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EFFECT OF THE DOMAIN GEOMETRY
ON THE EXISTENCE OF MULTIPEAK SOLUTIONS
FOR AN ELLIPTIC PROBLEM

E. NORMAN DANCER — SHUSEN YAN

ABSTRACT. In this paper, we construct multipeak solutions for a singu-
larly perturbed Dirichlet problem. Under the conditions that the distance
function d(z, 92) has k isolated compact connected critical sets T4, ... , Tk
satisfying d(z,0Q) = ¢; = const., for all x € T}, min;»; d(T;,T;) >
2max;<;<k d(Tj,08), and the critical group of each critical set T} is non-
trivial, we construct a solution which has exactly one local maximum point
in a small neighbourhood of T;, i = 1,... , k.

1. Introduction

Let Q be a bounded domain in RY. Consider

—2Au+u=uP"! inQ,
(1.1) u>0 in ,
u=20 in 092,
where ¢ is a small positive number, 2 < p < 2N/(N—2)if N >3 and 2 < p < o0
if N =2.
In the past few years, a lot of work has been done on the existence and mul-
tiplicity of the solutions for (1.1). First, Ni and Wei [27] proved that as ¢ — 0,
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the least energy solution has exactly one local maximum point and this local
maximum point tends to a point which attains the global maximum of the dis-
tance function d(x,09). From then, the effect of the distance function on the
existence of single peak solution, that is, solution which has exactly one local
maximum point, has been extensively studied and single peak solutions with the
peak near various kind of critical points of the distance function have been con-
structed. See [21], [23], [28], [32], [33]. On the other hand, if the distance function
has several critical points, there are a few works concerning the construction of
multipeak solutions (see [6], [7], [18]).

There is another direction to study the multiplicity of the single peak solu-
tions and the existence of multipeak solution: the effect of the domain topology.
In [2], Benci and Cerami proved that (1.1) has at least Catq(Q2) single peak
solution if € > 0 is small enough. Later, Benci, Cerami and Pasasseo proved
in [3] that if € is not contractible, the number of the solutions of (1.1) is at least
Catq(Q2) + 1. Concerning the effect of the domain topology on the existence
of multipeak solution, we proved in [17] that if the homology of the domain is
nontrivial, then for any positive integer k, (1.1) has at least one k-peak solution
provided € > 0 is small enough. The method in [17] can also be modified to
show that there is a two-peak solution for small € > 0 if  is not contractible.
See also [14] for an early result on the existence of two-peak solutions.

The aim of this paper is to construct multipeak solutions for (1.1) provided
that d(x,dQ) has several critical points whose critical groups are nontrivial. We
first give some definitions and recall some basic results.

Let f(z) be a Lipschitz continuous function defined on RY. The Clarke
derivative of f is defined as follows (see [10]):

of(x) = {a e RN : fO(z,v) > (a,v), for all v € RV},

where

o —  flx+h+Xv)— f(x+h)
fiav) = ;Héf?iw A '

A point x is called a critical point of f if 0 € 9f(xg). Let T be an isolated
connected critical set of f in the following sense: 0 € 9f(x), f(x) = ¢ for each
x €T, and f has no other critical point in a small neighbourhood U of T'. Then
we define the critical group of f on T as follows:

Co(f,T) = HI(fNU, (f\T)nU),

where ¢ =0,1,..., f={z: f(z) < c}.
We stress here that all the cohomologies in this paper are with the coefficients
in the same field.
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The distance function d(z,9) is Lipschitz continuous and its Clarke deriv-

ative is
(1.2) dd(x, ) = —co (Mg (x) — {z}),

where Tlpq(z) = {y : y € 0Q, |y — x| = d(x,092)} and co S denotes the convex
hull of the set S (see [10]).
Let U(y) be the unique positive solution (see [22]) of
—Au+u=ul! in RY,
u € HY(RY),
u(0) = max,cgy u(y).
It is well known that U(y) is radially symmetric about the origin, decreasing

and
lim U(y)e|y| V=12 = ¢ > 0.

lyl—o0
Define (u,v). = [, e*Du - Dv + uv, for all u,v € Hg(Q), [|ull. = (u,u)im.
For any z € RN, ¢ >0, let U, .(y) = U((y — 2)/e).
We denote by P. qv the solution of the following problem:
—&2Au+u=|vP~2v in Q,
u € HHQ).
By the maximum principle, we know P, qU. . > 0.
For any z; € Q, j =1,... ,k, define

P qU. ..
Ee vk = {v € H{(Q) : (PeaUes,,v)e = <Qv>
€

a$ji
j=1,...k, i:l,...,N}.

