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Abstract

This paper investigates the topological structure of the set of the positive solutions of the one-
dimensional quasilinear indefinite Neumann problem

_ (u'/\/ 1+ u’Q)I = Xa(z)f(u) in (0,1), «'(0)=0, (1) =0,

where A € R is a parameter, a € L>(0,1) changes sign, and f € C*(R) is positive in (0, +00). The
attention is focused on the case f(0) =0 and f’(0) = 1, where we can prove, likely for the first time
in the literature, a bifurcation result for this problem in the space of bounded variation functions.
Namely, the existence of global connected components of the set of the positive solutions, emanating
from the line of the trivial solutions at the two principal eigenvalues of the linearized problem around
0 is established. The solutions in these components are regular, as long as they are small, while they
may develop jump singularities at the nodes of the weight function a, as they become larger, thus
showing the possible coexistence along the same component of regular and singular solutions.
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1 Introduction

In this paper we study the topological structure of the set of the positive bounded variation solutions of
the quasilinear Neumann problem

_ (\/m) = Aa(z)f(u) in (0,1), (1.1)

' (0) =0, u/'(1) =0,

where )\ € R is a parameter, a € L>(0, 1) changes sign, f € C'(R) satisfies f(s)s > 0 for all s # 0 and
f'(0) = 1. Problem (1.1)) is a particular version of

Vu
—div [ ———= | = g(z,u) in Q,
<~/1 + |Vu2> gla,u)

S Vev om0,

V14 |Vul?

where (2 is a bounded regular domain in RY, with outward pointing normal v, and ¢ : 2 x R — R and
o : 0 — R are given functions. This model plays a central role in the mathematical analysis of a number
of geometrical and physical issues, such as prescribed mean curvature problems for cartesian surfaces in
the Euclidean space [53] 12, B7, 54, 26], [32] 29, BT, [30], capillarity phenomena for incompressible fluids
[20, 27, 28] B4, [35], and reaction-diffusion processes where the flux features saturation at high regimes
[52] 36l [15].

Although there is a large amount of literature devoted to the existence of positive solutions for
semilinear elliptic problems with indefinite nonlinearities [1II, 21 [8] @, [3], 33, 40} [45], no results were available
for the problem , even in the one-dimensional case , before [43], [44] [42], where we began the
analysis of the effects of spatial heterogeneities in the simplest prototype problem . Even if part of
our discussion in this paper has been influenced by some results in the context of semilinear equations, it

must be stressed that the specific structure of the mean curvature operator, u — —div (Vu/\/ 1+ \Vu|2) ,

makes the analysis in this paper much more delicate and sophisticated, as may determine spatial
patterns which exhibit sharp transitions between adjacent profiles, up to the formation of discontinuities
[36, 24], 10l 111 48, 15} 16l 50, 23, 21, 22]. This special feature explains why the existence intervals of
regular positive solutions of [47] [I8], [19] are smaller than those given in the former references when dealing
with bounded variation solutions. It is a well-agreed fact that the space of bounded variation functions is
the most appropriate setting for discussing these topics. The precise notion of bounded variation solution
of used in this paper has been basically introduced in [5] [6] and, for the sake of completeness, will
be shortly revisited in Section

In [43] we discussed the existence and the multiplicity of positive bounded variation solutions of
under various representative configurations of the behavior at zero and at infinity of the function f. The
solutions of [43] can be singular, for as they may exhibit jump discontinuities at the nodal points of the
weight function a, while they are regular, at least of class C', on each open interval where the weight
function a has a constant sign. Instead, in [44] [42] we investigated the existence and the non-existence of
positive regular solutions. Some of the most intriguing findings of [43] 44} [42] can be synthesized by saying
that the solutions of obtained in [43] are regular as long as they are small, in a sense to be precise
later, whereas they develop singularities as they become sufficiently large. This is in complete agreement
with the peculiar structure of the mean curvature operator, which combines the regularizing features of
the 2-laplacian, when Vu is sufficiently small, with the severe sharpening effects of the 1-laplacian, when
Vu becomes larger.

(1.2)



A natural question arising at the light of these novelties is the problem of ascertaining whether or
not these regular and singular solutions can be obtained, simultaneously, by establishing the existence of
connected components of bounded variation solutions bifurcating from (A, u) = (A, 0), which stem regular
from (A,0) and develop singularities as their sizes increase; thus establishing the coexistence along the
same component of both regular and singular solutions, as synoptically illustrated by the two bifurcation
diagrams in Figure[l] Although this phenomenology has been already documented by the special example
of [44], Section 8], by means of a rather sophisticated phase plane analysis, solving this problem in our
general setting still was a challenge.

[/l oo ]| oo
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Figure 1: Global bifurcation diagrams emanating from the positive principal eigenvalue Ao, according to the
nature of the potential fos f(t)dt of f: superlinear at infinity (on the left), or sublinear at infinity (on the right).

The main aim of this work is establishing the existence of two connected components, €5 and Cj{o, of
the closure of the set of positive bounded variation solutions of problem (1.1),

8~ = {(Au) € [0,400) x BV(0,1) : u > 0 isasolution of (L.I)} U {(0,0),(Xo,0)}, (1.3)

emanating from the line {(A,0) : A € R} of the trivial solutions, at the two principal eigenvalues A = 0
and A = Ay of the linearization of (1.1 at u =0,

—u” = Xa(x)u in (0,1),
{u’(O) =4/(1) =0. (1.4)

Precisely, our main global bifurcation theorem can be stated as follows.
Theorem 1.1. Assume that f € C*(R) satisfies f(s)s > 0 for all s # 0, f'(0) = 1, and, for some

constants £ > 0 and p > 2, |f'(s)| < & (|s[P72 + 1) for all s € R. Moreover, suppose that a satisfies

fol a(x)dz <0 and there is z € (0,1) such that a(x) > 0 a.e. in (0,z) and a(x) <0 a.e. in (z,1). Then,
there exist two subsets of 8, C5 and Gf\o, such that

e Gy and Gfo are mazimal in 8 with respect to the inclusion, are connected with respect to the
topology of the strict convergence in BV (0, 1)EL and are unbounded in R x LP(0,1);

1See [ Definition 3.14]



(0,0) € €5 and (X, 0) € C5 ;

{(0,7) : v € [0,+00)} C CF;

o if (\u) € Cy UCS andu # 0, then ess infu > 0;

e if (\,0) € €5 UCS for some A >0, then A = Ao;

e cither C5 N Gfo =0, or (X\,0) € €} and (0,0) € (“:’fo and, in such case, C5 = (i’io;

e there exists a neighborhood U of (0,0) in R x LP(0,1) such that €5 NU consists of reqular solutions
of (L.1);
o there exists a neighborhood V' of (Ao, 0) in R x LP(0,1) such that €5 NV consists of regular solutions

of .

Theorem appears to be the first global bifurcation result for a quasilinear elliptic problem driven
by the mean curvature operator in the setting of bounded variation functions. The absence in the
existing literature of any previous result in this direction might be attributable to the fact that mean
curvature problems are fraught with a number of serious technical difficulties which do not arise when
dealing with other non-degenerate quasilinear problems. As a consequence, our proof of Theorem [I.1
is extremely delicate, even though the problem is one-dimensional. The main technical difficulties
coming from the eventual lack of regularity of the solutions of as they grow, which does not allow
us to work neither in spaces of differentiable functions, nor in Sobolev spaces. Instead, this lack of
regularity forces us to work in the frame of the Lebesgue spaces LP, where the cone of positive functions
has empty interior and most of the global path-following techniques in bifurcation theory fail. Thus,
to get most of the conclusions of Theorem a number of highly non-trivial technical issues must be
previously overcome. Among them count the reformulation of as a suitable fixed point equation, the
proof of the differentiability of the associated underlying operator, the search for the most appropriate
global bifurcation setting, as well as solving the tricky problem of the preservation of the positivity of
the solutions along both components, for as in the LP context a positive solution, a priori, could be
approximated by changing sign solutions. Naturally, none of these rather pathological situations cannot
arise when dealing with classical regular problems, like those considered in [41].

The structure of this paper is organized as follows. Section [2]introduces the three notions of solutions,
with increasing generality, that we are going to use in this work: strong, weak, and of bounded variation.
Then, it discusses their reciprocal relations, providing some useful variational characterizations. The
contents of Section [2] are slightly inspired by [6]. Naturally, once reformulated as a variational
inequality in the space of bounded variation functions, one might be tempted to invoke to the available
bifurcation results for variational inequalities as described, e.g., in [39]. However, since in our opinion
no apparent advantage seems to come from this alternative approach, in this paper we have preferred to
adopt a different, more classical, treatment of this problem based on the fact that it can be equivalently
written as a fixed point equation for a completely continuous operator, where one can apply the abstract
unilateral theorems of [4Il, Chapter 6].

Section |3| is devoted to the study of the regularity of the bounded variation solutions of . It
begins by characterizing the existence of the strong solutions of the problem

_ <m> = h(z) in (0,1), (1.5)

W' (0) =0, u'(1) =0,



where h € L'(0,1) is given. As a by-product, any bounded variation solution of must be strong
if ||h||r < 1. Then, Section [3| analyzes the fine regularity properties of the bounded variation solutions
of , by establishing that the only singularities that they can exhibit are jumps, which, necessarily,
must be located at the interior points where h(z) changes sign. Thus, when the set of nodal points of h is
discrete, the presence of a Cantor part in the distributional derivative of the bounded variation solutions
of is ruled out. In other words, the solutions are special functions of bounded variation, as defined
in [, Ch. 4].
In Section [4 we introduce the auxiliary problem

(\/W) +k(u) =h(z) in (0,1), (1.6)

u'(0) =0, /(1) =0,
where k& : R — R is a function of class C!, strictly increasing and odd, which satisfies

/ K (s)
F (0) = \s|1—lgl-oo ‘S‘p_Q L
for some p > 2 and h € L9(0,1), with ¢ = ﬁ. Under these circumstances, we can establish that the
associated solution operator P : L9(0,1) — L?(0, 1), which maps h onto the unique bounded variation
solution u = Ph of (L.6)), is completely continuous and Fréchet differentiable at 2 = 0. In addition, we
show that the derivative at 0 of P is given by the linear operator P; : L%(0,1) — L”(0,1) which sends
any function h onto the unique solution u = P1h € W24(0, 1) of the linear problem

—u” +wu="h(z) in(0,1),
' (0) =0, /(1) =0.

The proof of the differentiability of P at 0 is far from being obvious and strongly relies on the previous
regularity results delivered in Section
Having all these conclusions in hand, in the subsequent Section [5] one can reformulate the problem
as an abstract operator equation
N\ u) =0,

in the space LP(0,1), provided that there are constants x > 0 and p > 2 such that
If'(s)] < k(|s|P"2+1)  forall seR.
Precisely, the operator N/ : R x LP(0,1) — L?(0,1) is defined by
N(Au) =P (k(u) + Aaf(u)) —u,

with k£ as above. Thus, it is a compact perturbation of the identity. Moreover, it can be expressed in the
form
N u) = LA)u + R\, u),

where

L) =P1((1+X)I) - I,
with Z the identity map, is the Fréchet derivative D, N'(X,0) of N'(A, ), with respect to u, at w = 0, and
IR, w)llp

=0 uniformly in A € J,
lell,—0  Jlullp



for any compact subinterval J of R. Hence, it is not difficult to verify that we are within the functional
setting suited for applying the abstract unilateral bifurcation theorem [41, Theorem 6.4.3], at both prin-
cipal eigenvalues, 0 and \g, of the weighted eigenvalue problem . By [41l, Theorem 6.4.3] there exist
two connected components of the set of the solutions of emanating from 0 and g, respectively.
The remainder of the proof is then basically devoted to prove that each of these components contains an
unbounded subcomponent, consisting of positive solutions, which are regular near the bifurcation points.
This is achieved through an elegant topological argument combined with some sophisticated, very deli-
cate, convergence results for sequences of bounded variation solutions of , where the special nodal
structure of the function a plays a crucial role.

