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Exact Multiplicity of Positive Solutions for a
p-Laplacian Equation with Positive Convex
Nonlinearity™
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Abstract

A p-Laplacian nonlinear elliptic equation with positive and p-superlinear
nonlinearity and Dirichlet boundary condition is considered. We first prove the
existence of two positive solutions when the spatial domain is symmetric or
strictly convex by using a priori estimates and topological degree theory. For
the ball domain in RY with N > 4 and the case that 1 < p < 2, we prove that
the equation has exactly two positive solutions when a parameter is less than a
critical value. Bifurcation theory and linearization techniques are used in the
proof of the second result.

Keywords: p-Laplacian; positive solution; existence; exact multiplicity; topo-
logical degree; bifurcation.
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1 Introduction

The p-Laplacian is a second order quasilinear differential operator which arises from
the studies of nonlinear phenomena in non-Newtonian fluids, reaction-diffusion prob-
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lems, non-linear elasticity, torsional creep problem, glacelogy, radiation of heat, etc.
(37, 46, 51].

In this paper, we consider the positive solutions of Dirichlet boundary value prob-
lem

Ayu+ Af(x,u) =0, x e,

{ pu+ A () (P

u =0, x € 092,

where Ayu = div(|Vu[P~?Vu) with p > 1 is the p-Laplacian operator, {2 is a bounded
smooth domain in RY with N > p, ) is a nonnegative parameter, and the function f
is at least continuous.

The existence and multiplicity of positive solutions to (Py) have been investigated
extensively in recent years by using various methods. Existence of (possibly multiple)
positive solutions of (Py) for various nonlinear functions f have been proved in, for
example, [5, 7, 10, 12, 18, 23, 39, 40, 48, 58] for a higher dimensional bounded domain,
[14, 20, 28, 29, 34, 38] for radially symmetric solutions on a ball or an interval. Usually
the existence of positive solutions can be proved via variational methods, topological
degree theory and other methods.

The uniqueness and exact multiplicity of the positive solution of (P)) is a much
harder question. For a p-sublinear problem, the uniqueness of the positive solution
of (Py) was proved in [22] (see also [33]) for a general bounded domain. For radially
symmetric solutions, the uniqueness of radially symmetric positive solution on a finite
ball, an annulus, or entire space was studied in [11, 25, 27, 41, 56, 59] by using a
monotone separation theorem and related Pohozaev type equalities. An approach
based on maximum principle, linearized equations and implicit function theorem was
used in [1, 2] to prove the nondegeneracy and uniqueness of positive solution of (Py)
on a ball. For the one-dimensional problem, the equation (Py) can be integrated via
a quadrature method and the uniqueness or exact multiplicity of positive solutions of
(Py) can be proved by analyzing the associated time-map, see [13, 21, 35, 36, 62]. Very
recently, the exact multiplicity of positive solutions of (Py) on an annulus was showed
in [57] by using the Kolodner-Coffman method. Note that except the one-dimensional
case, all these previous results are about the uniqueness of positive solutions, and we
do not know any exact multiplicity result with more than one solutions for the positive
solutions of (Py), even in the radially symmetric case.

For the case p = 2 (Laplacian) and ball domains, exact multiplicity of positive
solutions of (Py) has been considered under various hypotheses on f, see [42, 43, 44,
49, 50| and references therein. One of new ingredients in these works is a saddle-
node bifurcation theorem for a mapping defined in a Banach space [15], and the
turning direction of a solution curve at a bifurcation point can be determined from
the properties of the nonlinearity f.

Central to the implicit function theorem and bifurcation method for the solvabil-
ity of partial differential equations is the differentiability of the nonlinear operator



generated by the equation. When p = 2, the p-Laplacian operator becomes the clas-
sical Laplacian operator, which is linear and clearly differentiable. When p # 2, the
differentiability of the nonlinear p-Laplacian operator is an obstacle for applying the
implicit function theorem and a bifurcation method. In [8], the differentiability of the
inverse of the p-Laplacian operator was proved for p # 2, and this result was used in
[30, 54] to obtain the uniqueness and a global bifurcation diagram of the positive solu-
tions of (Py) for p-sublinear f(x,s). That is, f satisfies (p—1) f(z, s)— fs(x, s)s > 0 for
xr € Q and s > 0. Note that the uniqueness of a positive solution for a p-superlinear
case, that is, (p— 1) f(x, s) — fs(z, s)s < 0, has been proved in [1, 2, 41], and it is also
shown that the positive solution has Morse index 1 in that case, while the solution in
the p-sublinear case is stable (Morse index 0). These two results indicate that when
(p—1)f(x,s) — fs(x,s)s does not change sign, then any positive solution of (Py) is
non-degenerate and the implicit function theorem can be used for a continuation of
the solution curve. Hence, all positive solutions of (P,) lie on a continuous curve with
no turning point, from which the uniqueness of positive solutions can be obtained.

Our main result in this paper is that when f(z,s) = f(s) is a positive, monotone
increasing and convex nonlinearity, under a suitable subcritical growth condition on
f (see (3.35)) and if © is a unit ball in RY, (N > 4), then there exists \* > 0,
such that for 1 < p < 2, (Py) has no positive solution for A > A\*, has exactly one
positive solution for A = A\*, and has exactly two positive solutions for 0 < A < \*.
Moreover all positive solutions of (P,) lie on a single smooth solution curve ¥, which
starts from (A,u) = (0,0), continues as the minimal solution to some saddle-node
bifurcation point (A*,u*), then turns back and continues as the large solution to
(A, u) = (0,00). Thus X is a D-shaped curve.

This type of multiplicity result for positive and convex f was first proved in [15]
for an ordinary differential equation in form of u” + Af(u) = 0 for x € (0,7) with
Dirichlet boundary condition, and it was generalized in [16] to a semilinear elliptic
partial differential equation in form of Au+\f(u) = 0 for z € Q C RY with Dirichlet
boundary condition. In these works, the existence of two positive solutions was proved
under a subcritical growth condition on f. For the ball in RY, the global bifurcation
diagram for (Py) with p = 2 and f(z,u) = f(u) is exactly D-shaped, see [50]. Hence
our main result in this paper is a generalization of this well-known exact multiplicity
result for the semilinear case.

To establish the exact multiplicity of positive solution of (Py) with 1 < p <
2 on a ball, we need to resolve several difficulties: (i) the C? differentiability of
the nonlinear mapping defined by the equation; (ii) non-oscillatory property of the
solution of the linearized equation. We adopt the bifurcation approach in [15, 16, 50]
to a nonlinear mapping involving the inverse of the p-Laplacian operator as in [30, 54],
in the functional setting of [2]. We further extend the C! differentiability of the inverse
of the p-Laplacian operator in [8] to C? differentiability, so the turning direction at
a turning point of bifurcation curve can be calculated. We also prove the positivity



of solution of the linearized equation of (Py) by an approach of [50]. By overcoming
these difficulties caused by the nonlinearity of the p-Laplacian operator, we obtain a
complete characterization of the set of positive solutions of (P,) for 1 < p < 2 and
Q being the unit ball in RY with N > 4. As far as we know, it is the first exact
multiplicity result for radially symmetric solutions of (Py) when N > 2.