The main results of this paper are the following.

THEOREM 1.1. Suppose that k > 1 is an integer. Let T; be an isolated
critical set of the distance function d(x,08) with d(x,0Q) = ¢; for all x € Tj,
and Dj be a small neighbourhood of T; such that d(x,08) has no critical point in
D\Tj, j=1,... k. Suppose that the critical group C(d(z,00Q),T}) is nontrivial
forg=1,... k. If

(1.3) mind(D;, D;) > 2 max max d(x,0),
i#j 1<j<kz€D;

then there is an g9 > 0, such that for each € € (0,e¢], (1.1) has a solution of the
form

k
(14) Ue = Za&‘,jPE,QUE,J)E‘]‘ + v,

j=1
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where ve € B, 5_ 1, and as € — 0,
(1.5) e — 1, oy —aj €Ty, |Jvelle = 0(e™?), j=1,... k.

Usually, we call the solution of the form (1.4) satisfying (1.5) a k-peak solu-
tion. Apart from the above existence result, we have the following nonexistence
result.

THEOREM 1.2. Suppose that Q0 is strictly convex. Then for each integer
k > 2, there is an g9 > 0, such that for each € € (0,¢¢], (1.1) does not have any
k-peak solution.

REMARK 1.3. It can be proved that a domain € is strictly convex if and
only if for each point z € 9Q, T, N (Q\ {z}) = 0, where T, is the tangent plane
of 0 at x.

REMARK 1.4. In [33], Wei proved Theorem 1.2 for the case k = 2 and asked
whether the conclusion was still true for £ > 3.

Using (1.2), we can check that the peak of any single peak solution must
converge to a critical point of the distance function as € — 0. See the discussion
in the beginning of Section 3. So it is natural to ask what kind of critical point of
the distance function can generate a single peak solution with its peak near this
critical point. The example given in Section 4 shows that some of the critical
points of the distance function may not generate a single peak solution. On the
other hand, for an isolated strict local maximum point, or a critical point such
that the distance function is differentiable on the boundary of a small neighbour-
hood of this point and the degree of Dd(z,0) in this small neighbourhood is
not zero, then there is a single peak solution with its peak nearby (see [6], [18],
[21], [23], [28], [32], [34]). In Section 3, we prove some results on the nontriviality
of the critical group. These results enable us to conclude that the critical groups
of local maximum points, or some kind of saddle points, or critical point with
nonzero degree are nontrivial. We also give in Section 3 an example where the
isolated critical point of the distance function is not the kind of saddle point
defined in [9], and the distance function is not differentiable on the boundary of
any small neighbourhood of this point, but whose corresponding critical group
is nontrivial. This example also shows that the structure of d(z,d) in a small
neighbourhood of an isolated critical point may be very complicated even if its
corresponding critical group is nontrivial.