We conclude Section [5] by providing, under an additional regularity condition on f, some further infor-
mation about the fine structure of the components of positive solutions near their respective bifurcation
points from (A, 0).

Finally, Section [] ends the paper with a short list of open questions and conjectures.

2 Notions of solution

Throughout this section we consider the boundary value problem

_ <m> = h(z,u) in (0,1), (2.1)

u'(0) =0, ¥/(1) =0,
where h: (0,1) x R — R satisfies the Carathéodory conditions:
e h(-, s) is measurable for all s € R,
e h(x,:) € COR;R) for a.e. x € (0,1),

e for each r > 0 there exists h, € L'(0,1) such that |h(z,s)] < h.(z) for a.e. = € (0,1) and all
s € (=r,r).

We also set s

w(S) = \/ﬁ for all s € R. (22)
S

Definition 2.1 (Strong solution). A strong solution of problem (2.1)) is a function u € W21(0,1) which
satisfies the differential equation in (2.1) a.e. in (0,1) and the Neumann boundary conditions.

Remark 2.1 Any strong solution u clearly satisfies the differential equation

/2)3/2

—u" =h(z,u)(1+u a.e. in (0,1). (2.3)

Moreover, integrating in (0, 1) the differential equation in (2.1f), we find

/1 h(z,u)dx =0 (2.4)
0

for any strong solution of (2.1]).



Definition 2.2 (Weak solution). A weak solution of problem (2.1)) is a function u € W11(0,1) such that

1 ul¢/ /1

———dz = | h(z,u)pd 2.5
0o V1+u? ! 0 (& w)gda (25)
for all ¢ € WH1(0,1).

Remark 2.2 By making the choice ¢ = 1 as test function, it follows that (2.4) also holds for every weak
solution u of (2.1). For these solutions, we infer from (2.2)) and (2.5)) that

1
0

1
/ P(u')g de = / h(z,u)¢ dx
0

for all ¢ € WH1(0,1). Thus it follows that ¥ (u’) € W1(0,1) and

— (")) = h(-,u) ae. in (0,1). (2.6)
Hence, we have .

vl@) = [ htwde i (0.1
0

and therefore, taking into account (2.4)),

which, in turn, implies

u'(0) = /(1) = 0. (2.7)
In particular, since ¥(u') € C°[0,1], we see that
u' 1 [0,1] — [—00, +0o0]

is continuous. Actually, the condition v (u/) € W11(0,1) implies that v/ € W11(0,1) if and only if
l¥(u)]|co < 1. Therefore, as the derivative u’ of a weak solution u might develop singularities, we
conclude that, in general, a weak solution is not necessarily a strong solution. Nevertheless, it is clear
that if a weak solution u of lies in C'1[0, 1], then it is strong. Of course, the converse is always true:
any strong solution is a weak one.

The next variational characterization of the weak solutions of (2.1) can be easily derived by using the
convexity of the length integral.

Lemma 2.1. Assume that h : (0,1) x R — R satisfies the Carathéodory conditions. A function u €
WL1(0,1) is a weak solution of (2.1)) if and only if it satisfies the variational inequality

1 1 1
/ V14?2 da 2/ \/1—|—u’2dx—|—/ h(z,u)(v —u)dz,
0 0 0
for all v € WH(0,1), or, equivalently, it is a global minimizer in W11(0,1) of the associated convex

functional
1 1
T, (v) = / V14 v?de — / h(z,u)vde.
0 0

The next notion of solution is more sophisticated. It basically goes back to [0l [7] and it has been
extensively used and discussed later (see, e.g., [46] 48] 49| 501 BT, 43]).



Definition 2.3 (Bounded variation solution). A bounded variation solution of problem (2.1)) is a function
u € BV (0,1) such that

L DueDge L Dus !
—— " dx+ 7D3¢:/ h(z,u)d dx 2.8
/0 V14 (Du2)? o |Du?| 0 (@) (28)

for all ¢ € BV(0,1) such that |D¢?®| is absolutely continuous with respect to |Du?|.

Remark 2.3 By taking ¢ = 1 as test function, it follows that (2.4) also holds for every bounded variation
solution u of (22.1)).

In Definition [2.3] as well as throughout the rest of this paper, the following notations are used for
every v € BV (0,1) (we refer to, e.g., [, [I7] for any required additional details):

e Dv = Dv%x + Dv® is the Lebesgue-Nikodym decomposition of the Radon measure Dv in its
absolutely continuous part Dv®dx, with density function Dv®, and its singular part Dv®, with
respect to the Lebesgue measure dx in R.

e |Dv|, |Dv?| and |Dv?®| stand for the absolute variations of the measures Dv, Dv* and Dv®, respec-
tively; thus, the Lebesgue-Nikodym decomposition of |Dv| is given by

|Dv| = | Dv|*dx + |Do|* = | Dv®|de + | Dv?.

‘g—zl and % denote the density functions of Dv and Dwv®, respectively, with respect to their

absolute variations |Dv| and |Dv®|.

e Dv® = Dv? + Duv stands for the decomposition of the singular part Dv® of Duv in its jump part
Dv’? and its Cantor part Dv°.

The identities ‘
Dv = Dv%dx + Dv?, Dv® = Dv’? + Dv°,

induce the decompositions '
v=20v"+0°=0v*+ v +0°

with

v (z) = v(0) + / Do, v (z) = / DY, ve(z) = / Dve,

0 0 0
z .
v¥(z) = / Dv® =7 (z) + v°(x),
0

for a.e. x € (0,1). Throughout this paper, for any given v € BV (0,1), we set

1 1 1
/\/1—|—|Dv|2:/ «/1+|Dva|2daz+/ D', (2.9)
0 0 0

or, equivalently,

1 1
/ V14 |Dv)? = sup{/ (vwy" 4+ ws) : wy,wy € CF(0,1), [[w? + wie < 1}.
0 0



1
Remark 2.4 It is natural to interpret / v/ 14 |Dvl|? as the length of the graph of the bounded variation

0
function v. From its definition we immediately conclude the lower semicontinuity of the length functional
with respect to the L!-convergence in the space BV (0,1) (see, e.g., [26]).

The next result, complementing Lemma is a direct consequence of [6].

Lemma 2.2. Assume that h : (0,1) x R — R satisfies the Carathéodory conditions. A function u €
BV (0,1) is a bounded variation solution of (2.1) if and only if it satisfies the variational inequality

/1 V14 |Dv|? > /1 1+ |Dul? 4+ /1 h(z,u)(v — u) dz (2.10)
0 0 0

for all v € BV(0,1), or, equivalently, it is a global minimizer in BV (0,1) of the associated convex
functional

T, (v) = /01 m/ol h(z,u)v d.

The next result is a simple, but useful, consequence of Definitions [2.2] and [2:3]

Lemma 2.3. Assume that h : (0,1) x R — R satisfies the Carathéodory conditions. Suppose u is a
bounded variation solution of ([2.1)). Then, the function v =u® € W11(0,1) is a weak solution of

_ <m> = h(z,u) in (0,1), (2.11)

v'(0) =0, v'(1) = 0.
In particular, ¢ (v') € WH1(0,1) and it satisfies
— (")) =h(,u) ae in (0,1), v'(0)=0'(1)=0. (2.12)

Moreover, u is a weak solution of (2.1)) if and only if it is a bounded variation solution of (2.1)) satisfying
Du® =0.

Proof. Recall that a function w € W1(0,1) if and only if w € BV(0,1) and satisfies D*w = 0. Therefore,
let u be a bounded variation solution of (2.1)) and set v = u® € W11(0,1). Particularizing (2.8)) at any
¢ € WH1(0,1) yields

1 U/(b/ /1
——dx = h(z, dx.
/0 o T ; (z,u)pdz

Hence, v is a weak solution of (2.11)). The fact that ¥(v') € W11(0,1), as well as holds, follows
from the arguments given in Remark This shows in particular that, if Du® = 0, then u = u® is a
weak solution of . The converse implication follows by noting again that, if v is a weak solution, then
Du® = 0. Hence, all test functions ¢ € BV (0,1) must satisfy D3¢ = 0, i.e., they belongs to W1(0,1),
and thus holds. O

Definition 2.4 (Positive solution). A strong, or weak, or bounded variation, solution of problem ({2.1)) is
respectively said to be non-negative if ess inf u > 0, positive if ess infu > 0 and ess supu > 0, and strictly
positive if ess inf u > 0.

Throughout the rest of this paper, for any function u € L1(0,1), we write u > 0 if ess infu > 0, u > 0
if essinfu > 0 and ess supu > 0, and u > 0 if ess infu > 0.
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3 Regularity of the bounded variation solutions

This section analyzes the regularity of the bounded variation solutions of the problem

_<\/1+7> =h(z) in (0,1), (3.1)

W' (0) =0, v/(1) =0,

where h € L'(0,1). The next result establishes some necessary conditions for the existence of a bounded
variation solution of (3.1)). Hereafter, by a Caccioppoli subset B of (0,1) it is meant a Borel set B such
that xg € BV(0,1), where xp stands for the characteristic function of B.

Lemma 3.1. Assume h € L'(0,1). Suppose that problem (3.1) has a bounded variation solution u.
Then, for every Caccioppoli set B C (0,1),

1 1
‘/ hXde’g/ D5 (3.2)
0 0

1
holds; in particular, / hdx = 0.
0

Proof. Let u be a bounded variation solution of (2.1). Then, for every ¢ € BV (0,1) such that |[D¢*| is
absolutely continuous with respect to |Du®|,

/1 Du®Dg¢* L Dus
———_dz+
0o /14 (Du®)? o |Du?

Choosing ¢ = 1 yields fol h = 0. To establish (3.2]), let B C (0,1) be a Caccioppoli set. Then, set
v=wu=xyxp € BV(0,1) and substitute it in (2.10). We find that

1 1 1 1
i/ hXdeg/ \/1+|D(uiXB)|2—/ \/1+|Du\2§/ |Dx 5|,
0 0 0 0

where the last inequality easily follows from (2.9). Indeed, we have

1
DS¢>=/0 hé da. (3.3)

1 1 1
/ \/I—HD(u:I:XB)P:/ \/1+\Du“:I:DXaB|2—|—/ |Du® + Dy 5|
0 0 0

1 1 1
g/ 1+\Du“\2+/ |Du3|+/ Dy
0 0 0

1 1
:/ 1+\Du|2+/ |Dxsl,
0 0

which ends the proof. O
The next result complements Lemma [3.1]in a special case of interest.

Lemma 3.2. Assume h € L'(0,1). Let u € W11(0,1) be a weak solution of (3.1)), which is not a strong
solution of (3.1). Then, there exists an interval B = (0, z) such that

1 1
/ hxp dx :1:/ |Dxg|.
0 0
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Proof. As v’ ¢ Wb1(0,1), Remark implies that ||1/(u')]|cc = 1 and, as ¥(u') € C°[0, 1], there exists
z € (0,1) such that |¢(u/(2))] = 1. Therefore, integrating the differential equation —(¢(v'))’ = h in
B = (0, z) yields

| o= [ s de = <o) + 0 0) = —v(2) = £1 = & [ 1Dy,

which ends the proof. O

Thanks to Lemmas [3.1] and the next result is very natural: it characterizes the existence of strong

solutions for (3.1)).
Proposition 3.3. Assume h € L1(0,1). Then, problem (3.1)) has a strong solution if and only if

(h1) there exists a constant k € (0,1) such that

1 1
)/ hXBdm‘ < H/ |Dx 5]
0 0

for every Caccioppoli set B C (0,1).