The outline of the paper is as follows. In Section 2, we first present some prelim-
inary lemmas. Then we prove the existence of two positive solutions of (Py) when
A is in a certain range (Theorem 2.5). The exact multiplicity of solutions to (P,) is
analysed in Section 3. The main result of our paper is Theorem 3.9.

2 Preliminaries

2.1 Solutions of p-Laplace equations

Throughout this paper we assume f € C(Q x [0, 00), (0,00)) and satisfies the growth
condition:

0< f(x,8) < Co(1+s71) forallz € Qand s € [0,00), (2.1)
where Cy > 0 and ¢ > 1 are constants.

A function u € W, ?(Q) is said to be a weak solution to problem (Py) if
/ |VulP~*Vu - Vodr = )\/ f(z,uw)vdz  for all v € C°(Q).
Q Q

If g < Np/(N —p) in (2.1), then every solution u to problem (Py) belongs to L>(£2).
Indeed, for subcritical case ¢ < Np/(N — p), this is a consequence of the result in
Serrin [55] on the L*>-estimates, and for critical case ¢ = Np/(N — p), a proof of this
fact could be found in Peral [52, Appendix E]. Consequently u € C%#(Q) for some
p € (0,1) due to interior regularity in Tolksdorf [60, Theorem 1] and regularity near
the boundary in Lieberman [45, Theorem 1]. Moreover it follows from the strong
maximum principle in Vézquez [61] that « > 0 in Q and du/0v < 0 on 0f, since 0 is
not a solution to problem (P).

Let K, := {u € C}(Q) : u > 0} be the ordered cone in C}(€Q). Define a mapping
T:[0,00) x K1 — Ky by

T\ u) = (=A,) 'ANpu for (\,u) € [0,00) x K.

Here (—A,)7!: L®(Q) — CL() is the inverse p-Laplacian operator for a bounded
domain Q with 9Q € CY# for some 3 € (0,1). It is completely continuous and order-
preserving (see, e.g., [7, Lemma 1.1]). The Nemitskii operator Ny : Ky — L>() is
defined as

Ni(u)(z) = f(z,u(x)) for u e Ky and z € Q,



and it is continuous and maps bounded sets in Ky into bounded sets in L*(€2).
Hence T is well-defined, and it is completely continuous on [0, 00) x IC;. Furthermore,
problem (P,) has a positive solution u if and only if 7'(A, -) has a fixed point u in K4
for A > 0.

Next we recall a well-known fixed point index theorem which will be used to prove
the existence of positive solutions of (Pj).

Theorem 2.1. ([32]) Let X be a Banach space, K a cone in X and O bounded and
open in X. Let 0 € O and A : KN O — K be completely continuous. Suppose that
Az # vz for allx € KN OO and all v > 1. Then i(A, KN O,K) = 1.

2.2 Existence of two positive solutions

In this subsection we prove the existence of two positive solutions of (Py) when
and f satisfy certain conditions. For the nonlinear eigenvalue problem

(2.2)

div(|VulP~2Vu) + AMulP~2u = 0, x €€,
u =0, x € 01,

it is known that the principal eigenvalue i for problem (2.2) exists, and A} € (0, 00)
is a simple isolated eigenvalue for problem (2.2) with the associated eigenfunction
w* > 0in Q (see, e.g., [6]).

The following lemma gives an extent of the parameter A for which (Py) has at
least one positive solution. Assume that f(x,s) satisfies:

N
(H0) There exist positive constants C7,Cy and ¢ such that ¢ € <p, N P } and
- D

C1sP™1 < f(z,5) < Co(14+571) forallz € Qand s € [0,00).
Lemma 2.2. Suppose f satisfies (H0). Then

1. (P\) has no positive solution for A\ > X\iC .

2. there exists \* > 0 such that (Py) has no positive solution for A > \*, and (P))
has a minimal positive solution for 0 < X\ < \*.

Proof. 1. We first provide an upper bound of the parameter A for which (Py) has
a positive solution. Assume on the contrary that there exists a positive solution uy

of problem (P) with A > MNiC;' Let u = w*, v = uy, A = B = 1, a(x) = A},
b(z) = Af(x,uy)/ub" in [3, Theorem 1]. Then a(x) < b(z) in ©, and

/ L(w*,uy)dx <0,
Q
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since uy > 0 in €. Here

* *

p—1 P
L(w*,uy) = [wfP —p (Z“-) P2V u, V' + (p — 1) (Z-) Vs P (2.3)
A A

On the other hand, L(uy,w*) > 0 by Picone’s identity (see, for example, [4, Theorem
1.1]). Thus L(uy,w*) = 0, for almost everywhere in 2, which implies uy = kw* for
some constant k, and one can easily reach a contradiction.

2. Let w be the unique positive solution of

div(|VoP?Vw)+1=0, z€Q,

w =0, x € 0N.
Then w € C*#(Q) for some B € (0,1) by well-known regularity results (e.g., [60,
Theorem 1] and [45, Theorem 1]). Moreover w > 0 in ©Q and dw/dv < 0 on 0N by
[61, Theorem 5]. One can see that w is a super-solution of problem (Py) for sufficiently
small A > 0. Since 0 is a sub-solution to problem (Py) for each A > 0, then there exists
a positive solution u(A) to problem (Py) for small A > 0 such that 0 < u(\) < w in
Q. Setting

A" :=sup{A : (P,) has a positive solution}, (2.4)

then it follows from the result of part 1 that A\* € (0,00) is well defined. For small
§ > 0, there exists A € (\* — 6, \*) such that problem (Py) has a positive solution 4.
Since the solution 4 is a super-solution of (Py) for all0 < A < X and 0 is a sub-solution
of (Py) for all A > 0, problem (Py) has at least one positive solution for all 0 < A <
and thus problem (P,) has a minimal positive solution u,,(A) for all A € (0, \*) such
that wu,,(\) is nondecreasing with respect to A in view of [24, Theorem 4.11]. O

To obtain the existence of a second positive solution of (Py), we give an additional
assumption on f(z,s) :

@V -1Dp

(H1) There exist positive constants Cs, Cy and ¢ such that ¢ € (p, N
-p

] and

Ca3(1+ 8171 < f(z,5) < Oy(1 4571 forallz € Qand s € [0,00).

Definition 2.3. Assume Q@ C RY is open, bounded and 0 € ). Let e; be the i-th unit
vector in RN, i.e., ¢, = (0,--+,0,1,0,---,0). We say that Q is Steiner symmetric
w.r.t. the coordinate hyperplane H; = {x : x-e; = 0} if the intersection of Q with lines
{P+te; : t € R}, P € H; is either empty or of the form {P+te; : t € (—ty(P),to(P))}.
We say that Q) is n-fold Steiner symmetric if Q is Steiner symmetric w.r.t. the n
coordinate hyperplanes Hy,--- , H,.



The following lemma can be proved by using the scaling argument of C. Azizieh
and P. Clément [7]. For the sake of completeness, we give the proof of it.