As we shall see, to construct a single peak solution for (1.1) with its peak
near a designated critical point zq of d(z,9f2) essentially reduces to find a con-
dition under which g is stable subject to suitable small perturbations (see [23]
for the precise definition). Thus we need to discuss the stability problem for the
critical point of a function f(z). In order to make it possible to glue together
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the single peak solutions, we also need to study whether (z1, z2) is a stable crit-
ical point of f1(z1) + f(z2) if z; is a stable critical point of f;(z;), i = 1,2. In
the smooth case, we know that if the corresponding critical group is nontrivial,
then the critical point is stable. Moreover, C(f1 + f2, (x1,22)) is nontrivial and
thus (z1,x2) is a stable critical point of fi(z1) + f(z2), if C(f;, x;) is nontrivial,
i =1,2. In the smooth case, it is also well known that the corresponding critical
groups of strict local maximum points, strict local minimum points, nondegen-
erate critical points, critical points with nonzero degree are nontrivial. For the
distance function, we know it has no minimum point inside 2. Wei in [34] gave
the definition for a critical point of d(z, 0) to be nondegenerate. However, we
prove in Section 4 that under Wei’s definition, a nondegenerate critical point
of d(x,09) must be a strict local maximum point. On the other hand, the dis-
advantage to use classical degree theory to deal with the stability problem is
that in many cases, it may not be possible to find a small neighbourhood for the
isolated critical point such that d(z, 99) is differentiable on the boundary of this
neighbourhood and d(z,9€) has no other critical point in this neighbourhood.
For these reasons, to deal with the stability problem for a critical point of the
distance function, which is not a local maximum point, we need to generalize
the degree theory and the critical group theory to the nonsmooth problems. Our
result in Section 3 shows that as in the smooth case, the nonzero degree implies
the nontriviality of the critical groups. This is one of the reasons we use critical
groups to deal with the stability problem for the critical points. There is another
advantage to use the critical groups in the nonsmooth problems. To calculate
the degree of the Clarke derivative of a Lipschitz continuous function, one needs
to choose a smooth approximating vector field and calculate the degree of this
smooth vector field, while the calculation of the critical groups does not involve
the choice of a smooth approximating vector field. So in practice, the critical
group is calculable. In addition, we can also construct an example of a critical
set which has zero degree but whose critical group is non-zero. See Section 3.

In [21], Grossi and Pistoia gave the definition for a critical value to be topo-
logically nontrivial. But it is not clear whether ¢; + ¢ is a critical value of
f1(z1) + fa(z2) topologically nontrivial if ¢; is a critical value of f;(z;), i = 1,2,
which is topologically nontrivial. Thus it seems difficult to glue together the sin-
gle peak solutions constructed in [21]. Another disadvantage of using this idea
to construct single peak solution with its peak near a designated critical point
is that extra conditions on this critical point are needed.

The basic idea to construct multipeak solutions with their peaks close to some
specific critical points is to glue some single peak solutions together. To make
this idea work, usually it is required that different critical points be suitably
separated. In [6], [7], [18], condition (1.3) is imposed so the contribution from
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the interaction between different peaks is negligible. It seems that (1.3) is almost
necessary for Theorem 1.1 to hold, at least this is true if d(P;, 0Q) = d(P;, 09),
i # j. In [6], [7], reduction methods were used to construct k-peak solutions
with the peaks near the local maximum points or saddle points (in the strong
sense) Py,..., Py of d(xz,09). But in these two papers, it is required that

(1.6) d(P;,090) = d(P,,09), i,j=1,... k.

In [18], del Pino, Felmer and Wei used a variational method to construct a k-
peak solution with its peaks close to some local maximum points Pi,..., Px
without assuming (1.6). But it seems that the variational method is not easy
to use to construct multipeak solutions with the peaks near some critical points
which are not local maximum points. In this paper, we still use the reduction
method to construct multipeak solution for (1.1). Without condition (1.6), the
first small order term of the energy of the single peak solution with its peak
near P; is of different order from that of the single peak solution with its peak
near P;. To glue together single peak solutions involving different small order
terms needs a lot of work. The new idea here is to split the small part v. into k
different part, each of which is very close to the corresponding small part of
a single peak solution. By this result, we are able to prove that the reduced
problem is just a small perturbation of that corresponding to a single peak
solution, provided (1.3) holds. In Section 4, we will give an example showing
that the nontriviality of the critical group is almost necessary to obtain the result
of Theorem 1.1. Theorem 1.1 is new even if all the critical points are saddle points
in the strong sense. The nontriviality of C(d,x;), ¢« = 1,...,k, is the weakest
condition we know to guarantee the existence of a k-peak solution which has
exactly one peak near each x;. Our methods have a number of advantages over
other work. Firstly, it applies to critical points which are not saddle points in
the sense of Rabinowitz. Moreover, unlike a number of other recent works [2],
[14], [17], we can also control the location of the peaks of the solutions.