Proof. The proof is divided into three steps:

Step 1. If problem (3.1) has a strong solution, then (hi) holds. Let u be a strong solution of ([3.1)).
Take a Caccioppoli set B C (0,1) and multiply the equation in (3.1)) by x5. Using [5, Theorem 1.9 and
Corollary 1.6], we get

\/01 hxs da| = \/Olww)DxB) < ||¢(u')||oo/01|DxBl.

The conclusion follows by setting £ = [|¢(u') |0 < 1.
Step 2. If (h1) holds, then (3.1) has a bounded variation solution. Set

1
W= {w € BV(0,1) :/ wdr = O}.
0
By the Poincaré inequality (see, e.g., [4, Remark 3.50]), W is a Banach space if we endow it with the

norm 1
nwwzlum«

According to Lemma the bounded variation solutions of (3.1)) are the global minimizers in BV (0,1)
of the convex functional Z : BV (0,1) — R defined by

1 1
Z(v) = / v/ 1+ |Dv|? —/ hv dz.
0 0

It is a classical fact (see, e.g., [26]) that Z is lower semicontinuous with respect to the L'-convergence in
BV(0,1). Let denote by Zyy its restriction to W. We claim that, for every w € W,

Iw(w)Z(l—fi)/O |Duwl. (3.4)
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To prove ([3.4)) we proceed as follows. Fix w € W and, for each t € R, consider the super-level set
E;={z€(0,1): w(z) > t};

E; is a Caccioppoli set for a.e. t € (0,1) (see, e.g., [4, Theorem 3.40]). Then, the representation formula

+oo
w(z) = / om,(z) dt (3.5)

— 00

holds for a.e. = € (0,1), where ¢, € BV(0,1) is the function defined by

XE, () if t >0,
¢E, () = .
XE, () — 1= —X@©01)\E (x) ift<0.

The proof of (3.5)) is elementary. Obviously, for every z € (0,1), we have

“+oo “+oo 0
/ o () dt = / o () di + / o () di
—00 0 —00

+oo 0
=/ XE, () dt—/ X(0,0\E, (%) dt.
0 o)

(3.6)

Suppose w(z) > 0. Then, we get

400 w(z) 0
/ XE, (x)dt = / dt = w(z), / X(0,)\E, (z) dt = 0.
0 0 0

Similarly, when w(z) < 0, we find

+o0 0 0
/ xg, (z)dt =0, / X(0,1)\E, (z)dt = / dt = —w(x).
0 s}

w(z)

Thus, in any circumstances, substituting these identities into (3.6)), the identity (3.5 holds. Similarly,
the next co-area formula holds

+o00o
|Duw(z)| = / Deg, | di (3.7)

(see, e.g., [4, Theorem 3.40]). Hence, by Fubini theorem, it follows from (3.5) that

1 1 “+o0
/ hwda::/ h/ g, (x) dt dx
0 0 —o0
0 “+o0
:—/ (/ h dz )dt+/ (/ hds )t
—oo NJ(0,\E: 0 B
So, by (h1) and (3.7]), we obtain
1 0 1 oo pl
/ hw dxgm(/ / DX 0,1\ E: | dt—l—/ / |Dxg,| dt)
0 —00 J0 0 0
+o0 1 1
:n(/ / \DcpEt|dxdt) :n/ | Duw.
—00 0 0
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Therefore, we infer

1 1 1 1 1
Z(w) :/ v 1+ |Dwl|? —/ hwdz > / |Dw| — Ii/ |Dw| = (1 — /s)-/ | Dw|,
0 0 0 0 0

which provides us with . This condition entails that Zyy is bounded from below and coercive. Since
Ty is lower semicontinuous with respect to the L'-convergence in W, Zyy has a global minimizer v € W.
As, for every v € BV (Q), we have Z(v) = Tyy(w), where w = v — fol vdx € W, we can conclude that u is
a minimizer of Z in BV (0,1). Therefore, it is a bounded variation solution of (3.I).

Step 3. If condition (hy) holds, then any bounded variation solution of (3.1) is a strong solution. Let u
be a bounded variation solution of (3.1)), consider the decomposition u = u® + u® and take ¢ = u® as a
test function in ([2.8)). Then, proceeding exactly as in Step 1, we find

1 1 1 1
DS
/ | D%u| :/ ’u Dsu:/ hu’ dx < /@/ |D%ul,
0 o |[Deul 0 0

which implies that D%u = 0. Thus, we have u € W1(0,1) and, by Lemma it is a weak solution of
(3.1). For each z € (0,1), integrating (2.6 in B = (0, z), and using (2.7) and (h1), we obtain

(el (2))] = ’/Oz(w(u’))’dm) - ]/01 hxs da| < ﬁ/ol IDxsl =k < 1.

This entails [1)(v/)|o < 1 and hence, by Remark [2.2] it is clear that u is a strong solution of (3.1)). This
ends the proof. O

The next result provides us with a very simple sufficient condition for (hy).

1

Lemma 3.4. Assume h € L'(0,1). Suppose that h satisfies / hdx = 0 and ||h|1 < 1. Then, (h1)
0

holds.

Proof. Let us set k = ||hl|; < 1. Take any Caccioppoli set B C (0,1). In case B = (0, 1), up to a set of
measure zero, we have fol |Dxg| = 0 and hence

1 1
‘/0 hdx‘zOzka/O |Dx .

Otherwise, from [4, Proposition 3.52], we infer that either fol |Dxg| > 2, or, up to a set of measure zero,
B =[a,b] C[0,1], with a =0 or b= 1. In case fol |Dxg| > 2, we get

1 1
‘/ hXBd.T‘SKSH/ |Dx 5.
0 0

In case either a =0 and b < 1, or a > 0 and b = 1, we find fol |Dxg| =1 and hence

1 1 1
’/hdx’:‘/ hXde’g/ |h|dx:/<;:/<;/ |DxBl.
B 0 0 0

Therefore, the inequality in (h1) is anyhow satisfied. O

The following simple regularity result holds.
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Corollary 3.5. Assume that h € L'(0,1). Suppose that ||h||y < 1. Then, any bounded variation solution
of (3.1) is a strong solution.

Proof. Let u be a bounded variation solution of (3.1). From (3.3)), taking ¢ = 1, we infer fol hdx = 0.
Hence, by Lemma h satisfies (hq). Step 3 in the proof of Proposition yields the conclusion. [J

We can go further in the study of the regularity properties of the bounded variation solutions of ((3.1)),
by establishing that the only singularities that they can exhibit are jumps at the interior points where h
changes sign.

Proposition 3.6. Assume h € L'(0,1). Let u be a bounded variation solution of (3.1]).

(a) Let (o, 8) C (0,1) be an interval such that h(z) > 0 a.e. in (a, ) (respectively, h(z) < 0 a.e. in
(o, B)). Then, u is concave (respectively, convex) in (a, 8), and its restriction to (a, 8) satisfies

Uj(a,5) € Wie (o, ) N W (a, B)

and

V1+uw?

Moreover, w € W20, 8) and w/(0) = 0 if a = 0, while u € W2 (a,1] and /(1) = 0 if B = 1.

loc loc

_ (“') —h(z) ae. in (a,B).

(b) Let («, 8), (B,7) be any pair of adjacent subintervals of (0,1) such that h(xz) > 0 a.e. in (o, B) and
h(z) <0 a.e. in (B,7) (respectively, h(z) < 0 a.e. in (a, ) and h(x) > 0 a.e. in (B,7)). Then,
either u € VVliC (a,7), or

w(B7) >u(BT) and u'(B7) = —oco=1u'(B)

(respectively, u(8~) < u(BT) and w'(87) = +oo = /' (BT)), where v/ (87) and v'(B81) are the left
and the right Dini derivatives of u at 3, respectively.

Proof. Let u be a bounded variation solution of (3.1) and consider the decomposition

w=u®+u’ +uC.
First, we prove Part (a). Let (a, 8) be an interval such that h(xz) > 0 a.e. in (a, 8). The proof is divided
into three steps.

Step 1. u®(48) € Wf)’cl(a,ﬁ) and it is concave in («, ).
Set v = u® € WH1(0,1). By Lemma we already know that 1 (v') € Wb1(0,1) and

— (")) =h ae in (0,1). (3.8)

As h(xz) > 0 ae. in (o, B), ¥(v') is decreasing in («, 8). Since, in addition, ¥(v") is continuous and
v € L'(0,1), we must have
[Y(v'(x))] <1 forall z € (o, B). (3.9)

This implies that
- 1,1
Vas =¥ (W0))08) € Wige (@, )

and it is decreasing in (a, ), i.e., V|(q,5) € Wi’cl(a,ﬁ) and it is concave on (a, ).
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Step 2. uj|(a_ﬂ) =0.
Assume that there exists a jump point z € (a, 3) of u. Set

b(z) = H(z—z) in (0,1),
where H stands for the Heaviside function. Clearly, we have
D¢ = D¢* = =6,

where §, is the Dirac measure concentrated at z. Since |[D¢*| = §, is absolutely continuous with respect
to |Du?®| and its unique atom is z, it follows from (3.3]) that

z 1 1 Du®
/hdx:/ h¢dac:/ Y pes
0 0 o |Dus|
1 1
Du? Du?® Du®
= — 7522—/72’52:—72.
|, o o 10w )% = "Dy )

On the other hand, by the polar decomposition of measures (see, e.g., [4, Corollary 1.29]), we have

Du?
| Dus|

(z) € {—1,1} for all z € (0,1).
Thus, we see that foz hdx € {—1,1}. Hence, integrating (3.8]) in (0, z) yields

(v (2)) = / Chda € (~1,1},

which contradicts (3.9). Therefore, we conclude that u/ = 0 on («, 3).

Step 3. uc‘(awg) = 0.

From the two previous steps, we already know that © = u®+wu° in (o, §). In particular, u can be extended
by continuity onto [«, 3]. Let us prove that u is concave in [a, §]. On the contrary, assume that there
exists an interval [, d] C [a, f] such that

5)—
u(z) < u(y) + “o=a)(

— (z—7) in(y,9).

Let us define v € BV (0, 1) by setting

_ Juo) + 55  @ =) i),
v(z) = |
u(x) elsewhere.

It is clear that

1 1
/ v 1+ |Duv|? </ V' 1+ |Dul?
0 0

1 1
/ hvdx > / hu dx.
0 0

1 1 1 1
/ \/1+|Dv\2—/ hvdx</ \/I—HDUP—/ hu dx,
0 0 0 0

and, since v(z) > u(x) in (v, 9),

Thus, we get
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which contradicts the fact that u is a global minimizer of the functional

1 1
Z(v) = / v/ 1+ |Dv|? —/ hv dx.
0 0

Therefore, u being concave in («, (), it is locally Lipschitz in (a, 3) and hence, u|4 gy = 0. As we have
just proved that u = u® in («, 3), the conclusions follow from Step 1 and Lemma

Next we prove Part (b). Let («, 8), (8,7) be a pair of adjacent subintervals of (0, 1) such that h(z) > 0
a.e. in (a, ) and h(z) <0 a.e. in (8,7).

Set v = u® € WH1(0,1). As v is concave in (o, 3) and convex in (f3,7), two possibilities may occur:
either ¥ (v'(B)) € (=1,1), or ¥(v'(8)) = —1. In the former case, by the proof of Part (a), we have that

() (z)] <1 forall z € (a,7)

and hence v|(,,4) € Wli’cl(oz, v). In the latter case, either u is continuous at 3, or 8 is a jump point. Let

us show that u(37) > u(871). Indeed, like in Step 2, we set ¢(x) = H(B — x) in (0,1), where H is the
Heaviside function. We have that D¢ = —dg, where dg is the Dirac measure concentrated at 5. Thus, it

follows from (3.3]) that
Du?® ' Du? A
_ 5:_/7552//“@.
Du D=7y w2,

On the other hand, integrating (3.8) in (0, 8), we find

Therefore, we conclude that ‘B—Zzl(ﬂ) = —1 and thus both

u(B7) = u(B) and W'(B7) = —oo=u'(87),
which ends the proof. O

Hence we get the following result; hereafter by SBV(0,1) we mean the space of all special functions
of bounded variation, that is, of all bounded variation functions with vanishing Cantor part, as discussed
in [4, Chapter 4].