Lemma 2.4. Assume that (H1) is satisfied and one of the following is also satisfied:
1. f(x,s) is strictly decreasing in x; for all i = 1,2,--- | N, when § is a bounded
n-fold Steiner symmetric domain in RY;

2. f(x,s) = f(|z|,s) is weakly decreasing in the first variable when Q = By(0) is
a unit ball;

3. f(x,s) = f(s) is locally Lipschitz continuous on (0,00) when Q is a strictly
convex domain in RN with C? boundary and 1 < p < 2.

Then for given € > 0 and M > 0, there ezists a constant C(e, M) such that
lualler < C(e, M),

for any positive solution uy of problem (Py) with \ € [e, M].

Proof. Assume on the contrary that there is a sequence {(\,,u,)}32; of solutions
to problem (P,,) such that X\, € [¢, M] and ||u|lcc — 00 as n — oo. In view of the
symmetry results for positive solutions due to Brock [9], w, attains its maximum
only at z = 0 for all n € N (see, e.g., [26, Section 2]). Therefore the function
( ) = ¢, un(c,x) with v = (¢ — p)/p and ¢, = |[unlloc = u,(0) is defined in
=B (0 ) and satisfies

{an |Vun|p*2an -Vipdx = )\nC fB C Tx Cnvn( ))@Ddl‘v (25)

v, € CLB,), v, > 0o0n By, ||[va]lee =1
for all ¢ € C*(B,,). By (H1),
eCs(cy T+ vl (@) < My 1S (6,72, cvn () < MCy(ey "+ vl () in B,

Fixing ng > 0 and denoting B = B,,, it follows from Lieberman [45, Theorem 1] that
there exist K > 0 and « € (0, 1) depending only on N, p, B such that

€ CY*(B) and [vallcre@ < K, for all n > ny.

Thus there exist a function vp and a convergent subsequence v,y — vg in CY(B) in
view of Arzela-Ascoli theorem. Taking test functions in C2°(B) in (2.5) and passing
to the limit, we have

[ |VupP2Vog - Vipdr > €Cy [, 0% bdr for all o € C=(B),
vp € C'(B), vg > 01in B, |[v]le = 1,
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Moreover, by the strong maximum principle due to Vazquez [61], vg(z) > 0 for all
x € B since vg # 0. Taking balls bigger and bigger we obtain the existence of a
function v € C*(RY) satisfying

Jan [VOP2V0 - Vipdz > €Cy [on v9Ypda,  for all ¢ € C(RY),
v>0inRY ||v)le =1,

which contradicts a nonexistence result for differential inequalities by Mitidieri and
Pohozaev [47].

For part 3, by [7, Proposition 4.1], there exists § > 0 such that d(z,,0) > § > 0

for all n € N where u,(z,) = [|tun||oo- The function v,(x) := ¢, 'u,(c; " + x,) with
v = (¢ —p)/p is defined on B,, := B.5(0). By similar argument as the above, we can
obtain the same result. ]

The main existence result of this subsection is the following theorem.

Theorem 2.5. Assume that the hypotheses in Lemma 2.4 are satisfied. Assume in
addition that f(x,s) is nondecreasing in s. Then problem (Py) has at least two positive
solutions for X € (0, \*), one positive solution for A = \* and no positive solution for
A >\

Proof. By definition of \* and an easy compactness argument, problem (P,) has a
positive solution for A € (0, A*] and no solutions for A > A\*. We will show that (P))
has at least two positive solutions for all A € (0, \*).

Let A be fixed with 0 < A < A*, and let u, be a positive solution of (Py-). Consider
the modified problem

div(|Vu|P=2Vu) + Af(z,u) =0, 1€Q, —
u =0, x € 082,

where f(z,5): Q x R — [0, 00) is defined as

flz,ue(z)), if s > u.(z),
f(x,s) =< f(z,s), if 0 < s < wu(x),
f(z,0), if u < 0.

Note that f(x,s) < f(x,u.(z)) for all z € Q and s € R since f(x,s) is nondecreasing
in s.

Define M : i — K, as

Mu = (—Ap)_l()\N?)u for u € K.
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Then M is completely continuous on Ky, and u is a positive solution of (P,) if and
only if u = Mu on K;. By the property of (—A,)~! and boundedness of f, there
exists Ry > 0 such that |Mul|c: < Ry for all uw € Ky. Applying Theorem 2.1 with
O = Bg,, we get

i(M, Br, N K1, K1) = 1. (2.6)

Putting
ou

ov

Ou,
Oov

Y= {u € Cy(Q) : Jul <uyin Q, |Juller < Ry and

on 89},

then 3 is bounded and open in C3(£2). For any positive solution @ of (Py), it follows
from the strong comparison principle due to Cuesta and Tak4¢ [17, Theorem 2.1] that
u € ¥ NK;. By (2.6) and excision property, we get

i(M, SN Ky, K1) = i(M, Bp, N K1, Ky) = 1. (2.7)

Since problem (Py) is equivalent to problem (P)) on XN, we conclude that problem
(Py) has a positive solution in 3 N ;. We may assume T'(A, -) has no fixed point in
0% N Ky, otherwise the proof is done. Then i(T'(\,-), X N Ky, Kq) is well defined and
by (2.7), we have

(TN, ), 2N K, Kp) =1 (2.8)

It follows from Lemma 2.2 that problem (P),) has no solution in K; for Ay >
MiCr ! By Lemma 2.4, there exists Ry (> R;) such that for all possible positive
solutions u of problem (P,) with p € [\, A\o], we have

||U||Cl < R,.
Define h : [0,1] x (Bg, N K;) — K1 by
h(t,u) =T(tAo + (1 — 7))\, u).

Then h is completely continuous on [0, 1] x Ky and h(7,u) # u for all (7,u) € [0, 1] x
(0Bgr, N K1). By homotopy invariance and the solution properties, we obtain

i(T(\,-), Br, N K1, K1) =i(T (N, ), Br, N K1,K1) =0.
Thus by the additivity property and (2.8), we get
Z(T(Av ')7 (BRQ \i) N IClv Kl) =—1

This implies that problem (Py) has another positive solution in (Bg,\X) N Ky, and
consequently the proof is complete. O]



2.3 Bifurcation theory

For discussing the exactly multiplicity of solutions of (Py), we recall a bifurcation
theorem by Crandall and Rabinowitz [15]:

Theorem 2.6. Let X and Y be Banach spaces, let U be a neighborhood of (A, uo)
inRx X, and let F': U =Y be a continuously differentiable mapping. Assume that
F(Xo,up) = 0. At (Mo, up), F satisfies

(1) dimN(F,(Xo,uo)) = codimR(F, (Ao, up)) =1, and N(F, (Ao, up)) = span{w},

(2) F)\<)\0,U0) ¢ R(FU(A(),uO))

Let Z be any complement of span{w} in X. Then the solutions of F(\,u) = 0 near
(Ao, ug) form a curve {(A(s),u(s)) :s € 1 =(—€,€)}, where \: I - R, z:1 — Z are
C*' functions such that u(s) = ug+ sw—+sz(s), A(0) = Ay, N(0) =0, 2(0) = 2/(0) = 0.
Moreover if F is C? near (Ao, ug), then (A(s),u(s)) is also in C* class, and

I, Fuu(Xo, ug) [w, w])
<Z7F>\()‘07u0)> ’

where | € Y* satisfying N (1) = R(F.( Ao, uo)).