Note that to obtain our results, we construct the Conley index, critical groups
and degree of an isolated critical point of a locally Lipschitz function. This seems
of independent interest.

The method to prove Theorem 1.1 can be used to obtain the same result
for the Dirichlet problem in exterior domains under the condition that the dis-
tance function has some critical points with nontrivial critical group. Unlike the
bounded domain case, the distance function on exterior domain does not always
have a critical point. However we proved in [16] that the Dirichlet problem in
an exterior domain always has a two peak solution and if the domain is the
complement of a bounded convex set, then the peaks of any two peak solution
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move to infinity. For other results on the Dirichlet problem in exterior domains,
the readers can refer to [4], [5], [26].

We can also use this technique to glue together a boundary peak solution
and an interior peak solution for the singularly perturbed Neumann problem.
This is discussed briefly in Section 5.

This paper is organised as follows. In Section 2, we reduce the problem
of finding a multipeak solution for (1.1) to a finite dimensional problem. The
main ingredient of Section 2 is to split the small term into different parts. This
technique is important in gluing different single peak solutions involving differ-
ent order small terms. Section 3 contains the discussion of the Conley index
of the generalized gradient of a Lipschitz function and its critical group. Theo-
rems 1.1 and 1.2 are proved in Section 4. Some basic estimates are presented in
the appendix.

2. Reduction of the problem

Let
1

(2.1) I(u) = 5/9(52|Du|2 +u?) — %/Q ulP, e HHQ).

For fixed integer k& > 0, let

(2.2) a(k) = (ai,...,a1) € RF,

(2.3) r=(x1,...,x) ER*N 2, e RN, i=1,... k.

Define Dk’(; = {.’17 cx; € Q, d(a:l,ﬁQ) >0, 1=1,...,k, |«Ti — $j| > 26, i # j},
and M. 5 = {(a(k),z,v) 1 oy —1| <6, i =1,...,k; © € Dy 5,0 € Ee y i, ||v]le <
6eN/2}. Let

k

(2.4) J(a(k),z,v) = I( > aiPqUeq, + v) . (,z,v) € M. g.
i=1

It is well known that if 6 > 0 is small enough, (a(k),z,v) € M. is a critical

point of J(a(k), z,v) if and only if u = Ele a; Pe qUe z, +v is a positive critical

point of I(u) (see [30]). So we just need to find (a(k),z,v) € M. s and A;, By,

l=1,...,k,i=1,...,N, such that

aJ( 82P€ QUsa: .
2. _— B L =1,...,N, l=1,...,k
( 5) a-Tll Z l]< 8-'17&837[; av>67 ? 3 s 4V, ) 5 vy
oJ(a(k),x,v)
2.6 ——= =0 l=1,...,k
( ) 3041 ) ) s Ivy
aJ( al

ZAlpggstl+ZZBljaPquE$z'

=1 j5=1

(2.7)
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The aim of this section is to reduce the problem of finding a critical point for
J(a(k),x,v) to that of finding a critical point for a function defined in a finite
dimensional domain. The proof of the existence of (a(k),v) satistying (2.6)
and (2.7) for each fixed z is quite standard. The crucial part of this section is
to split the small term v into different parts.

PROPOSITION 2.1. There are ey > 0 and 6 > 0, such that for each e € (0,e0],
there is a unique Ct-map (ae(k,z),ve1(2)) : Dips — R x HY(Q), satisfying
Ve i (2) € Ee 41, (2.6) and (2.7). Besides, if k> 2 andl=1,... ,k, then

k
(28) |a£,l _ 1‘ — O(Z e—(l+a)d(m_7-,8ﬂ)/s + Ze—(1+o)|m,;—mj|/2s>’

=1 i#j
k
29)  Juerle=0 <5N/2(Z e~ (1 )ies 002 4 e<1+a>|xiwj|/2e) >
j=1 i#]
and if k =1, then
2.10 e — 1N + v = O(eN/2e~(1Ho)d(w,00)/e
e,l e,llle )
where o is some positive constant. Moreover, for | = 1,...,k, i = 1,..., N,

we have

k
2.11 Ay By — ~(2-0)d(2;,09) /= len — a1\ )
(2.11) €Ay, B, O<€Z€ +EZU .