Corollary 3.7. Assume h € L'(0,1) and
(ha) there exists a decomposition

k
[O, 1] = U[Oéi,ﬁi], with a; < B; = i1 < /Bi—i-h fO’f’i =1,...,k—1,
i=1
such that either .
(=1)*h(z) >0 a.e. in(ay,B;), fori=1,...,k,
or ,
(=1)*h(z) <0 ace. in (o, B;), fori=1,... k.

Let u be a bounded variation solution of . Then, u € SBV(0,1), i.e., u is a special function of
bounded variation, whose jumps may occur at the points a;, with i € {2,...,k}, at most. In addition, all
conclusions of Proposition [3.6 hold on each interval, as well as on each pair of adjacent intervals of the
decomposition.
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The following uniqueness/non-uniqueness result can be of interest.

Lemma 3.8. The problem (3.1) has at most one weak solution u such that

1
/ udz = 0. (3.10)
0
Moreover, if u is a bounded variation solution with u® # 0, then u® + tu® is a bounded variation solution
of B1) for any t € [0,1].
Proof. Suppose fol hdx =0 and uy, us are weak solutions of (3.1)) such that

1 1
/ (5% dr = / (5] dxr = 0. (311)
0 0

As, for every ¢ € WH1(0,1),

/0 Yy (2)) ¢ (z) do = / h(a)p(x) di = / (@) () de,

we have
B(eh) = (uh) ae. in (0,1)

and hence v} = u} a.e. in (0,1). So, u; = us + C for some constant C and, due to (3.11]), C' = 0, which
implies u; = us and shows the uniqueness of the weak solution.
By Lemma the bounded variation solutions of (3.1)) are the global minimizers in BV (0, 1) of the

convex functional . .
I(v)= / vV 1+ |Dv|? - / h(z)v dz.
0 0

If u = u®+u®, u® # 0, is a global minimizer, by Lemma [2.3] u® must be another global minimizer. Thus,
by convexity, we find that for every ¢ € [0, 1] and v € BV(0,1),

Z(tu+ (1 —t)u) <tZ(u)+ (1 —t)Z(u®) <tZ(v)+ (1 —t)Z(v) = Z(v).
Therefore, tu + (1 — t)u® = u® + tu® provides us with a bounded variation solution of (3.1)) for all
t € 0,1]. O

Remark 3.1 It is easy to exhibit functions h with fol hdx =0, like, e.g., h(z) = %sign(x — %)7 for which
problem (3.1)) admits two, and therefore infinitely many, bounded variation solutions, which can all be
taken to satisfy (3.10) as well.

4 Fixed point reformulation

We start introducing the following assumption: the functions satisfying such conditions will be used in
the sequel to define a class of suitable auxiliary problems.

(k1) k:R — R is a function of class C1, strictly increasing and odd, which satisfies k'(0) = 1 and, for
some p > 2,

1i
\s|—l>rﬂoo |5|;D—2

=1 (4.1)
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The following conclusions are elementary.

Lemma 4.1. Assume (k1). Then, there exist constants p,v > 0 such that, for all s € R,

k()] < nls |p 241, (4.2)
[k(s)] < p(ls[P~" +1), (4.3)
v|s| < k(s)sign(s), (4.4)
vs? < K(s) < p(]s|P + 1), (4.5)

where K (s fo t) dt is the potential of k.
Proof. By , for every p > 1 there exists sgp > 0 such that

K ()] < ulslP™2if |s] > so
and hence, for all s € R,

K ()] < plsP=2 + max K ().

Thus, possibly taking a larger u, we conclude that estimate (4.2)) holds true for all s € R.
Next, pick s > 0. Integrating (4.2]) and using k(0) = 0 yield

7]%517*1 — us S k(S) S 2%51771 +ILLS

Hence, as the function k is odd, we get, for all s € R,

|k(s)] <

S|P+ pls|.

Since p > 2, possibly taking a taking a larger p, we conclude that also estimate (4.3]) holds true for all
s eR.
As k'(0) = 1, for every v € (0, 1) there exists so > 0 such that

K'(s)>v if |s| < so.
Integrating this inequality and using k(0) = 0, we obtain
k(s)>vs if 0<s< s

and hence, as k is odd,
k(s)sign(s) > v|s| if |s| < sp.

On the other hand, by , there exists s; > 1 such that
K'(s)>v|sP™2 >v if |s| > s,
because p > 2. Integrating this inequality yields
k(s) >vs+k(s1) —vsy if s> s1.
As k(s1) > 0, we can reduce v > 0 in such a way that

k(s)>vs if s> s



19

and hence, as k is odd,
k(s)sign(s) > v|s| if |s| > s;.

Since k is increasing, possibly further reducing v > 0, we conclude that estimate (4.4)) holds true for all
s eR.

The lower estimate in (4.5) follows from (4.4]) by integration. Whereas, the upper estimate can be
obtained arguing as done for deriving (4.3]) from (4.2)). O

Next we introduce the following auxiliary problem.

Proposition 4.2. Fizp > 2, set ¢ = %, and assume (k1). Then, for each h € L9(0,1), the problem

_ (W) +k(u) =h(z) in (0,1), (4.6)

' (0) =0, v'(1) =0,
has a unique bounded variation solution.

Proof. Let us endow BV(0, 1) with the norm

1
lollsy = lloll, + / Dy,

and consider the functional J : BV (0,1) — R defined by

j(v):/ol 1—|—DU|2+/01K(U)—/01hvdx. (@7)

The proof will be divided into three steps.

Step 1. J is lower semicontinuous with respect to the LP-convergence in BV (0,1). Indeed, take a
sequence (v, ), in BV(0,1) and v € BV(0,1) such that

lim v, =v in LP(0,1).
n—-+4oo

Owing to the upper estimate in (4.5)), we infer from [25] Theorem 2.8] that
1 1
lim (K(vy) — hvy,) dx = / (K(v) — hv) dz.
0

n—-+oo 0

Moreover, by Remark we have

1 1
liminf [ +/1+ |Dv,|? > / V14 |Dvl%
0 0

n—-+oo

Thus, we get
liminf 7 (v,,) > J (v),

n——+oo

which ends the proof of Step 1.

Step 2. J is coercive and bounded from below in BV (0,1). By the upper estimate in (4.5)), there are
constants ¢1, ca > 0 such that, for every v € BV(0, 1),

1
JI(v) = /O |Do| + exljolly = [IAllgllvlly — co- (4.8)
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On the other hand, there exists a constant c3 > 0 such that
c1]s|? = ||hllqls| —c2 > c1]s| —ez forall seR
and thus
1
T = [ |pel+ el - e 2 min{Ler Yol oy -
0

Therefore, J is coercive and bounded from below in BV (0, 1).

Step 3. Problem (4.6) has a unique bounded variation solution. From Steps 1 and 2 we conclude that
J has a global minimizer v € BV (0, 1), which is a bounded variation solution of (4.6). In order to prove
it is unique, suppose that u1, us are bounded variation solutions of (4.6). From (2.10) we get

1 1 1
/0 \/1+|Du1|2—/0 \/1+|Du2|22/0 (h — k(u2))(ur — ug) dx

and
[ VI - [ TEDaP = [ k) - ) de
Summing up we obtain X
0> /0 (k(uy) — k(u2))(uy — uz) da.
The strict monotonicity of the function k yields u; = us. O

Subsequently, we denote by P : L4(0,1) — LP(0,1), with p > 2 and ¢ = ﬁ, the operator sending any
function h € L7(0, 1) onto the unique bounded variation solution v = Ph of (4.6]). Note that P(0) = 0.

Proposition 4.3. Fizp > 2, set q = ﬁ, and assume (k1). Then, the operator P : L1(0,1) — LP(0,1)
is completely continuous.

Proof. This proof is divided into two steps.

Step 1. P is compact. Let (h,), be a bounded sequence in L9(0, 1) and, for every n > 1, set u,, = Phy,.
Since uy,, is the global minimizer of the functional 7, : BV (0,1) — R defined by

1 1 1
Tn(v) = / 1+ |Dv|? —|—/ K(v) —/ hpv dz,
0 0 0

we have that 7, (u,) < J,(0) = 1. Thus, it follows from (4.8) that

1
/ |Dun| + crllunlly = l|hnllgl[unllp = ca < T (un) < 1.
0

Therefore, the boundedness in L9(0,1) of (h,), implies the boundedness in BV(0,1) of (uy),. The
compact embedding of BV (0, 1) into LP(0,1) yields the conclusion.

Step 2. P is continuous. Let (h,), be a sequence converging in L9(0,1) to some h € L9(0,1) and
set u, = Phy. Pick any subsequence (hy,)r of (hp),. The boundedness of (hy), in L9(0,1) and
the compactness of P yields the existence of a further subsequence (hnkj )j of (hn, )k such that (unkj )j
converges in LP(0,1) to some u € LP(0,1). As in the previous step, the next estimate holds '

1
/ |Dunk]~| + Cl”“"kj ||§ - ”hnkj HqHunkj ||p —c2 < j(“nkj) <1
0
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and it implies that (unkj ); is bounded in BV (0, 1). Thus, by [4, Theorem 3.23], u € BV (0, 1). Moreover,
as J is lower semicontinuous with respect to the LP-convergence in BV (0, 1), we find

1 1 1
u):/ 1+|Du|2+/ K(u)f/ hudx
0
1

<hm1nf/ 1/1+|Dunk |2+ lim K(unk )— lim By, U, d

j—+o0 Jj—+o0 Jj—+oo Jo
=lim inf (/ 1+ \Dunk_|2+/ K(uy, ) —/ Py, U, da:) .

j—~4o0 0 J 0 J 0 J J

Therefore, since, by construction, Un,, provides us with the global minimizer in BV (0, 1) of the functional
jnkj it becomes apparent that, for every v € BV (0, 1),

J(u <11m_:nf(/ 1+|Dv|2+/ K(v / nk_vdx)
j—+o0 7
:/ 1+\Dv|2—|—/ K(v)—/ hvdz = J(v).
0 0 0

Consequently, u is the unique bounded variation solution of (4.6)), that is, v = P(h). Since u does not
depend on the sequence (unkj )j, we conclude that the whole sequence (uy,),, converges to u in LP(0,1).
This ends the proof. O

Fix p,q > 1 and denote by P; : L1(0,1) — LP(0,1) the linear operator which sends any function h
onto the unique solution u = P1h € W24(0,1) of the linear problem

—u" +u="h(z) in (0,1),
{u’(()) =0, v/(1) =0. (4.9)

The compact imbedding of W24(0,1) into LP(0,1) implies that P; is a compact linear operator.

Proposition 4.4. Fizp > 2, set q = ﬁ, and assume (k1). Then, the operator P : L1(0,1) — LP(0,1)
is Fréchet differentiable at 0, with derivative P'(0) = P;.

Proof. We aim to show that, for any sequence (hy,),, with A, — 0 in L(0,1),
hall; (P(hn) = P(0) = Pi(hy)) — 0 in LP(0,1) as n — +oc.