)\//(0) — <

3 Exact multiplicity

In this section we assume that = B, the unit ball in RY, and f(x,s) = f(s) for
s € [0,00). If 1 < p < 2, then in view of Gidas, Ni and Nirenberg [31] and Damascelli
and Pacella [19], positive solutions to problem (P,) are radially symmetric, and hence
problem (P,) can be equivalently written as

{(TN—1|u’|p—2u’)’ AN (W) =0, re(0,1), (3.1)

uw'(0) = u(l) =0.
From now on, we suppose f satisfies (H1) and
(H2) f € C*([0,00),(0,00));
(H3) f'(s) > 0and f”(s) > 0 for all s € [0, 00).
For convenience, we use some notations given by Genoud [30]. For p > 1, set

1
P = andp’::p*—l—l:L.
p—1 p—1

10



Define ¢, (&) := [£[P72E, for £ € R. Tt is well known that ¢, : R — R is continuous and
its inverse function ¢, is p*—homogeneous, that is, ¢, (t€) = t*" ¢,/ (€), for t € [0, 00).

Let (A, u) be a positive solution of (3.1). Then

() = -\ (er_l /OTTN—lf(u(T))dT)p Cre(01].

Clearly u/(r) < 0 for r € (0,1]. Moveover, one can derive a precise behavior of u near
the origin using the L’Hospital’s rule, see Aftalion and Pacella [2]. Indeed,

*

*

lim 7"/ (r) = — (if(u(()))y : (3.2)

r—0t N
and
(p*=1),,1 A 4
li e =—p" (= . .
lim 7 u'(r)=—p <Nf(u(0))> (3.3)

We will work in various function spaces. For n = 0,1,2, C"[0,1] denotes the
space of n times continuously differentiable functions defined in [0, 1], with the usual
Sup norm || - [|cnjo,1, and WH1(0,1) is the Sobolev space. Following [2], define

X :={v e C*0,1]nC'0,1] : v'(0) = v(1) = 0,

: / * " *—1 (34)
with [v'(z)| < ca? | [v"(x)] < ca? ™, 2z €(0,1]},
where ¢ > 0, then X is a Banach space with the norm (see [2])
V(s v"(s
l[v||x = [|v]|c2py2,) +  sup | ()’ + sup ’—q (3.5)
0<s<1/2 SP 0<s<1/2 SP

If (A, u) is a positive solution of (3.1), then uw € X by (3.2) and (3.3).
For any h € C[0,1], the problem
(rV =g, (u)) + rNth(r) = 0, re (0,1), (3.6)
u'(0) = u(1) =0, '

has a unique solution u(h) € C*[0,1] given by

1 s 4
u(h)(r) = / o U (E)N—lh(t)dt] ds. (3.7)
r 0
From (3.7), we define the following operators:

S, C°0,1] — C'0,1], Sp(h)(r) = u(h)(r);

J: C0,1] = C'[0,1], J(h)(s) = /Sg)zv_lh(t)dt;
®,: C[0,1] = C°[0,1], ®,(g)(s) := dy(g(s)), for any q > I; (3.8)

I+ 0,1 = C'0,1], I(k)(r) ;:/ k(s)ds.
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Obviously we have S, = Io®, 0J. The continuity and differentiability of the operator
Sp has been proved in, for example, Theorem 3.3 and Theorem 3.5 of [30], which we
recall here:

Lemma 3.1. Suppose that p > 1 and N > 1. Let S, : C°0,1] — C*[0,1] be defined
as in (3.7) and (3.8).

1. S, is continuous, bounded and compact.

2. If in addition 1 < p < 2, then S, is continuously differentiable at any h €
C°[0,1], and for any hy € C°[0,1], we have

PLI(hy)). (3.9)

DSy(h)[h] = p*I(]J(h)

Furthermore, v = DS,(h)[hy] is equivalent to v € C[0,1] and v satisfies

{<rN—1\u<h>'<r>rp—2v'<r>>' I =0 e, g
V'(0) = (1) =0,
where u(h) = Sy(h).
Note that by differentiating (3.7) one gets
u(h)[*7 = [J(R)I" . (3.11)

So (3.10) comes from (3.9) and (3.11).

To prove the exact multiplicity of positive solutions, we also need the information
of the twice differentiability of the operator S,. To prove that, we state a lemma
which is similar to Lemma 2.1 in [8], and we omit its proof.

Lemma 3.2. Suppose that o > —2 and vy € C'[0,1] has only simple zeros. Then
there exists a neighborhood Vi of v in C*|0, 1] such that if v € Vi then |v|*v € L'(0,1)
and the mapping v — |v|*v is continuous from Vo — L*(0,1).

We can now prove the twice differentiability of S, as follows.

Lemma 3.3. Suppose that 1 < p < 2, hg € C°[0, 1] satisfying ho(r) > 0 forr € [0,1],
and let u(hg) be defined as in (3.7). Then there exists a neighborhood Vi of hy in
C0,1] such that the mapping h — |J(h)|P"=2J(h) : Vi — LY0,1) is continuous,
S, : Vi — Wh0,1) is C2, and for all h € Vi, hy, hy € C°[0,1],

DSy (h)[hy, ha] =p"(p" = DI(T (W) 2T (h) (h1) ] (h2))
=p* (0" — DI(Ju(h) " (h)J (1) (he)).

(3.12)
where u(h) = Sy(h).
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Proof. Define vy := J(hg) € C*[0,1]. Then by (3.6) and (3.7),

u(ho)'(r) = =y (J(ho)), or — ép(u(ho)'(r)) = J(ho),

and

(r"pp(u(ho) (r)) + " ho(r) = 0, r €[0,1].
We claim that vy has a unique simple zero r = 0. From the condition hy(r) > 0 as
r € [0, 1], we obtain r = 0 is the unique zero point of vy. On the other hand, for all
r € (0,1], from (3.8),

T

14(r) = T(ha) (1) =1 = Ny [N oty + o) (3.13)

=(1—= N)r ' J(ho)(r) + ho(r) = (1 — N)rtue(r) + ho(r).
Since vy(0) = 0, by (3.13),

o (0) = (1 — N 1im 2 4 po(0) = (1= M) (0) + ho(0).

r—0 r

It implies that v{(0) = ho(0)/N # 0. Therefore, vy has only a simple zero r = 0 in
[0, 1].

