
(L+XA=m@)) 'Y —Y

exists, and is strongly positive and compact. Indeed, it suffices to note that the
proof of assertion (3.6) remains valid if we replace the positive constant a by the
strictly positive function A\(1 — m(z)) in £2.

Therefore, by applying the Krein—Rutman theorem (Theorem 2.1) to our sit-
uation we can find a constant u(\) > 0 and a function v(A) € Px \ {0} such
that

(LAAA=m(z)) 1) v(A) = p(A) v(A). (7.5)

Since we have, by formulas (7.4) and (7.5),

u(A) =v(A) + A,
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then we can rewrite the operator equation (7.5) in the form

Lo(A) = A (m(x) + @) o\ in 2,

A
v(A) >0 in £,
GL()\) =0 on 0f2.
on

Since A > 0, by applying part (i) of Theorem 1.2 with

m(z) :=m(z) + @,
we find that
A= (m(x) + @) >0, (7.6)
7(A)
/Q (m(x) + T) W(x)da < 0. (7.7)

Here it should be noticed (see Remark 5.1) that the weight function m(z) + @
satisfies automatically condition (M).

(2) If condition (7.2) is satisfied and if 0 < A < A1(m), then it follows from
assertion (7.6) that

0<A=x <m(x) + @) < A (m).

Therefore, by applying Proposition 5.1 with
m
m(z),

we find that
7(A) >0 for 0 <A< A1(m).

Secondly, if A = A1(m), then we obtain from part (i) of Theorem 1.2 that the
operator equation (1.5) admits a positive eigenfunction v € Px \ {0}, that is,

(L=Xi(m)m(z))v(A) =0-v(N) in £,

v(A) >0 in £,
W) _ on 902.
on

This implies that v (A1(m)) = 0.
Finally, if A > A\1(m), it follows from assertion (7.7) that

M (m(:v) + @) — 2> A (m).

By applying Proposition 5.1 with

m1(z) == m(x),
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we find that
y(A) <0 for A > A1 (m).

(3) If condition (7.3) is satisfied, then it follows from assertion (7.7) that

/Qm(x)w(x) do + @ (/Q () da:) _ /f2 (m(x) + @) W(z) dz < 0,

so that [ m(e)b(@)d
_ Jom(@)y(z) do
7(A) < /\—fmp(w) - <

This proves that
v(A) <0 for A > 0.

The proof of Proposition 7.1 is complete. ad

Substep 4-2: In the case where

/ m(z) ¥(z) dz < 0, (4.1)
(9]

it follows from an application of part (i) of Proposition 7.1 that, for every X >
A1(m) we can find a constant v(\) < 0 and a positive function v(\) € Px \ {0}
such that

(L = Am(z)) v(A) = v(A) v(N).

Then we obtain that the function ev()) is a subsolution of the logistic Neumann
problem (1.2) if ¢ = £()) is so small that

0<ES_(7(A)> 1

A ) maxgh - maxgo(X)

Indeed, we have the assertions

L (v(A)) = Am(z) (ev(N)) + M(2) (ev(N)* = ev(A) ((A) + Ach(z)v(N))

<0 in 2
and ()
ad V(A
n (ev(A) =¢ . = 0 on 910.
Furthermore, it follows that the constant function
_,._ Mmaxgm

is a supersolution of the logistic Neumann problem (1.2) for all A > 0, since we have
the assertions

Lw — Am(z)w + A(z)w? = —Am(x)l + Ah(2)0? = M (h(z)0 — m(z))
>0 in £2
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and 5
a% =0 on o
Therefore, by applying Theorem 6.1 (the sub-super-solution method) to our
situation we can find a positive solution u(\) € Px \ {0} of the operator equation
(1.8) such that

0<eMNv(A) <u(N) <€ in 0.

This proves that the operator equation (1.8) has a unique positive solution u(\) €
Int (Py) for every A > A1 (m) with the desired uniform estimate (1.11) as in Figure
1.5.