Since P(0) = 0, this amounts to prove that, for any sequence (vy,), in L9(0,1), with |lv,|l; = 1, and for
any sequence (8y), in (0,400), with s, — 0, there holds

5 P(spvn) — Pi(vn) — 0 in LP(0,1) as n — +oo. (4.10)

It suffices to establish that, for all subsequences (vy, )i of (vpn)n and (sp, )k Of (Sn)n, we can find further
subsequences (vnkj );j of (vn,)r and (Snk]. ); of (sn, )k such that

s,,jklvP(snkj Unkj) — 771(117ij) — 0 in L?(0,1) as j — +o0. (4.11)
J

Let (vn, ) be a subsequence of (v,,), and (s, )i be a subsequence of (s;,),. Since (vp, )r is bounded
in L9(0,1), there exist a subsequence (vnkj )j of (vn,)r and v € L2(0,1) such that Un,,, — v weakly in
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L%(0,1). Let (Snk]. ); be the corresponding subsequence of (s,, )r. In there sequel, for convenience, we
simply write v; for Uny, and s; for Sny, -

By the continuity of P;, we have that Pi(v;) — Pi(v) weakly in L?(0,1). Moreover, since P; is
compact and (v;); is bounded in L?(0,1), (Pi(v;)); is relatively compact in L?(0,1). Thus, along some
subsequence, relabeled by j, we have that P;(v;) — w in LP(0,1) for some w € LP(0,1). Necessarily, by
the uniqueness of the limit, w = P;(v) and hence

Pl(Uj) — Pl(U) n LP(()’ 1) as ] — +00.
Consequently, (4.11]) reduces to establishing

s, P(sjv;) = Pi(v) in LP(0,1) as j — +oc. (4.12)

Setting, for all j > 1,
;P (sj;),

Uj:Sj

it is clear that s;u; = P(sjv;) € BV(0,1) is the unique bounded variation solution of

_ <\/1+7> + k(u) = 5505 in (0’ 1)7 (4.13)

' (0) =0, u'(1) =0,
Since s;v; — 0 in L9(0, 1), the continuity of P implies that
sju; = P(sjv;) =0 in LP(0,1) as j — +o0.
According to estimate (4.3), it follows from [25, Theorem 2.3] that
k(sjuj) =0 in L9(0,1) as j — +oo

and hence
sjv; — k(sju;) =0 in L9(0,1) as j — +oo. (4.14)

Therefore, as ¢ > 1, Corollary implies that s;u; is a strong solution of (4.13) for all large j.
Next, we show that (u;); is bounded in W1(0,1). Fix any = € (0,1]. Integrating over (0,z) the
equation in (4.13]) yields

= [ sy = bl (4.15)
1+ s3u) (z)> Jo

the function v being defined in (2.2]). Thus, as v is odd and increasing, we get from (4.14])
Dllsjugllee) = Il (sjui)llce < llsjv; — k(sju;)lli =0 as j— +o0

and hence
[|sjuflloc — 0 as j — +oo. (4.16)

Multiplying the differential equation in (4.13)) by s;u; and integrating in (0, 1), we find

1
/ . ——dr + k (sjuj)sjujde = / syvju; da. (4.17)
1—|—52 g 0
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We want to estimate the three terms in ([£.17)). As the function ¢(&) = £2(14£2)"2 is convex if |¢] < v/2,
thanks to (4.16)), Jensen inequality applies, for all large j, and yields

s2||u’ |2 L g2y?

1+ 83|13 1+ s2u)?
Condition (4.4)) implies in particular that, for all j > 1,
1
/ k(sju;)sjujdx > 0. (4.19)
0
By Holder inequality, we have
1
2 2 2
[ st de < sl = il (4.20)

because, by construction, ||vj||; = 1. Thus, substituting (4.18)), (4.19) and (4.20) in (4.17) and dividing
by s?, we conclude that, for all large j,

o313

i (4.21)
1+8j||uj||1

Since by (4.16)

||sju;||1 — 0 as j — +oo0,

from (4.21) we infer, for all large j,
1 < V2l (4.22)

Let us set, for every 7 > 1,
1
T :/ ujdr and wj; =u; — ;.
0
From (4.22)), using the Poincaré-Wirtinger inequality (see, e.g., [I3 page 233]),
lwllp < lwjlls = [l (4.23)
we obtain, for all large j,
i} < V2(llwill + 1751 < V2(Ikwjlh + [r5]) = V2([[a 11+ [
Hence, for any given € € (0,1), there is ¢ > 0 such that
[ufll < elrj| +c. forall j > 1. (4.24)

Therefore, for proving that (u;); is bounded in W1(0,1), thanks to the Poincaré inequality ([#.23), we
only need to show that the sequence (r;); is bounded. The proof of this fact proceeds by contradiction.
Thus, suppose that some subsequence of (r;);, still labeled by j, satisfies

lim r; = 4o0; (4.25)
Jj—+oo
the argument is similar in case
lim r; = —o0.

j—+oo
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Then, by (4.24]), we have, for all large j,
uj(@) =rj +w;(@) 21 = lwille 2 rj = Wil =7 = ujlh = (L= e)r;
and hence, it follows from (4.25)) that

lim wj(z) =400 uniformly in [0, 1].
J—-+oo

Integrating in [0, 1] the differential equation in (4.13)) yields
1 1
1= |lvjllq > / vj da :/ (sju;) " k(sjui)u; da.
0 0
Thus, owing to the estimate (4.4]), we find that
1
121// ujdr — +o00 as j — +oo,
0

which is a contradiction. Therefore, we conclude that (u;); is bounded in W11(0,1), as claimed above.
From [4, Proposition 3.13, Theorem 3.23], we infer the existence of u € BV (0,1) such that, possibly
passing to a subsequence, u; — u in L*(0,1) and u; — Du weakly™ in the sense of measures, i.e.,

1 1
4lir+n / pu dx:/ ¢ Du for all ¢ € C°[0,1] with ¢(0) = ¢(1) = 0. (4.26)
J—+o0 0 0
Dividing the identity (4.15) by s; yields

W)

2 2
1+ s5u;(2)

/OI (s k(sju;) —v;) da.

for all z € [0,1] and j > 1. Since sj||uj|| — 0 as j — 400, the conditions k(0) = 0 and £’(0) = 1 imply
that
(sju;j () 'k(sjuj(z)) — 1 uniformly in [0,1] as j — +o0 (4.27)

and hence

1 1
/0 |(sllujllo) K (sju;)| do S/O |(s5u;) " k(sjuy)| do < 2,

for all large j. This estimate, together with the fact that |lv;||, = 1, finally yields the existence of a

constant C' > 0 such that
[u)(z)] < C\/1+ su)(z)?,

for all » € [0,1] and all large j. As s; — 0, we can conclude that (u}); is bounded in L°°(0,1). Therefore,
possibly passing to a further subsequence, still denoted by (u;);, there exists z € L*(0,1) such that
u; — z weakly* in L*°(0,1), i.e.

1 1
lim / d)u;-da::/ pzdx forall ¢ € L*(0,1).
0 0

Jj—+o0

According to ([4.26)), this implies that Du = z dz and thus u € W1>°(0, 1).
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Pick any ¢ € W11(0,1) and observe that
¢/

2
1+sju

= — ¢ in L'(0,1) as j — +oc. (4.28)
li
j

Note that, according to the weak formulation of (4.12)), we have that

1 / 1
/ uéL dr = / (—s
2,12
0 1+ s5u; 0
Thus, letting j — +o0 in this identity and using the boundedness of (u}); in L>°(0,1), we infer from

(2 and (129) that
1 1
/ u' ¢ dx :/ (—u+v)¢dz.
0 0

In other words, u is the unique solution of

{u“ +u=uwv(x) in (0,1),

jlk(sjuj) + v;)pda.

' (0) =0, u'(1) =0,

or, equivalently, u = P;(v). Finally, the compact embedding of W11(0,1) into L?(0,1) allows us to
conclude that, possibly along some subsequence,

uj =55 "P(s;v;) = Pi(v) in LP(0,1) as j— +oo.

Therefore, (4.12]), and hence (4.10)), is proven and the proof completed. O

Hereafter, we suppose that

(h2) h : (0,1) x R — R is a Carathéodory function, having a Carathéodory partial derivative % :

(0,1) x R — R, such that there exist constants r > 1 and a > 0 and a function b € L%(O, 1), for
which h(-,0) € L'+ (0,1) and

‘%(x,s)‘ <als|""' +b(z) forae x€(0,1) and cvery s €R. (4.29)

Remark 4.1 Integrating (4.29) and using assumption (hs), we see that h satisfies, for a.e. x € (0,1)
and every s € R,

[h(z,s)| < 2ls" + [b(2)[|s] + [A(z, 0)].
As the Young inequality implies that

s

[b(x)l[s] < 7ls[" + = b(x)| 7T,

we conclude that

|h(z, )| < “tLs|” + T;—1|b(3:)|frl + |h(x,0)| for a.e. z € (0,1) and every s € R, (4.30)

r+1

200,1).

where “=1(b|7T + |h(-,0)| € L
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Set p =7+ 1 and let k be a function satisfying (k1). Let S denote the operator defined by
S(u) = k(u) + h(:,u),
for u € LP(0,1). Then, the following result holds (see, e.g., [25, Chapter 2]).

Proposition 4.5. Assume (k1) and (ha). Then, the operator S maps LP(0,1) into L9(0,1), with ¢ =
ﬁ, is continuous, and maps bounded sets into bounded sets. Moreover, it is continuously Fréchet
differentiable, with derivative

S L*(0,1) — L(LP(0,1), LY(0,1))

defined by
S'(w)[v] = K (uw)v + —(,w)v  for all u,v € LP(0,1).

By Propositions [£.3] and [£.5] the operator
M=PS:LP(0,1) — L*(0,1)

is well defined. Moreover, by construction, the fixed points of M are precisely the bounded variation
solutions of (2.1)). Combining Propositions and yields the following result.

Proposition 4.6. Assume (k1) and (hs). Then, the operator M : LP — LP is completely continuous
and Fréchet differentiable at 0, with deriwative M’(0) = P15’(0), that is,

M (0)[v] =Py (v + gg(-,O)v) for all v € LP(0,1).

For our purposes in the next section, it should be noted that, assuming
(a1) a € L*>®(0,1) satisfies fol adx <0 and a(x) > 0 a.e. on a set of positive measure,

then the eigenvalue problem

{ —u" = Xa(z)u in (0, 1), (4.31)

' (0) = /(1) =0,

has a discrete spectrum ¥, with exactly two principal eigenvalues: A = 0, with principal eigenfunction 1,
and A = Ag > 0, with principal eigenfunction ¢y > 0, normalized so that ||¢o|, = 1, for some p > 1. A
proof of these statements is given in [I4]) (see also [44] Section 2]).

5 Global bifurcation

In this section we analyze the topological structure of the set of the positive solutions of . A pair
(A, u) is said to be a positive (resp. strictly positive) solution of if u is a positive (resp. strictly
positive) solution of for some A > 0. Of course, in each of these cases, u can be either a strong, or
a weak, or a bounded variation solution of (1.1)); accordingly, (A, u) is also referred to as a strong, or a
weak, or a bounded variation solution of

Throughout this section, we assume that

(f1) f € CYHR) satisfies f(0) =0, f/(0) =1, f(s)s > 0 for s # 0, and, for some constants p > 2 and
k>0,
If'(s)] < w(|s|P~2+1) forall s€R.
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The functional setting

Assume (f1) and set r = p—1 > 1. Let k be any function satisfying (k;) for such p, and consider the
operator N : R x LP(0,1) — L?(0,1) given by

N\ u) =P (k(u) + Aaf(uw)) —u, (5.1)
where P is defined in Section |4l Thus, (A, u) is a bounded variation solution of if and only if
N\ u) =0. (5.2)
Setting h = Aaf and using the notations introduced in the last part of Section [, we have
N=M-IT=PS-1T.