Now for 1 < p < 2, from Lemma 3.2 and the continuity of J(h), we can find a
neighborhood V; of hg in C°[0, 1] such that

the mapping h ~ |J(h)[F" 72 J(h) : Vi — L*(0,1) is continuous. (3.14)

For any h € Vi, hy, hy € C°[0,1] and § € R,
DSp(h + 562)[61] o DSp(h) [ﬁl]

* ! * t N—-1 1
- / / YY1 h(t) + Sha(t))t

ol

— (" — 1) / T(h + 05hy)

p*—1

pr=1 1 _
J(hl)ds—/ J(hl)ds

p*—1

/0 O tha

S

JASARIOL

S

/08<3>N1<h<t> + Gha(t))dt

S

p*_ll J(ﬁl)ds

P38 J(h + 06hy)dJ (hg)J (hy)ds

with some 6 € (0,1). By using (3.11), we have

lim DS, (h+ dho)[h1] — DS,(h)[hi]
6—0 )

=p"(p" — 1)/ [ TP =T (h) T (h2) ] (ha)ds (3.15)

' (p — 1) / (Y =30 ()T (h) ] (7 )ds.
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Since hy(r) > 0 for all r € [0, 1], we can choose the neighborhood V; of hg such that
h(r) > 0 for all r € [0,1] and any h € V1. From u(h)'(r) = —u (fy (t/r)N " h(t)dt),
there exists two constant numbers

1 P 1 P
Ci(h) = (N TIerhl)}ll] h(r)) >0, Cyh)= (N %%?1(] h(r)) >0
such that
Ci(h)rP”* < |u(h) (r)] < Cy(h)r?*, 1€ (0,1].

It follows that, for any r € [0,1] and h € V4, hy, hy € C°[0,1]

/ (R[50 T (1) () T () ds

provided 1 < p < 2. By (3.14), (3.15) and (3.16), we conclude that S, : Vi —
Wh1(0,1) is C* if 1 < p < 2 and the equation (3.12) holds. O

/ u(BY P2 - [T (he)| - [T (h)|ds < 0o (3.16)

Remark 3.4. We note that the operators S,, J, ®, and I defined in (3.8) are all
positive operators in the sense that for any h € C°[0,1] satisfying h(r) > 0 for

€ [0,1], then K(h)(r) > 0 for r € [0,1] with K = S,, J, ®, or I. Similarly from
(3.9) and (3.12), for any h € C°|0,1] satisfying h(r) > 0 for r € [0, 1], the operators
DS,(h) : C°0,1] — C[0,1] and D?*S,(h) : C°[0,1] x C°[0,1] — C[0,1] (if ewists)
are also positive if 1 < p < 2.

We use a framework of nonlinear mappings to analyze the solutions of (3.1).
Define F : [0,00) x C°[0,1] — C°[0,1] by

F\u) =u— S,(Af(u)) =u— N S,(f(u)). (3.17)

Then (Ao, up) is a positive solution of (3.1) if and only if F'(Ag,up) = 0. By Lemma
3.1, F : [0,00) x C°[0,1] — C°[0, 1] is a nonlinear C' mapping. Furthermore, suppose
that (Ao, ug) is a positive solution of (3.1). Then \g > 0, uy(r) > 0 as r € [0,1). Put
ho(r) = Xof(uo(r)). Then ho(r) > 0 as r € [0, 1] by the assumption (H2). Hence S,
is C? in a neighborhood of hg = Ao f(ug) in C°[0, 1] by Lemma 3.3, which implies that
F is C? in a neighborhood of (g, ug) in (0,00) x C°[0,1]. By standard calculation,
at (Ao, ug), for 11,1, € C°[0,1], we have

Fu(Xo, o) [t1] =1 = A5 DS, (f (u0))[f (uo) ],
Fuu()\oauo)Wh%] = - )\p {D2 f(u ))[f/(uo)wb (Uo)%] (3 18)
)" (wo)rpa] }, '

n(
+ DS, (f(uo)
Frx(Noyuo) = — PN 1S, (f(uo)).

Since F' is smooth, the set of solutions of (3.1) is locally a curve in (0,00) X
C°[0,1] near any nondegenerate positive solution. Next we explore the structure of
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the solution set of (3.1) near a degenerate positive solution (Ao, ug). In that case, the
null space N (F, (Ao, up)) is nonempty. Let w € N(F,( Ao, uo)) and w # 0. Then, by
(3.10), w(r) satisfies

(Y Hug(r) 72w (1) + Aop™r ¥ L f (u (r))w(r) =0, 7 € (0,1),
{w’(()) =w(l)=0. (3:19)

About the operators F' and F, (Ao, ug), we have the following properties.

Lemma 3.5. Let F : [0,00) x C°[0,1] — C°[0,1] be defined by (3.17) and let
F.(Ao,ug) : C°[0,1] — C°[0,1] be defined by (3.18), where (Ao, ug) is a positive solu-
tion of F(A\,u) = 0. Recall X is as defined in (3.4).

(i) If X € [0,00) and v € X, then F(\ u) € X.
(ii) If w € C°0,1] such that F,(Xo,ug)[w] = 0, then w € X.
(iii) If h € X and if there exists ¢ € C°[0,1] such that F,( X, uo)[¢] = h, then ¢ € X.

Proof. (i) Suppose that v € X, and F(\,u) = g. By (3.17), g satisfies

u— S,(M(u) = g (3:20)
From (3.7) we have
utr) = olr) = S0 = [ o | [ suenar as. @2y
and oy
u'(r) —g'(r) = =y {/o (;)N_l)\f(u(t))dt} : (3.22)

Clearly, g(1) = 0 and ¢'(0) = 0, since u € X and

r

"t
lim / (YN-Ux Fut))dt = 0.
r—0t 0
Moreover, by using L’Hospital’s rule, we have

/ o " Y/
o VO =90) )~ )
r—0+ rP r—0+  prreiTl
PN TN (u()dt])”
= — lim -
r—07t rp—l

1

[Af(u(r))Jr _NN /0 TtNl)\f(u(t))dt}

r

(3.23)
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From (3.23), we have
iy OG0 (MO o

Combining (3.23), (3.24) with v € X, we obtain that g € X. Hence, the mapping F’
maps [0, 00) x X into the space X.

(i) If w € C°[0,1] such that F, (Ao, ug)[w] = 0, then
S DSy (f (uo))[f (uo)w] = w. (3.25)
By the definition of DS, it is easy to see that w € C''[0,1] N C?*(0,1] and w(1) = 0.

We discuss the behavior of w’ near » = 0 by calculating

B R e 1o o R e P 0
r—0+ ug(r) r—0t rN=Hul (r)|[P~2uh(r) om0t (PN Hug (r) [P2ug(r))
()l 7 w(0)e(©) _
r=0t f(uo(r)) f(uo(0))
Combining this with (3.2) yields
(M o P (0)u(0)
i 7 () = = (Restu(o))) OO (3.26)

It implies that |w'(r)| < erP” near the origin and w'(0) = 0.