Jj=1 h#j

PRrROOF. The proof of the existence part is standard (see [6], [15], and also
[1], [30]). The estimates (2.8) and (2.9) or (2.10) follow from the same procedure
as in Proposition 2.3 of [15] and Lemmas A.l and A.2. Finally, we can solve
an appropriate system as in [30, pp. 22-23], to get (2.11). We thus omit the
details. d

We also need the following pointwise estimate for v, 1 (z, y).

LEMMA 2.2. Let ve i (z,y) be the map obtained in Proposition 2.1. For any
small @ > 0, there is a 0 > 0 such that

k
Ve k(T,y) = O(eeg/€ Z ut-t <|y Exj|)>.

j=1
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ProoF. For fixed z, let w(y) = ve x(z,ey). By (2.7), we know that ve x(x,y)
satisfies

0. Gl OPo U, .,
(3) - St o (2

Jj=1
k N oU.
_ § ) 1 § E _ . 2 &,Tj
_.7:1 Aj/ Ug}xj + : : (p 1)B”/ Ug}x] axﬂ oz 7

Thus, w satisfies

k p—1 k
—Aw—i—w:(ZajPQEij/s—i-w) Za Ufj/lg

j=1 j=1
k . E N , AU, e
+ ZAjUfj/E + ZZ( )BZJUch) /e axjj =: F(y),
j=1 j=11i=1 K

yeQ ={y:eyeQ}w=0,y € 0. Moreover, we have the following

estimate
lw]| = O(Zk: e (1+0)d(@;,09)/= | Ze—(1+a)|xi—zj|/zs>7
i=1 i#
and
[E(y)] < C(L+ |w[P~2)[w| + 1g(y),
where

k
—1)/2 —1

Jj=1 J#i
k kN
ou,
1 2 zj/e
P AU S - B )
j=1 j=11i=1 B

Choose g > N/2 satisfying ¢(p — 2) < 2N/(N — 2). Thus, for any z € Q,
we have

[ avwrrrsc
Bi1(2)

and
k
l9|La(B,(2)) < CZ |Pa.Us;je = Us, jelnasy(2))
=1
’ k
n C|:Ze—(2—9)d(xj,89)/a n Z U(Ixh ; $j|)]
=1 hj

k
< Czefd(xj,aﬂ)/s + 0267(1+U)|mi7mj|/28.
Jj=1 i#£]
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So it follows from Theorem 8.17 in [20] that

lw(y)| < Clw|pan/iv-2) (B, (2)) + ClglLa(B, ()

k
< C'z:e_(i(m""m)/E + C’Ze_(l"'”)‘ri_zjl/%, for all y € By /2(2).
=1 i

Especially, we see

k k
_0l/e _ —x;
|ve k(2 9)| 20(6 ey Ut Q(M)) ye | Bi(x),

j=1 j=1

where | = min(d(z;,00Q)/4, |z; — z;|/8).
On the other hand, for § > 0 small, and y € @\ U5_, Bi(x;), we have
|PeqUe o, (y)| < Ce~lv=2il/e = o(1). As a result,

k
Yy _ —(p—1)|y—z;|/e
F(Y) = o). P il/e ),
(5) o(l)v 7k+O<Ze >

j=1
where o(1) — 0 as € — 0.