Here and in the sequel Z stands for the identity operator in the space under consideration. From Propo-
sitions and it becomes apparent that Z + N = M is completely continuous and that it can
be expressed in the form

N u) = LA)u + R\, u), (5.3)

where

L(A) = D N(X,0) =P ((1+ X)) — T, (5.4)

because £'(0) = f/(0) = 1. Here, D, N(X,0) stands for the Fréchet derivative of N (A, u), with respect to
u, at u = 0. Of course,

is a family of compact operators, continuously depending on A, such that
R(A
IRX Wl _ o iformly in A€ J, (5.6)
il =0 [ullp

for any compact subinterval J of R. Since £()\) is a compact perturbation of the identity, it is a Fredholm
operator of index zero.
Hereafter, for any given linear operator T, we denote by N[T] the null space of T, and by R[T] the

range of T. The partial differentiation 0%, with respect to A, will be simply indicated by /. The next

result provides us with some fundamental properties of £(A) at A, the positive principal eigenvalue of
the weighted eigenvalue problem .
Proposition 5.1. Under assumption (a1), the following properties hold:
(a) N[L(Xo)] = span [@o],
(b) NIL(Xo)] & R[L(Ao)] = LP(0,1),
(€) L£'(Xo) (N[L£(X)]) @ R[L(Ao)] = LP(0,1).
Proof. Part (a) follows from the fact that £(Ag)p = 0 if and only if

P1((1+ Aoa)p) = ¢,

that is, ¢ satisfies (4.31)) for A = Ag. Since L£(\o) is a Fredholm operator of index zero, it follows from
Part (a) that
codim R[L(A\g)] =1 (5.7)
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Hence, in order to prove Part (b) it suffices to show that ¢o ¢ R[L(Ao)]. On the contrary, assume
that g € R[L(Xo)]. Then, there is u € L?(0,1) such that

u— P71 ((1+ doa)u) = po,

ie.,
P ((1 + )\oa)u) =UuU— Y.

This equation is equivalent to the problem

—(u—0)" 4+ (u—g) =u+ dgau in (0,1),
' (0) =u/(1) = 0.
that is, by rearranging terms,

—u" — Mau = —p{ +po in (0,1),
W' (0) =v/(1) =0.

Multiplying the differential equation by ¢, integrating by parts and taking into account (4.31]) with
A= Ag, we find

1 1 1
0= / (—u” — Xoau)po dr = / (=g + wo)podr = / () + ¢o?) dz > 0.
0 0 0

This contradiction ends the proof of Part (b).
Similarly, by (5.7), in order to prove Part (c), it suffices to show that

L' (Mo)po ¢ RIL(No)]-
Suppose, on the contrary, that £'(A)(po) € R[L(Ag)]. Then, differentiating with respect to A yields
L' (Xo) = Pi(aZ)
and hence, there exists u € LP(0,1) such that
L(Ao)u=P1((1+ Xoa)u) —u = AL (Ao)po = P1(Aoapo)

and thus
P1(u+ doau — Apawy) = u.

Theefore, u satisfies
—u" — Mau = —Xgapy in (0,1),
' (0) = /(1) = 0.

Multiplying the differential equation by g and integrating by parts, it follows from (4.31]) that

1 1 1 1
0= / (—u"" — Mgau)po dx = —/ Noap? dr = / Voo = _/ (¢h)? dx < 0,
0 0 0 0

which is impossible. This completes the proof of Part (c). O
Similarly, the next result holds.

Proposition 5.2. Under assumption (a1), the following properties hold:
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(a) N[L(0)] = span 1],
(b) NIL(0)] & RIL(0)] = L*(0,1),
(c) L/(0)(N[L(0)]) & RIL(0)] = L?(0,1).

Proof. By (5.4), we see that £(0)¢ = 0 if and only if Pi(¢) = ¢, that is, ¢ satisfies for A = 0.
Hence, ¢ is a constant, thus proving Part (a). Moreover, since £(0) is a Fredholm operator of index zero,
we have that

codim R[L(0)] = 1. (5.8)

In order to prove Part (b), it suffices to show that 1 ¢ R[£(0)]. On the contrary, assume that there
exists u € LP(0,1) such that £(0)u = 1. Then, by (5.4]), we have Py (u) = v+ 1, i.e.,

{—(u—i— D"+ (u+1)=u in (0,1)
/' (0) = /(1) = 0.

Rearranging terms we get
—u”"4+1=0 1in (0,1)
W' (0) = /(1) =0,

which is impossible, as

This ends the proof of Part (b).
Due to (5.8)), to prove Part (c¢) we just show that

£'(0)1 = Pi(a) ¢ R[L(0)].
On the contrary, assume that £(0)u = P;(a) for some u € LP(0,1). By (5.4), we get
Pi(u) — u = Pi(a),

that is, P;(u — a) = u. Hence we obtain

which is impossible, as

1 1
Oz/u":/a<0.
0 0

This concludes the proof. O

Preliminary properties of the solution set
Conditions (a;) and (f1) are always assumed in this subsection. We start introducing a few definitions.

Definition 5.1 (Nontrivial solution). We say that (A\,u) € R x LP(0,1) is a nontrivial solution of (5.2))
if either w0, or u =0 and \ € &, where ¥ denotes the spectrum of (4.31)).
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Then, we set

8 ={(\u) € R x LP(0,1) : (A, u) is a nontrivial solution of (5.2)}
={(\u) € Rx (LP(0,1)\ {0}) : N(A,u) =0} U {(A\,0): A e =}

and
8 ={(\u)€8:2>0, u>0}U{(0,0),(X,0)}, (5.9)

where 0 and )\g are the two principal eigenvalues of (4.31). We endow 8 and 8~ with the topology of
R x LP(0,1). Since, (A, u) € Rx LP(0,1) is a solution of equation (5.2) if and only if (A, u) € Rx BV (0,1)
is a bounded variation solution of problem (1.1)), § and 8~ are also subsets of BV (0, 1) and, in particular,
of L>(0, 1).

Definition 5.2 (Connected component). By a connected component of 8 (respectively, of 8~ ), we mean
a closed and connected subset of 8 (respectively, of 8 ) that is mazimal for the inclusion.

We want to show that the solutions of can bifurcate in R x LP(0,1) from the line of trivial
solutions R x {0} only at (\,0), with A € ¥. Hence, the bifurcation points of the bounded variation
solutions of are precisely the bifurcation points of the strong solutions of . This basically
follows from Corollary which shows that the bounded variation solutions that are small in L*(0,1),

are actually strong solutions. Since X is a closed subset of R, this eventually implies that both 8 and 8§~
are closed in R x LP(0, 1).

Lemma 5.3. Assume (a1) and (f1). Then, any sequence ((An,un))n in S, with u, # 0 for allm > 1,
for which there exists A € R such that
lim (Ap,un) = (A,0) in R x LP(0,1),

n—-+oo

satisfies
Un

AeY and =¢ in CY0,1],

im —— =
n=+oo ||un |,
where @ is an eigenfunction of (4.31) associated to .

Proof. Let us set, for every n > 1,
ST
l[n [ p

Since (vy,)n is bounded, for any subsequence of (v, ), we can find a further subsequence, still labeled by
n, which converges weakly in LP(0,1) to some v € LP(0,1). From (5.2)—(5.6) and the compactness of P;,
dividing by ||wy, ||, we find

R(An,un)

o] — Pi(v+Aav) in LP(0,1) asn — 400
Un||p

Up = P1(vn + Apavy) +
and hence A
v =P1(v+ Aav),

with [|v[|, = 1. Thus, A € ¥ and v = $ is an eigenfunction of (@.31)) associated with \.
On the other hand, as u,, is, for every n > 1, a bounded variation solution of (|1.1)) such that

Anaf(uy) — 0 in LP(0,1) asn — 4oo,
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Corollary implies that w,, is a strong solution of (1.1]), for sufficiently large n. Thus, integrating the
differential equation of (1.1)) in (0, z) yields

—(ul(2)) = \n /Z af(u,)dr — 0 asn— +oo, (5.10)
0

where ¢ is the function defined in (2.2)). Since

—¥(un(2)) = [[P(up) o,
we find, from (5.10) and (2.2)), that ||u] ||cc — 0 and hence ||u,|[c1 — 0, as n — +oo. Let us set

B f(ss) if s £ 0,
9(s) = {f’(@) it s — 0.

Since f'(0) = 1, from (2.3)) we obtain that

[

= Anag(un)vn (14 (ul,)?)® = Aav in LP(0,1),

3
2

WA CON AL

m T el

as n — +oo. In particular, (v,), is bounded in W?27(0,1). As any subsequence of (v,), contains a
further subsequence converging in C*[0, 1] to v, the proof is completed. O

The following conclusions are immediate consequences of Lemma [5.3]

Corollary 5.4. Assume (a1) and (f1). Then, any sequence (()\n,un))n in 8, with u, #0 for alln > 1,
such that
lirf (Ansun) = (Xo,0) in R x LP(0,1)
n—-+0oo

satisfies

Up . Up _ . 1
W T~ G, T e i O,

where Ao and g are, respectively, the principal positive eigenvalue and the associated positive normalized

eigenfunction of (4.31)).

Corollary 5.5. Assume (a1) and (f1). Then, any sequence (()\n,un))n in 8, with u, # 0 for alln > 1,
such that
lim (A, u,) =(0,0) in Rx LP(0,1)

n—-+oo

satisfies
Un . Un,
=1, or

lim —"— = =1
n=too [[unlp

lim —— , in C0,1].
n—+oo [lup||L»
Corollary 5.6. Assume (a1) and (f1). Then, any sequence (()\mun))n in 8, such that u, # 0, for all
n>1, and .
lim (Ap,u,) = (A 0) in Rx LP(0,1),

n—-+00

satisfies that either

A=X and 1 Un = in C0,1],

m =
n=-+o0 [[un|fp

or . w
A=0 and i = 1 in CY0,1].

lim =
n=+00 [[un
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Taking into account that ¥ is a closed subset of R, from these results we can prove that 8§ and 8~ are
closed subsets of R x LP(0,1).

Proposition 5.7. Assume (a1) and (f1). Then, both 8§ and 8 are closed and locally compact subsets of
R x LP(0,1).

Proof. By Lemmathe solutions of can bifurcate in R x L?(0, 1) from the trivial line R x {0} only
at (5\,0), with A € X. Since, by the continuity of N, the set of solutions of is closed R x LP(0,1),
we conclude that 8 is closed in R x LP(0,1).

Similarly, by Corollary the solutions of (5.2), with u > 0, can bifurcate in R x L?(0,1) from the
trivial line R x {0} only at (0,0), or at (Ao, 0). Since the set of the solutions of (5.2)), with u > 0, is closed
R x L?(0,1), we conclude that 8~ is closed in R x LP(0,1).

The local compactness of 8§ and 8~ follows from the complete continuity of Z + N O

We conclude this subsection with some technical results, which might have their own interest. First,
we establish the following convergence-in-length result.