Similarly, one can derive the behavior of w” near r = 0 from the equation (3.19).
Indeed from (3.19), we have

t

w'(r) = —=op"ug(r) [ /Or(—)N_lf'(uO(t))w(t)dt, r € (0,1]. (3.27)

r

It follows that

W) = = dop {2 = IO i) [ N (oo

0

P () + S P [ ety

= = Aop" [(2 = p)a(r) + L(r) + I3(r)],
(3.28)

where
1) =) P r) [N )l
In(r) =Juy (P> () () (329)
B(r) = ()P [ Ry

ﬂ
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for r € (0,1]. Then,

tim ) o tim {( )

r—0+ TP L r—0+

L(r) D) B0)] (3.30)

rp -1 rp*—1 rp*—1

Note that uy(r) < 0in (0,1] and p* — 1 = p*(2 — p). By (3.2) and (3.3), we have

po ) () o (O (we(@)w(t)de
ro0t PP L ok 7’p “Hug(r)[P~!
= p {%f(%(o))} et fO T|T_pfu0(r() |)p)ul}( M

= B2 rtwton] (o)) [ 32500000
. *(2—p)
. FN f(uO(O))} 7 (us(0))w(0),
and
i 20— gy POl i 0))(0) i |40

and

r _ 0 p*(2—p)
i 20 LRI )] )0
By (3.30)
W (r %2 0 p*(2—p)
i 20 2[R w0)] 0w

Therefore w lies in the space X defined in (3.4).
(iii) Let h € X. If there exists ¢ € C[0, 1] such that F, (Ao, uo)[¢] = h, then

M DS, (f(uo))[f (u)¢] = ¢ — h. (3.31)

By the definition of DS, it is easy to see that ¢ € C[0,1] N C?(0,1] and ¢(1) =
since h € X. From (3.10), we rewrite (3.31) as

(rN " Hup () [P2(d(r) — h(r))) + Xop™ N L (uo(r))p(r) =0, r € (0,1).  (3.32)
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Using L’Hospital’s rule, we have
. '(r) — W' (r o N (0) P2 (r) — B (r
A - ig(r) S A lNO—(1|)@|Lg(r)(|(/i—(2@)Lg(r) -
o Y P ) — K )Y
r=0t (PN g (r) P2 (1))
P w()el) _ p S w(0)
r=0t  f(uo(r)) S (uo(0)
Combining this with (3.2) yields

< Q0.

¢(0)
)

" p* ' (u6(0)) 6 (0)
Flug(0))

It implies that |¢/(r)| < ¢r?” near the origin and ¢/(0) = 0, since h € X. On the other
hand, from (3.8), (3.9) and (3.31), we obtain that

lim ¢"(r) — 'r) —p* A lim (] fo (N7 F(uo(t))dt P =1 [ (L)N 7 f (uo(t))o(t)dt)

(3.33)

lim 77" (¢'(r) — K'(r)) = — (%f (Uo(O))>

r—0t

r—0+ Pl r—0+ rp*—1
— )\p lim (1—N)p*Zy(r) + (p* —1)Z(r) + Z3(7")’
r—0+ rp*—1
where

p*—1

Z(r) =r0=Np -1 ( | tN—1f<uo<t>>dt) e o,

Zo(r) == ( / T tN‘lf(uO(t))dt) (1) / VL (o (1) (1),

2ar) = ([T o)) (ol

(3.34)
for r € (0, 1]. Also by using L’Hospital’s rule, we have
A (TN o () )T TN (1)) (E) dt
lim —— = lim
r—0+ P 1 r—0+ rNp*
(o T @) T (0) () d
= lim
r—0+ rN 7~—>0Jr rN
_ [(uo(0))P 1 ' (u0(0)(0)
= N _
Similarly,
L Za(r) . Zs(r)  f(ue(0))” 1 f (u0(0))6(0)
lim ——= = linr = - .
r—0+ P 1 7“—)0+ rp -1 NP -1
It follows that |¢”(r)| < cr? ~! near the origin since h € X. Hence, ¢ € X. O
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Because of the results in Lemma 3.5, from now on, we restrict the domain of the
mapping F' to [0,00) X X. Then Lemma 3.5 implies that F': [0,00) x X — X, and
consequently the Fréchet derivatives also satisfy F, (Ao, ug) : X — X and F,, (Ao, uo) :
X xX—X.

The following non-oscillatory property of a nontrivial solution of the linearized
equation plays a vital role in proving the exact multiplicity of positive solutions.

Lemma 3.6. Assume that 1 <p <2, N >4, f(s) satisfies (H1)-(H3) and
(H4)

—(N=4)(p-1) _ sf'(s)
N—p — f(s)

N(p—1)
N—p '’

< for s €0, 00). (3.35)

Let (Mo, ug) be a positive solution of (3.1), and let w be a nontrivial solution of (3.19).
Then w can be chosen as positive in [0,1) and w'(r) <0 for r € (0, 1].

Proof. We define two test functions to be vy (r) = rujy(r) +p*(N —p)ug(r) and ve(r) =

r2=Ny (r) and a linear differential operator

Luo[0](r) := (r Mg (r)[P720" (1) + Xop™r ™ f (o () Jo (7). (3.36)
First, we calculate
(g P2 (rug)") + Aop™ ™ T F (uo) (rug)
(Y g [P~ + 1 N g PR ug)” 4+ Xop™ ™ (uo)ug
(rN " Hup|P2ug) 4 (- e N [P2ud) 4 Ao f (uo)uj (3.37)
N o) 7 2+ (N )
+ Aop ™ ' (uo (1) ug.
On the other hand, differentiating (3.1) with respect to r, we obtain
(p = D" Hup P ug)’
= (N = 1P f(g) = A gy — (N — 1) a2y
= —Xo(N = DrV 2 f(ug) — Mor™ 1 (uo)ufy
H(N = D2 (N ug PP ug) — (N = D) (Y Hug [P~ 2ug)’

= VT (ug)upy 4+ (N — D)r =2 lug [Py,

Ly, [TUE)]

Thus,
(r Mgl ug) = =Xop r™ 1 f (uo)up + (N = 1)p™r™ ~fug" (3.38)
Substituting (3.38) into (3.37), we get
Luy [rug) = =Xop*pr™ =" f (ug). (3.39)
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Similarly we can calculate L, [p*(N — p)ug]. Then for r € (0,1), we obtain
Lyo[v1] = Luo[rug + p* (N = p)uo] = Xop™r™ " [p* (N — p) f'(uo)uo — N f(up))]. (3.40)

Since 1 < p < 2 and f(ug) > 0,

N -1
(7)== 7l = D+ (¥ = ] = —dap ) <0
- 0
for r € (0,1). Note that
v1(0) = p*"(N — p)ug(0) > 0, v1(1) = uy(1) < 0.
Then there exists a unique zero ry € (0,1) such that v;(r9) = 0, and
vi(r) > 0 for r € (0,79), wvi(r) <0 for r € (ro,1). (3.41)
Next we calculate
Luafoa] =7 200 )Y+ Do F (o)1)
=(2 = N)(|lug|""2v1)" + [ (r" Mg P*0))]" + Aop"r f (uo) vy
=(2 = N)(p = 2)lug [P~ "ugvr + 2(2 = N)ugl" v}
+ 12 Pop T (p" (N = p) f (wo)uo — N f(uo))] (3.42)
=(2 = N)(p = 2)|ug " ugvr — 2(2 = N)Aop™r f (uo)
+ Aop"r[p" (N = p) f'(uo)uo — N f(uo)]
=(2 = N)(p = 2)|upl" ugv,
+ Xop r[p" (N = p) f'(uo)uo + (N — 4) f (uo)]-
Combining (3.40)-(3.42) and the assumption (H4), we have
Luy[v1(r)] = g1(r) <0, wvi(r) >0 for r € (0,r0), (3.43)
and
Ly [v2(r)] = ga(r) >0, wa(r) <0 for r € (ro, 1). (3.44)