Let n = Z?:l e~ (1=0/2)ly=x;l/= By direct calculation, we see —e2An +n >
¢'n, where ¢/ > 0 is a constant depending on 0. Let w = 1 % v, ;. Since

k

752Av5,k + Ve = F<Z) =o(1)ve i + O<Z e(Pl)yIj/E>

j=1

for any y € '\ U§=1 Bi(x;), we have

k
—&?Aw+ (1 —o(1))w = —2An+ (1 — o(1))n — O(Z e_(p_l)y_mj/‘E)

j=1
k k
T SR C L O(Zewlnym/e) S0,
j=1 j=1
where ¢y > 0 is a constant depending on 6. Moreover, for any y € 99 or
y € 0Bi(x;), |ve.k(y)] < n(y). So it follows from the comparison theorem that

k
o=k (2, 9)| < n(y), yeQ\ | Bilz)),

j=1
and hence the result. d

For each &k > 2 and & = (#1,...,2x), by Proposition 2.1, we can deter-
mine a map (ae(k,z),v: 1(x)) satisfying (2.6) and (2.7). Let 1 < m < k,
= (z1,...,2m) and 2" = (Tmt1,...,2x). Our next result shows that as

MiNg <j<m<mt1<j<k |T; — ¢;| becomes large, (a.(k,z),ver(x)) will eventually
split into two parts. To be more precisely, we have
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PROPOSITION 2.3. For each k > 2 and © = (x1,... ,xy), the map

(O‘E(kv CL'), UE,k(x))

obtained in Proposition 2.1 satisfies

k

Z |aej(k, 2) — aej(m,2)| + Z |ae (k@) — ac j(k —m,2")|

j=m+1
= O(UM2(n/e)),

[ve k(@) = Ve (@) = Ve pm (@)]|le = O(ENPUHI2(n/e)),
where 1 = MiNi<j<m<m+1<;j<k |; — l”j|-
PROOF. By (2.6), for any 1 < i < m, we have

k
(2'12) <Za€,j(k7x)Pa,QUe,xjaPE,QUs,xi>
j=1

S

k p—1
- / <Z as,j(kv m)PE,QUE,zj + Us,k(m)> Ps,ﬂUs,zi =0
a \ %
j=1

and
(213) < Zas,j(max,)Ps,QUe,mjaPE,QUE,Q:,-,>
Jj=1 €
m p—1
/ /
- / (Z Qe j (mv € )PE,QUE,xj + vs,m(x )> P, qU. ., = 0.
Q \ 4
j=1
Let .
G(‘T) = Z Qe g (m7 I/)PE,QUs,mj + Veom (l‘/) + Us,k—m(fru)-
j=1
Since

<P€,QUE,IJ' y PE,QUe,zi>E = O(ENU(W/5))
and (by Lemma 2.2)

/ vﬁ;cl—m(x”)PE,QUs,ﬂm = O(eNU(n/a))
Q

for 7 > m and 1 < i < m, we have

(2.14) < Z(aa)j(k’ .’E) — Qg 5 (m, l‘/))Pg,QUE,zj y PE,QUE,m> + O(ENU(n/E))

j=1

k p—1
Z 6] k CC EQUE T + e, k( )> PE,QUs,xi

m p—1
/(Z mm) EQUExJ+U£m( )) PE,QUa,xi
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m p—1
= / <Z as,j(kv x)PE,QUE,Ij + vs,k(x)> PE,QU&',Ii
Q j=1
- [ & @) Pl + O U/
=(p— /Gp 2 Z e j(k, ) — e j(m,a") P qUe o, P QUe 2,
j=1
-1 / GP~ 2 ('Uek ) Ve m( ) ve,kfm(m//))Ps,QUe,wi

+ O( Z e 3 (K, 2) = e 5(m, @ )|1+0>

j=1

+ O([[ve1(2) = vem(2) = vepmm (&) |2F7) + OV U (n/e)),

for some o > 0. Noting that
(p—1) / (PeUea,)” = —(p = 2)e™ (A +0(1)),
Q

<Ps,QUs,mj 5 PE,QUE,ZEi>€ = 0(1)

HPE,QUE,M ? -

and
/ GP™2(2)PeqUe o, PeUe o, = 0(1)  for i # j,

where o(1) — 0 az e — 0, we can solve (2.14) to get
(2.15) o j(k, ) — ae j(m,a")]

= 0(U(n/e) + & [ (@) = veym (@) = vegemm(z”)]).
Similarly,
(2.16) |ae(k,x) — ac j(k —m,z")]|