Lemma 5.8. Assume (a1) and (f1). Then, any sequence ((An,un))n in 8, converging to (A, u) € 8 in
R x LP(0,1), satisfies

1 1
lim / «/1+|Dun\2:/ 1+ |Dul2. (5.11)
0 0

n—-+oo

Proof. From ([2.10) we have that, for every n > 1,

/1 V14 |Duyl? < /1 1+ |Dv|? — /1 Anaf(un)(v — up) dz
0 0 0

for all v € BV(0,1). Thus, taking v = u and letting n — +o0, as the sequence (f(uy)),, is bounded in
L%(0,1), we infer that

1 1 1
limsup/ \/1+|Dun|2§/ V14 |Dul? — lir_irrl /)\naf(un)(u—un)dx
n—+oo Jo 0 n—ee Jo
1
:/ V' 1+ |Dul?.
0

On the other hand, the lower semicontinuity of the length functional with respect to the L!-convergence
in BV(0,1) yields

n——+oo

Therefore, (5.11]) holds. O

1 1
liminf/ V14 |Duy|? 2/ V14 |Dul?.
0 0

From Lemma and [6, Fact 3.1] we infer the next strict convergence result, which is a pivotal tech-
nical tool for proving our main bifurcation theorem. For a discussion of the notion of strict convergence in
BV (0,1), the reader is sent to [d, p. 125]. Here, we just recall that the topology of the strict convergence
is induced by the metric

1 1
d(u,v) = ||lu — || + ‘/ | D —/ |Dvl||, for all u,v € BV(0,1),
0 0

and that BV (0,1), endowed with this metric, is continuously embedded into L?(0,1) for all p € [1, c0].
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Corollary 5.9. Assume (a1) and (f1). Then, any sequence ((An,Un))n in S, converging to (A, u) € 8 in
R x LP(0,1), satisfies

1 1
lim u, =u in L'(0,1) and  lim / |Dun|:/ | Dul, (5.12)
0 0

n— 0o n——+oo
i.e., (up)n converges strictly to u in BV (0, 1).

Remark 5.1 Proposition (5.7) and Corollary imply, in particular, that both 8 and 8§~ are closed
and locally compact subsets of R x BV(0,1), when BV(0, 1) is endowed with the topology of the strict
convergence.

Finally, the following simple fact holds true.

Lemma 5.10. Let (uy,), be a sequence in L*°(0, 1) which converges to u € L>(0,1) a.e. in [0,1]. Then,
we have

limsup (ess inf u,) <essinfu and liminf (ess supu,) > ess sup u. (5.13)
n—+o0o n—r+o00

Proof. We will prove the first inequality. Assume, by contradiction, that there exists k € R such that

lim sup (ess inf u,) > k > ess inf u. (5.14)
n—+00

Let E be a set of positive measure such that u(x) < k in E and let (u,,); be a subsequence of (uy), such
that

lim (ess infuy,,; ) = limsup (ess inf u,).
Jj—+o0 n—+oo

Lastly, let F' be a set of measure zero such that, for every z € [0,1] \ F,

Up, () > ess infu,;, and jEI-il-’loc Un, () = u(z).

Pick € E'\ F. By the definition of E, we have u(z) < k. Thus, by the definition of F', we get

limsup (ess inf u,) = lim (essinfu,,) < lim wu,. (z)=u(z) <k,
n—s+o0o Jj—4o00 7 j—+oo 7

which contradicts (5.14]) and ends the proof of the first estimate of (5.13)). As the second one can be
proven similarly, we omit the technical details of its proof. O

The bifurcation theorems

In order to state the main global bifurcation result of this paper we assume that, besides (a1), the weight
function a also satisfies

(ag) there is z € (0,1) such that either a(x) > 0 a.e. in (0,2) and a(x) < 0 a.e. in (z,1), ora(z) <0
a.e. in (0,2) and a(x) > 0 a.e. in (z,1).
Thanks to assumption (ag) the one-signed bounded variation solutions of (1.1) enjoy the special

properties listed in the next result.

Proposition 5.11. Assume (f1) and suppose that a € L>(0,1) satisfies a(x) > 0 a.e. in (0,2) and
a(x) <0 a.e. in (z,1). Let (\,u) be a bounded variation solution of (1.1)) with either u > 0, or u < 0.
Then, one of the following three alternatives holds:
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e A\ =0 and then u is constant;

e \u >0 and thenu > 0if A >0, oru < 0 if A < 0; moreover, regardless its sign, u is decreasing in
[0,1], concave in [0,z), convez in (z,1], and either u € W>1(0,1), or u € W2[0,2) N WL1(0, 2),
we W2z, 1N Whl(z,1), v/ (27) = —co = u/(z1).

loc

e \u <0 andthenu>0if A <0, oru<0if A >0; moreover, regardless its sign, u is increasing in
[0,1], convex in [0,2), concave in (2,1], and either u € W1(0,1), or u € Wlicl [0,2) N WL1(0, 2),
u € W2z, 1] N Whi(z,1), W/ (27) = +oo = u'(21).

In all cases, u satisfies

— (m) = Xa(z)f(u(z)) a.e. in(0,1) and u'(0)=1'(1)=0. (5.15)

If, in addition, we assume (a1) and
(f2) f is increasing in R,
then the third alternative cannot occur.

Proof. Let us suppose that Au > 0. Condition (f;) yields A\f(u) > 0. Hence, setting h = Aaf(u),
Proposition and Corollary imply that w is concave in [0, z), convex in (z,1], and, moreover,
either u € W21(0,1), or u € W .[0,2) N W11(0,2), u € Wli’cl(z,l] NWHL(21), u(27) > u(z"), and
W' (27) = —oco = /(2T). In any case u satisfies (5.15)). In particular, we have that u is decreasing in [0, 1].

Similarly, we show that if Au < 0, then w is increasing in [0, 1], convex in [0, z), and concave in (z, 1]. In
addition, either u € W21(0,1), or u € VVlicl[O, 2)NWH0,2), u € VVlicl(z, NWhi(z,1), u(z7) < u(zh),
u'(27) = 400 = u/(zT), and anyhow u satisfies (5.15)).

Next, let us suppose that A > 0 and u > 0. we want to show that u > 0. Assume, by contradiction,
that

u>0 and essinfu=0.

Since u is decreasing in [0, 1] and continuous in [0, z) U (2, 1], we see that
0 = ess infu = minu = u(1).

As, in addition, u/(1) = 0, the uniqueness of solution for the Cauchy problem

— uil /:)\aa: U

u(l) =0, u'(1) =0,

guaranteed by (f1), entails that either v = 0 in [0, 1], if » is continuous in [0,1], or v = 0 in (z,1], if
u is discontinuous at z. The first case cannot occur, because we are assuming that u > 0. Thus, u is
discontinuous at z and vanishes on (z,1], which is impossible, because u/(z*) = —oco. Therefore, we
conclude that u > 0.

Similarly, we can prove that if A < 0 and u < 0, then v < 0, or if A > 0 and u < 0, then u < 0, or if
A <0 and u > 0, then u > 0.

Finally, let us further suppose that (a1) and (f2) hold. We want to show that if (A, u) is a bounded
variation solution of , with w > 0, then A > 0. Suppose, by contradiction, that A < 0. We know that
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u is increasing in [0, 1] and u > 0. From the differential equation in (5.15)), using (f;), we get

o u'(x) / 1
Aa(z) = ( 1+(u/(x))2> Flu(z))

_ 1 u’(x) 1 / ul(x) .
R <f<U<x>> 1+<U’(w)>2>+<f(u(w))> e Oy

Integrating in (0,z) and in (z,1), respectively, using the condition «/(0) = «/(1) = 0 and u/(27) =
u'(27) = 400, and summing up, we find that

1 o 1 1 1 1 / u/(x) .
A/0 adv = f(U(Z‘))+f(U(z+))+/o (f(u(x))) @
) - fGh) / Plu) @)
FaNFWED) Jy Pu@) Vit @ @)

because u(z7) < w(z") and (f2) holds. Therefore, as A\ < 0 and, by (aq), fol adr < 0, we get a
contradiction.
Similarly, we show that if (A, u) is a bounded variation solution of , with u < 0, then A\ < 0.
This allows us to conclude that, for one-signed bounded variation solutions (A, u) of (L.1), the alter-
native A = 0 or Au > 0 must holds. O

dx <0,

The following symmetric counterpart of Proposition holds.

Proposition 5.12. Assume (f1) and suppose that a € L*>°(0,1) satisfies a(x) < 0 a.e. in (0,z) and
a(x) >0 a.e. in (z,1). Let (A, u) be a bounded variation solution of (L.1)), with either u > 0, or u < 0.
Then, the following three alternatives hold:

e A\ =0 and then u is constant;

e \u>0 and thenu>0if A >0, oru <0 if A <0; moreover, regardless its sign, u is increasing in
[0,1], convex in [0,2), concave in (2,1], and either u € W1(0,1), or u € Wlicl [0,2) N WL1(0, 2),
u € W2z, )N Whi(z,1), and v/ (27) = +oo = ' (21);

e \u <0 and thenu > 0if A <0, oru <0 if X\ > 0; moreover, regardless its sign, u is decreasing in
[0,1], concave in [0,z), convezx in (z,1], and either u € W>1(0,1), or u € W0, 2) N WL1(0, 2),
we W2z, 1] nWhi(z,1), and v'(z7) = —o0 = u/(27).

loc

In all cases, u satisfies (5.15)). If, in addition, we assume (a1) and (f2), then the third alternative cannot
occur.

Remark 5.2 Proposition implies that if (A\,u) € 8~ and u # 0, then u > 0.

Our main global bifurcation result establishes the existence of two unbounded connected components
€5 and Gio of the set 8~ of the positive solutions of (1.1)), as defined in (5.9)), bifurcating from (), 0) at
A =0 and A = Ay, respectively.

Theorem 5.13. Assume (f1), (a1) and (az). Then, there ewist two connected components Cg and C3
of 8 such that:

e C5 and €3 are unbounded in R x LP(0,1);
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e G5 and €>>\0 are closed and connected subsets of BV (0,1), endowed with the topology of the strict
convergence;

e (0,0) € C5 and (Xo,0) € €3 ;

e {(0,7):7r>0} CC;;

o if (\u) € Cg UCY andu #0, then u>>0;

o if (\,0) € €5 UCS for some A >0, then A = Xo;

o cither € NC5 =0, or (Mo,0) € €5 and (0,0) € C5 and, in such case, €5 = C3 ;

e there exists a neighborhood U of (0,0) in R x LP(0,1) such that €5 NU consists of strong solutions
of (L1);
o there ewists a neighborhood V of (Ao, 0) in R x LP(0,1) such that €5 NV consists of strong solutions

of .

Proof. We suppose here that the first alternative holds in (as), that is, we assume that there is z € (0, 1)
such that a(x) > 0 a.e. in (0,2) and a(z) < 0 a.e. in (z,1). The argument in the other case follows
similar patterns.

The proof is divided into two parts.

Part 1. Bifurcation from ()\g,0): existence and properties of Gfo.
We are going to apply the unilateral global bifurcation theorem [41, Theorem 6.4.3] to the equation (5.2))
in LP(0,1), with p > 2. Following [4Il Chapter 6] we introduce the closed subspace

Y = {yELP(O,l):/lygpodx:O},
0

and, for every e > 0 and n € (0,1), we consider the open wedges
1
500 = {0 €Rx PO s A= dal < [ ugode > alull ),
0

1
Qzy(h0) = {0 u) € R X LP(0,1) 1 ]A = Ao <&, / ugpo do < —7j|ul, }.
0

Thanks to Proposition we infer from [4I, Lemma 6.4.1] that, for every £ > 0 and n € (0, 1), there
exists a neighborhood V' of (Ap,0) in R x L?(0,1) such that

BN\ {(h,0)} € QL, (M) UQZ, (Xo)-

Due to (a1) and (f1), by possibly reducing the size of V, we can also suppose that
INaf(u)1 <1 forall (\,u)e8SNV.

Thus, by Corollary 8NV consists of strong solutions of .

Let us fix e > 0 and n € (0,1). By Proposition and [4I, Theorem 5.6.2], all the assumptions
of [4Il Theorem 6.4.3] hold true with reference to Ag. Thus, there is a connected component C, of
S\ (Qz,(Ao) NV), with (Ao, 0) € €y, such that one of the following non-excluding options holds:

(A1) €,, is unbounded in R x LP(0,1),
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or
(A2) there exists A € ¥\ {Ao} such that (},0) € Cy,,

or

(A3) there exists (A,y) € Cy, N (R x (Y'\ {0})), i.e., y # 0 and fol ypo dr = 0.