Now we prove that w does not have any zeros in [0, 79). Without loss of generality
we assume that w(0) > 0. On the contrary, suppose r; € (0,7q) is the smallest positive
zero of w in (0, 7). Then w(r) > 0in (0,7;) and w(r;) = 0. Multiplying the equation
in (3.43) by w, multiplying (3.19) by vy, subtracting and integrating on the interval
(0,71), we obtain

/ (Lyy [v1]w — Ly [w]vy) dr = / grwdr < 0. (3.45)
0 0

20



But on the other hand, (3.45) is equal to

1

E Ly [v1w — Ly [wlvy) dr = Yl P72 (wo!, — vy’
| ol = Lugfulon) g~ )| 1

= — Y Mug(ry) P o1 (r)w' (1) > 0,

which is a contradiction. Next we show w does not have any zeros in [rg,1) by
comparing w with v,. On the contrary, suppose ry € [rg,1) is the largest positive
zero of w in [rg, 1). Without loss of generality, we assume that w(r) > 0 in [re, 1) and
w(ry) = w(1) = 0. Multiplying the equation in (3.44) by w, multiplying (3.19) by v,
subtracting the two equations, and integrating over the interval [ry, 1), we have

/ (Lyg [v2)w — Ly [w]vy) dr = / gowdr > 0. (3.47)

T2 T2

However (3.47) is also equal to

/ (Lo [oa]w — Loy [w]vs) dr

T2
1

=N [P (woh — vw)

(3.48)

== [vz(l)\U’o(l)l”_Qw’(l) = va(r2)ry " fup (ra) [P~ (r2)
<0,

which is a contradiction. Hence, w can be chosen as positive in [0, 1). Moreover, from
(3.19) and condition (H3), w’" < 0 for r € (0, 1]. O

Now we are in a position to apply the saddle-node bifurcation theorem (Theorem
2.6) near a degenerate positive solution of (3.1).

Lemma 3.7. Assume that 1 < p < 2, N > 4, and f(s) satisfies (H1)-(H4). Let
(Ao, up) be a positive solution of (3.1) such that (3.19) has a nontrivial solution w
which is chosen as positive as in Lemma 3.6. Then the solutions of (3.1) near (Ao, uo)
form a curve {(A(s),u(s)) : s € (—¢,+€)}, where X : (—¢,+€) — R is a C? function
such that A(0) = Ao, A'(0) =0, and X\"(0) < 0.

Proof. Let X be the space defined in (3.4), and define F' : [0,00) x X — X as in
(3.17) (the validity of F'(A,-) : X — X is shown in Lemma 3.5). Suppose that (Ao, ug)
is a positive solution of (3.1) such that (3.19) has a nontrivial solution w, then w € X
from Lemma 3.5 (ii) and w can be chosen as positive from Lemma 3.6. From the
uniqueness of solution to the initial value problem (3.19), we know that

N(F,(Ao,up)) = {tw : t € R} = span{w}. (3.49)
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For a bifurcation analysis, we need an integral characterization of the range space
R(F, (Mo, up)). Let X* be the dual space of X, and define [ € X* by

(I,h) = /o N (uo(r))w(r)h(r)dr, for h € X. (3.50)

We will prove that
R(Fy(ho,u0)) = {h € X : (I,h) = 0}.
Suppose that h € R(F, (), up)). Since h € X, then h € C'[0,1] N C?(0, 1] satisfies
K(0) = h(1) =0, and |I/(r)] < P, |W'(r)] < &Pt r e (0,1]. (3.51)
Moreover there exists a 1 € X such that h = F, (Ao, uo)[¢], i.e.
X DS, (f (o) [ (o)) = ¥ = . (3.52)
From (3.10), we obtain that
(M Mg (r) P72 (r) = (1)) + Aop™ Y T (wo(r))i(r) = 0, 7 € (0,1). (3.53)
Note that equation (3.53) can be written as
Lug[)(r) = (X" Hug (r)[P=2H/(r))', 7 € (0,1), (3.54)
where L, is defined in (3.36). Multiplying (3.54) by w, (3.19) by %, subtracting and

integrating on (0, 1), one has

/0 (wEg 0] — L[] ) = / (P () P2 () Y () (3.55)

By using integral by parts on the right hand side of (3.55), we get
1

1 1
/ (rN " Hup P20 Y wdr =r™N T P2 w —/ N g PR W dr
0 0

0

1

:_/ Nl P2’ dh
0

1

(3.56)

— _ TN_1|U6|p_2w/h

1
+ / (r™ = Hug [P~2w") hdr
0

T / PN (o () () )

since h(1) = 0 and |/(r)] < er?” near the origin. For the left hand side of (3.55), we
have

/0 (WL [Y] = ¥ Lug[w])dr = v ug (r) P72 [ (r)w(r) — w'(r)e(r)]

= — lim 7V Hug(r) P2 (r)w(r) + Tm Nl (r) [P 2w’ (r)y(r) = 0.
r—0+ r—0+

1

o (3.57)
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The last equality is obtained by using the precise behavior of uy(r), w(r) and ¥ (r)
near the origin, i.e., (3.2) and (3.26). Combining (3.55), (3.56) and (3.57), we obtain

/ PN o (7)) () (r) i = 0. (3.58)

0
Hence R(F, (Ao, uo)) € {h € X : (l,h) = 0}, where [ is defined in (3.50).
Note that w € X satisfies

(l,w) = /0 N (ug (r))w? (r)dr > 0. (3.59)

Thus,

From the definition of F,()\g,ug) and Lemma 3.1, as a mapping from C°[0,1]
to C°[0,1], Fy(Xo,up) is a compact perturbation of the identity map on C°[0,1].
Therefore

dimN (F, (A, uo)) = codimR(F, (Ao, ug)) = 1 (3.61)

holds when F, (Ao, ug) is considered as a mapping C°[0,1] — C°[0, 1].

We claim that (3.61) also holds for F, (A, up) : X — X. For that purpose, we
clarify the definitions of F;, on different spaces to be

Ly = F,(Xo,u0)|x, Lo = Fu(Xo, uo)|cop,1- (3.62)

Then (3.61) holds for C°[0,1] implies that dimN(L¢) = codimR(Lg) = 1. From
Lemma 3.5 (ii), we have N(L¢) = N(Lx) = span{w}. So it remains to prove that
codimR(Lx) = 1. From (3.60), we know that codimR(Lx) > 1. So we need to
show that codimR(Lyx) < 1. On the contrary, suppose codimR(Lx) > 2. Since
codimR(L¢) = 1, there exists some ¢ € X such that ¢ € R(L¢) but ¢ ¢ R(Lx).
Hence there exists ¢ € C°[0,1] \ X such that F, (Ao, uo)[9] = ¢, which contradicts
Lemma 3.5 (iii). Therefore codimR(Ly) = codimR(F, (A, up)) = 1, and consequently
R(F,(Xo,up)) = {h € X : (I, h) = 0}. This shows that the condition (1) in Theorem
2.6 is satisfied.