= O(U(n/e) + e V2| (@) = Ve (@') = veomm(@”)|e)-
On the other hand, by (2.7), we have

k
(2.17) < Z acj(k,2)P: U 2; 4 ve x (), ¢>
j=1

g

k p—1
- / <Za€,j(k7$)PE,QUE,1j + Us,k(x)> ¢ = Oa ¢ S Es,:c,ka
Q °
Jj=1

(2.18) <Z ey (1, 2V PoUe, + e (), ¢>>

j=1 €

m p—1
- / <Z Qe j (m, x,)PE,QUe,;cj + Ue,m(xl)) ¢ =0,
Q

j=1
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for ¢ € E¢ z/.m, and

k
(2.19) < Z aa,j(k —m, x/l)PE,QUa,(Ej + Ua,k—m(x”)7 ¢>
j=m-+1 €
k

AG>

p—1
e j(k —m, I//)Pe,QUE,zj + Us,k—m(xl/)> ¢ =0,
j=m+1

for ¢ S Eg,w//,k_m. Thus,

(220) <Us,k($) - vs,m(xl) - Us,k—m(z”)v ¢>5

L5

p—1
- / (Zae,xm,x')Pa,QUe,wj+va,m<x'>) 6
Q\;5

k

k p—1
Z ac j(k,2)P: U 2, + Ug,k(x)) 1)

j=1

p—1
7/ ( Z as,j(k - max”)PE,QUE,I]‘ +'Us,k—m(x//)> ¢a
Q

j=m+1
for all ¢ € F; 5 1. Let

(2.21) Gi(z) = Zaw’(m, )P qUe o, + Ve m(2)

Jj=1
k
+ Z as,j(k —m, xI/)PE,QUs,mj + 'Us,kfm(x//)

Then, by Lemma 2.2,

m p—1
(2.22) /Q GV (a)é = /Q (Zag,j(m,xvpg,wg,xj+u€,m<x')) 6
J=1

k

13

p—1
* / ( Z aa,j(k —m, x/l)PUE,acj + ve,k—m(xu)) ¢
Q

j=m+1
+OU PV (/)N 4.

Combining (2.20) and (2.22), we obtain

(223) <U5,k(x) - Us,m(x/) - vs,k—m(x//)a ¢>s

- /Q <<zk:0ée,j(k,$)PE,QUE,xj + ”ak(z)y)_l B Gf_l(x)>¢

Jj=1

+O(UPV2(n/e)eN?|¢)l-

== 1) [ OF @) 0ea@) = v () = vesnla)o
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+(p— / GP¥( Z (ocj(k, @) — e j(m, 2")) P QU o, ¢
Jj=1

k
+(p— / Gy~ 2 Z aej(k,x) — e j(k —m,2"))P. qUe o, ¢
Q

j=m+1

+eN20 ( Z |, (k, z) — ac j(m, '73/)‘1+U

j=1

k
+ > |as,j<k,x>—as,j<m—k,x">|l+”)||¢||s

j=m+1
+ O([ve (@) = vem(2') = vepmm (@) IZ77) 0]
+OUP V2 (/)N 4.

Since for any ¢ € E; 5, we have
(2.24) /Q GV (1) PoaUs s & = /Q (GF2(x) — (PegUers, )P 2) PriUe,

[ (P = U210 = o)V
for j =1,..., k. Consequently, from (2.23), (2.15), (2.16) and (2.24), we obtain
(2.25) (Ve o (%) — Ve,m (2") = Ve (@), d)e

~r=1) [ G @) 0k(2) = @) = vema )0

+ o([Jve, k() — Ue,m(wl) - Ue,kfm(x”))”s”(b”s)
+0@EN2UPY2(n/e)|9]l.), for all ¢ € ey

Choose 3, and ;; such that

¢ ="ve k( ) — e m(xl) — Ve,k— m(x”)
k N

+Zﬂ] EQUE T +sz%] 8PEQ?8 - Es,z,k-

j=11:=1
Noting that

0P qu. .,
) = O /)