If Cy,N((—00,0)x LP(0,1)) # O, then by connectedness there exists u € LP(0, 1) such that (0,u) € Cy,.
Since u must be constant and C, is a maximal connected subset of 8 \ (QZ,,(Ao) NV), €y, contains the
vertical line {(0,7) : » € R} and hence €y, N ([0,400) x LP(0,1)) is unbounded. Accordingly, if we set

L =€y, N ([0,+00) x LP(0,1)),

we see that, in any case, @;\ro is a maximal connected subset of 8 N ([0, 4+00) x LP(0, 1)), satisfying either
(A1), or (A2), or (A3).

Let us also observe that, by Corollary possibly shortening V', we have that u > 0 for all (\,u) €
(€%, NV)\ {(X0,0)}; however, we cannot guarantee that (3:{'0 does not contain any negative, or sign-
changing, solution. The remainder of the proof of this part is devoted to showing that an unbounded
component Gfo of C:\"O, constituted by positive solutions, actually exists.

Let us define C5  as the component of 8 such that (Ao, 0) € €5 . Propositionand the subsequent
Remark [5.2| guarantee that u > 0 for all (A\,u) € €3 with u # 0. We know that

ey, =Cf iV, (5.16)

since u > 0 for all (\,u) € Gj{o NV with u # 0. Moreover, by construction, we have €5 C Gj{o. Actually,
the following result holds.

Claim. €3 is unbounded in R x LP(0,1).

To prove this claim, we distinguish two cases, according to either (0,0) € Gfu, or (0,0) ¢ @fo.

In case (0,0) € G;O, Gf\o is unbounded in R x LP(0, 1), because, being a component, it must contain
the whole vertical half-line {(0,7) : r € [0, +00)}.

In case (0,0) ¢ €5 , we will show that

el =e3. (5.17)
Consequently, as the component G;ro = Gfo cannot satisfy alternatives (A2) and (A3) above, 6;0 must
satisfy (A1), i.e., it is unbounded in R x LP(0, 1).

In order to prove (5.17), we suppose on the contrary that Gfo is a proper subset of (?j{o. Being
components, G;\ro is connected and €3 is closed; hence, there exist a sequence ((An,un))n in Gio \ €3,
and a solution (A, u,) € G5 such that

lim (An,un) = (Ao,ue) in R x LP(0,1).

n—-+o0o

As (M, u,) € 87, the definition of 8> implies that one of the following three cases occurs: either
(Aw, uy) = (0,0), or (Ay,u,) = (Ao, 0), or u > 0.
The first case, (A, u,) = (0,0), is immediately ruled out because we are supposing (0,0) & C5 .
The second case, (A, u,) = (Ao, 0), cannot occur, because otherwise

(Ansun) € (€F \ €3 )NV, for all large n,

which is impossible by (5.16)).
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Thus, u,, > 0 must hold, and actually, due to Proposition [5.11} wu, > 0. If in a neighborhood
of (Ay,u,) the component G;\ro consisted of solutions of the form (\,v) with v > 0, G)>\O would not
be maximal for the inclusion in 8~ and hence, could not be a component. Therefore, without loss of
generality, we can assume that, for every n > 1, either u,, < 0, or u,, changes sign.

On the other hand, since w, — wu, in LP(0,1), there is a subsequence, relabeled by n, such that
Un(x) = uy(z) ae. in [0, 1]. If there existed a subsequence of ((An, un))n, still labeled by n, such that
Uy < 0 for all n, it would necessarily follow that v < 0. Therefore, since u > 0, u,, must change sign
for all large n. Thus, by Corollary and Lemma possibly along some subsequence, we find that
and hold. As u > 0, we also have, by Proposition that u is decreasing. Hence, we find

1 1
ess supu — ess inf u = / |Du| = lim / | Dy, |
0 0

n—-4oo

> lim inf (ess sup u,, — ess inf uy,)
n—-+oo

> liminf (ess sup u, ) — lim sup (ess inf u,,)
n—+00 n—-+oo

> lim inf (ess sup un) > ess sup u,
n——+oo

which is impossible because ess inf w > 0. This contradiction shows that G;\FO = Gfo. The proof of our
claim is therefore complete.

Therefore, we have proved that, in all circumstances, Gfo is a connected component of 8>, unbounded
in R x LP(0,1), as claimed by Theorem Actually, a slightly stronger conclusion holds: Gfo is a
connected subset of BV(0,1), endowed with the topology of the strict convergence. Indeed, otherwise
we could partition 6?\0 into two disjoint subsets, closed in R x BV(0,1) with respect to the topology
of the strict convergence. Since, by Corollary these sets should be closed in R x LP(0, 1) as well, a
contradiction would follow.

Part 2. Bifurcation from (0,0): existence and properties of Cj .
The proof of Part 1 can be adapted, with some simplifications, to construct ;. Therefore we will omit
some details of such construction, not to be repetitive. Indeed, in this case we can define Cj as the
component of 8~ such that (0,0) € €. Since 8 contains the vertical half-line {(0,7) : r € [0,+00)},
we see that C7 is unbounded in R x LP(0,1). Next, Proposition and Remark guarantee that if
(A u) € €5 and u # 0, then u > 0. Further, Lemma implies that if (\,0) € €7 for some A > 0,
then A = )g, because \g is the only positive eigenvalue of with positive eigenfunctions. Finally,
Corollary shows that there exists a neighborhood U of (0,0) in R x L?(0,1) such that €5 NU consists
of strong solutions. Exactly as in Part 1, we also see that 6)>\0 is a connected subset of BV (0, 1), endowed
with the topology of the strict convergence.

Finally, the maximality and the connectedness of both €7 and Gfo yield the following alternative:
either Cg NC; =0, or (A, 0) € €5 and (0,0) € €5 and, in such case, €5 = €5 . This ends the proof of
Theorem O

We conclude this section, and this paper, remarking that, under an additional regularity condition
on f, some further information can be obtained about the fine structure of the connected components
€y and Gj\ro near their respective bifurcation points from the trivial line. More precisely, the next result
follows easily by combining Corollary With Theorem and the analysis already done in [44] Section
4]. As they can be easily reproduced, the technical details of its proof are omitted here.

Theorem 5.14. Assume (a1), (f1), and

(f3) there are £ > 2 and n > 0 such that f € C*(—n,7).
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Then, there exists a neighborhood U of (0,0) in R x LP(0,1) such that if (A, u) € U is a bounded variation
solution of (1.1)), then either u =0, or A = 0 and u = r for some r € R\ {0}. In particular, there is
ro > 0 such that C5 NU consist of {(0,7) : 7 € [0,70)}.
Furthermore, there exist a neighborhood V' of (Ag,0) in R x LP(0,1), € > 0 and two maps of class
Céfl,
A:(—e,6) = R, z:(—ee) = Z,

where
1
Z = {z e 0Y0,1] : 2 (0) = 2/(1) = 0, / 2o de = 0}
0
is endowed with the topology of R x C[0,1], such that
o \(0) =X and 2(0) =0;
o (A(s),s(po + 2(s))) is a strong solution of (L1) for all s € (—¢,¢);

o if (\,u) € V is a bounded variation solution of (1.1)), then either v = 0, or A = A(s) and u =
s(po + z(s)) for some s € (—¢,¢); in particular, C5 NV is precisely the curve (A(s), s(go + 2(s)))
with s € [0,¢).

Finally, the bifurcation at Ao is transcritical if f”(0) # 0; in particular, the bifurcation of positive solutions
is supercritical if f"(0) < 0 and subcritical if f”(0) > 0. Suppose, further, that £ > 3 in (f3). Then, a
suberitical pitchfork bifurcation occurs at Mg if f”(0) = 0.

6 Conclusions, conjectures and open questions

In this paper the topological structure of the set of positive solutions of the one-dimensional quasilinear
indefinite Neumann problem has been analyzed in the special case when f(0) = 0 and f'(0) = 1.
For the first time in the literature, a unilateral bifurcation theorem in the space of bounded variation
functions has been established for an elliptic problem driven by the mean curvature operator. According
to it, there exist two global connected components of the set of positive solutions emanating from the
line of the trivial solutions at the two principal eigenvalues of the linearized problem around 0.

As already predicted by the analysis carried out in [44], Section 8], the solutions on these components
are regular as long as they are sufficiently small, while they may develop jump singularities at the nodes
of the weight function, a, as they become sufficiently large. Thus, we have established, in the general
setting of this paper, the existence of components consisting, simultaneously, of regular and singular
solutions, which might be a breakthrough in “global bifurcation theory”as applied to study more general
quasilinear equations and systems. However, a number of important questions still remain open that fall
outside the general scope of this paper, but deserve some further effort to gain insight into the problem
of ascertaining the fine structure of the bounded variation solutions of . A very relevant one consists
in clarifying the hidden relationships between the regular and the singular solutions of , with special
attention towards the problem of understanding the precise mechanisms generating the formation of jump
singularities along the A-paths of regular solutions. We have a strong heuristic evidence that the local
regularity of the weight function a at its nodes should play a significant role to describe the transition
from regular to singular solutions, i.e., in explaining the underlying formation of singularities on the small
regular solutions.

Nevertheless, in some particular, but pivotal, examples we already know that the global bifurcation
diagram of bounded variation solutions looks like shows Figure [I| Namely, when the associated poten-
tial F(s) = f(f f(t)dt of f is superlinear at infinity, then the component of positive bounded variation
solutions G;O bifurcating from (),0) at A = A\g looses the a priori bounds in C*[0,1] at some \* > 0,
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where the solutions become singular and fill in a subcontinuum consisting of singular bounded variation
solutions bifurcating from infinity at A\ = 0. Instead, when the potential F' is sublinear at infinity, then
the component C remains separated away from the vertical line R x {0} and looses the a priori bounds
in C1[0,1] at some A\, > 0, where it links another unbounded subcontinuum of singular bounded vari-
ation solutions whose A-projection contains (A*,4+00). We conjecture that, actually, these are the only
admissible global bifurcation diagrams under the assumptions of Theorem at least, topologically,
in the sense that the underlying global bifurcation diagrams should be homeomorphic to those shown by
Figure though the number of solutions of for a fixed value of A on the component Gfo might be
arbitrarily large according, e.g., to the number of interior nodes and the relative size of the weight a on
each of the nodal subintervals.

For simplicity, here we have restricted ourselves to deal with the simplest situation when the function
a possesses a single interior node z, and thus the positive solutions of are monotone. As our proof
of Theorem [5.13| relies, on a pivotal basis, on this special feature, getting a proof of this theorem in
the general case when a has an intricate nodal behavior might be a real challenge plenty of technical
difficulties. Nevertheless, in spite of these technical troubles, we still conjecture the validity of Theorem
5.13] at least, under the assumptions imposed to the weight a in Corollary 3.7} The validity of Theorem
[5.13 in more general settings remains therefore an open problem here.

A further challenge, of a rather different vein, consists in describing the precise asymptotic profile of
the bounded variation solutions of as A — 0, or A = +00, according to the behavior of the associated
potential F' at infinity. In some particular cases of interest, we already know that the derivatives of the
solutions of approximate, asymptotically, the profile of the solution of the problem

_ (\/1171}2) — b(z) in (0,1),

v(0) =0, v(1) =0,

where ()
Zaix in (0, 2),
b(z) = foﬁ‘i((g)dt
n (z,1),

[La(t)dt
and z is the unique interior node of the function a. This feature should be relevant to establish in various

cases the non-existence of positive regular solutions of (|1.1); however this analysis, being outside the
scope of this paper, is postponed here and will be carried out elsewhere.
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