Step 5: In the case where

/ m(z)(z) dz > 0, (7.3)
2

the proof of Theorem 1.3 may be carried out, just as in the case [, m(z)y(z) dz <
0, if we make use of part (ii) of Proposition 7.1.
Indeed, since we have the assertion

v(A) <0 for A > 0 under condition (7.5),

we can prove that the operator equation (1.8) has a unique positive solution u(\) €
Int (Py) for every A > 0 just as in the proof of Step 4.

Substep 5-1: If [, m(x)y(x) dx > 0, then we can show that there is a secondary
bifurcation from the line {0} x R of trivial solutions (see Figure 1.3).

To do this, it suffices to prove the following lemma (cf. [27, Example 28.6]):

Lemma 7.1 Assume that

/ m(z) Y(z)dz > 0. (4.27)
2

Then the solution u(\) converges to the constant

B fQ m(z)P(z)dx

T T h()d() dr (1.10)

in C(2) as A | 0.
Proof Since we have the uniform estimate (1.11) for all A > 0, it follows that
IZu(ll ey = A ml@)uy) —m@u)?]
<A (Umlog, + ko))
This implies that
luM)lx = luMlle) + 12aMWle@,
<0 (1 + ||m||0@) + k)l g, for0<A<1.

Therefore, by the compactness argument we can choose a sequence (Aj,u();)),
with 0 < A; < 1 and u(};) € Int (Py), and a function v € Y = C(£2) such that

Lu(xg) = A (ml@)u(r;) = h(@)u(r;)?) | (7.8a)
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Aj =0, (7.8b)
u(Aj)) — v in C(R). (7.8¢)

Hence we have, by assertions (7.8),

{Lu(z\j) —0 inC(R),
u(Xj) — v in C(R2),

and so, by the closedness of L,

v € D(L),
Lv = 0.

This proves that we have, for some constant ¢ > 0,
v(z) =c in £, (7.9)

since u();) € Int (Py) and N'(L) = span [1]. However, it follows from an application
of Lemma 4.9 with m(z) := —m(z) that zero is an M-simple eigenvalue of L. Hence,
by applying Theorem 2.2 due to Crandall-Rabinowitz [19] with

X =Y :=C(n),

F(\u) := Lu — A(m(z)u — h(z)u?),

Fu(0,0) :=L, F),(0,0):=—M,

xo =1,
we conclude that ¢ = 0 is excluded. Indeed, it suffices to note that there are two
lines R x {0} and {0} x R of trivial solutions bifurcating at the point (0,0).

Finally, it remains to prove that the positive constant c is given by formula
(1.10). Since ¢ € N(L"), it follows from formula (7.8a) that

3 ([ mune s = [ @) o) i)

0
:/ Lu(,\j)~¢(x)dcg:/ u(Xj) - L™ da
0 )
=0 for0<A; <1,

so that

/ m(@)u(r)(z) de = / h(z)u()? b (z) de. (7.10)
(%} (%}

Therefore, by passing to the limit j — oo in formula (7.10) we obtain from asser-
tions (7.8c) and (7.9) that

c/ m(z) Y(x) d:c:c2/ h(z) ¥ (z) dz. (7.11)
] 2

This proves the desired formula (1.10), since ¢ > 0.
The proof of Lemma 7.1 is complete. O

Substep 5-2: If [, m(z) ¢ (z) dz = 0, by arguing as in the proof of Lemma 7.1
we can prove the following lemma:
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Lemma 7.2 Assume that

/ m(z) ¢ (z)dz = 0. (5.1)
2

Then the solution u()\) converges to zero in C(£2) as A ] 0.

Proof Indeed, it suffices to note that formula (7.11) implies ¢ = 0, since we have
the inequality

/ h(z)w(z) dz > min h / W(w)dz > 0.
2 2 2
The proof of Lemma 7.2 is complete. ad

By virtue of Lemma 7.2, we obtain that there is a positive solution curve
{(A\,u(N)) : A > 0} bifurcating at the point (0,0) from the line R x {0} of trivial
solutions, as is shown in Figure 1.4. Indeed, we may let ¢ := 0 in Figure 1.3.

Now the proof of Theorem 1.3 is complete. O
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