The assumptions (H2) and (H3) imply that f(ue(r)) > 0, f'(uo(r)) > 0 and
f"(up(r)) > 0 pointwisely for r € [0, 1], and from Remark 3.4, the operator S, maps
positive functions to positive functions, then from (3.18), we obtain that

(I, Fx(Ao, ug)) = —p*/\g*_l/o TN_lf'(uo)wSp(f(uo))dr <0, (3.63)

which implies that F)\(Ag, ug) &€ R(F. (Mo, up)), thus the condition (2) in Theorem 2.6
is also satisfied. Therefore, from Theorem 2.6, the solutions of (3.1) near (Ao, uo)
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form a curve {(A(s),u(s)) : s € (—¢,+e€)}, where A : (—¢,+¢) — R is a C! function
such that A\(0) = A, N'(0) = 0, Moreover since f is C?, then from (3.18), we have

(I, Fuu( Mo, up) [w, w]) :/0 N (g )w (Mo, uo ) [w, w])dr

N 1){ [P DS, ) . syl

i / T ’<UO>wDSp<f<uo>>[f"<uo>w2]dr}

<0,

as f'(ug) > 0, f"(up) > 0, w > 0, and from Remark 3.4, DS, and D?S, are positive

operators when 1 < p < 2. From Theorem 2.6, we obtain that

lu Fuu(>\07 U0>[w, w]>
(l, Fx(Aos uo))

\'(0) = S <0. (3.64)

]

Lemma 3.7 shows that if (A, ug) is a degenerate positive solution of (3.1), then
all positive solutions of (3.1) near (\g, ug) form a parabola-like curve, and the turning
direction of the curve is to the left.

To complete the proof of global bifurcation diagram, we prove that the set of all
positive solutions of (3.1) can be parameterized by the initial value «(0) by using a
well-known scaling argument.

Lemma 3.8. Assume that p > 1, f(s) > 0 and f(s) is locally Lipschitz continuous
for s € [0,00). Then for each o > 0, there exists at most one positive solution (A, u)
of problem (3.1) such that u(0) = .

Proof. Assume on the contrary that there are two positive solutions (Aj,u;) and
(A2, u2) to problem (3.1) such that u;(0) = u2(0) = a. Clearly, A\; # Ay by unique-
ness for the initial value problem (see, e.g., [53, Theorem 4]). Then ul()\l_l/p:p) and
uz(Ay 1/ x) are both solutions of the same initial value problem

(@ p(v'(2))) + 2™ f(v()) = 0, v(0) =, V'(0) =0,

and hence u;(A\~Px) = uy(A"Y/Pz). This is impossible, since the first function van-
ishes at z = /\}/ P while the second one vanishes at x = )\;/ P, ]

Now we are ready to prove our main result on the exact multiplicity of positive
solutions of (3.1).
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Theorem 3.9. Assume that 1 <p <2, N >4, and f(s) satisfies (H1)-(H4). Then

1. There exists \* > 0 such that (3.1) has no positive solution for X > \*, has
exactly one positive solution for A = X\*, and has exactly two positive solutions
for 0 < A < A\*.

2. All positive solutions of (3.1) lie on a single smooth solution curve ¥ which has
two branches denoted by T = {(A,u(N)) : 0 < A < X*} (the upper branch) and
Y7 ={(A\u_(N): 0 <X <A} (the lower branch). Moreover, for 0 < A < \*,
u_(A)(r) < uy(N)(r) forr €|0,1),

lim u_(A) =0, Ii Mo =00, i
Jim u(3) =0, lim fus (V)] = o0 i

Cuy(\) =u (X),  (3.65)

and there is a unique turning point (\*,u_(\*)) on the curve ¥ where the curve
bends to the left.

Proof. When A = 0, u = 0 is the unique solution of (3.1), and F,(0,0) : X — X is
the identity map. Hence by the implicit function theorem, there exists € > 0 and a
C! function u_ : (0,¢) — X, such that F(\,u_()\)) =0 for A € (0,¢). That is, there
exists a solution curve bifurcating from (0,0) and the curve continues to the right.
We denote this curve by ¥~ and extend >~ to the right as far as possible. Define

A" =sup{A > 0: F(s,u_(s)) =0, F,(s,u_(s)) is nondegenerate for s € (0,\)}.

We have shown that \* > 0. From Lemma 2.2, problem (3.1) has no positive solutions
for large A > 0. Hence A* < co. From Theorem 2.5 and Lemma 2.4, u_ () is bounded
in C*(Q) for A\ € [e,\*). Hence we have, subject to a subsequence, u_(\) — u, in
C*(Q) for some a € (0,1). From elliptic regularity theory, u, € C*#(Q), and it is a
positive solution of (3.1) with A = A\*. We shall still label u, by u_(A*), by continuity.
From the definition of A*, the solution u_(A\*) is necessarily degenerate. From Lemma
3.7, the solutions of (3.1) near (A\*,u_(A*)) form a curve {(A(s),u(s)) : s € (—¢,€)}
such that A(0) = A*, N'(0) = 0 and \"(0) < 0. Thus (A*,u_(A*)) is a turning point of
the solution curve where the curve bends to the left. So for A € (A\* —4, A*), (3.1) has
exactly two solutions near the turning point (A*, u_(A\*)). We name the solution other
than u_(A) to be uy (A). Then X = {(A ur (X)) : A € (A* —0,\*)} is also a smooth
curve. We extend this curve further left. Then there is no other degenerate solution
on that curve since at any degenerate solution (:\,ﬂ), one can apply Lemma 3.7 to
conclude that the solution set near (X, @) is a curve {(A(s), @(s)) : s € (—¢,€)} such
that A(0) = X, N(0) = 0 and \’(0) < 0, which contradicts with the assumption that
¥ approaches (5\, @) from the right. Moreover Lemma 2.4 implies that the solution
u4(A) is bounded for all A € [e, A*) where € > 0 is an arbitrary small positive number.
Hence XF cannot blow up at a positive A > 0 so that [Juy(A)|| = oo as A — At
Therefore X7 can be extended to the value A = 0. Suppose that )\lir& 1 (A)]]oo < 00
—
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Then lim) o+ uy () exists and it is a solution of (3.1) with A = 0. But the unique
solution of (3.1) when A = 0 is u = 0, and from the implicit function theorem, the
only solution near v = 0 when A is near 0 is u_(\), which is a contradiction. Thus
we must have AILI(IJL [|us(A)]|oo = o0o. Finally Lemma 3.8 ensures that all positive

solutions of (3.1) lie on ¥ = X+ U X, since (3.65) has been proved. O

Theorem 3.9 is a natural extension of Theorem 6.21 in [50], where a similar result
was obtained for p = 2. To conclude the paper, we point out that the following
functions satisfy the conditions of Theorem 3.9: (i) f(u) = c+u?, (ii) f(u) = (c+w)9,
N(p—1)

N—-p
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where 1l <p <2, N>4, c>0and 1 <qg<
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