<U5,m(x/)7PE,QUe,:cj>7 <U5,m($,)v axij

for 7 > m + 1, we obtain
Bivij = O(U(n/e)).
So we find from (2.25) that

Igllz < CUP~*(n/e)

and the result follows. O
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As a direct consequence of Proposition (2.3), we have the following expansion:

PROPOSITION 2.4. Let (ae(k,x),ve k(x)) be the map obtained in Proposi-
tion 2.3. Then for each fized i, we have

aJ U 4.
2.26 =(p—1) | UP,2—"" 0.,
) =) [T,
oU. ..
=1 [ UE2PoUey, ="
G770 il
+ O(eN’le’(erU)d(“’aQ)/E) + O(€N1 Z Ul+g’(|xi - LC]|>
i c
4 eN-1 Ze—od(mj,ag)/sU<l‘i — QTJ))
3
i

(2.27) <a'],pUE x> _ O<€N6(20)d(m,8§2)/5 +NY U<|l’z%|>>
ov o vy €
J#i
PRrROOF. We assume ¢ = 1. Let H(y) = Z?Zl acj(k,2)P: U »;. Then

(9.’)31[ 61‘1[

p—1
OP, Us o,
- (H<y>+va,k.<m>) OFsales

(91‘1[

k
oJ OP: qU: ,.
(2.28) :/ E Ozaj(k:,x)Ug;jl e,QUe 2y
O
Jj=1

- /Q [(H(y) v (@) = HP N (y)

= Do (o) P
-1 /Q <HP2<y> - (am(k,x)Ps,QUs,m)H)

aPE,QUe,ml

vek(®) Oz

p—2
OP: qU. .,

-0 [ (acaloratin ) P

Q L1l

k
OP: U,
» 1 e,QUe 2y
SACEUE 2 oealh UL )
=)+ Is+ I3+ Iy,

where I;, i = 1,2,3,4, is the natural splitting of the last formula. Denote
n= minjzg |.13j — .131|. We have
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(220) L= - /m,,m [<H<y>+ve,k<a:>>f’- ()

aPE,QUE,ml

—(p— 1)Hp‘2(y)vs,k(x)] .

- [(H@) oes(@)P ! — H )
Q\B,,/2(x1)

0P: qU.
- = DE 0)ves(e)| T i o
L1l
By Lemmas A.2, 2.2 and Proposition 2.3, we have
(2.30) |11 < 05*1/ ve i (2)PUP 2
QﬁBn/g(Il)

< Cs_l/ |01 (1) PUP2
QﬂBn/z(Il)
Lot / e 1 (2) U2
QNBy /2 (w1)

+Cet / Ve k() — ve (1) — Ue,k—l(zﬂ)|2U£;12
QﬂBn/z(!L’l)
< CeN—1g=(2+0)d(z1,09) /e | CeNTIUY (n/e).

Also, by Lemma 2.2 and Proposition 2.3, we have

(231) |112| §€_1/ ‘Ug,k(xﬂp_er,zl
O\ B, /2(71)
SCE_l/ Ve, 1 (2) [P~ Ue
Q\Bn/2(z1)
veet [ okt (@) P U,
Q\B,,/2(x1)

+Cet / [V k() — ve 1 (1) — ve g ()P UL 4,
Q\ B, /2(x1)
§C€N71U1+U(T)/€).

Combining (2.29), (2.30) and (2.31), we obtain

k
(232) |Il| < CEN—le—(Q-i-cf)d(xl,aQ)/e + CEN_l Z U1+U<’I7/E).
=2

Now we estimate I5.

Hp72(y) - (as,l(ka x)PE,QUs,ml )p72

(2.33) \I2|§Cs’1/
QﬂBn/Q(wl)

: |UE,k($) |PE,QUE,9:1
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+Ce™t /
SZ\Bn/Q(Il)

: |U€,k(x) |PE,QU5,21
k

<Ce! / UP2U. . Jve s ()|
QﬂBn/Q(wl)Z smTemITE

Jj=2

Hp_Q(y) - (as,l(kvx)PE,QUs,wl)p_g

k p—2
+Ce™ /Q\B o) (ZUE r]) Ve (2)|Ue 2y =t T21 + T2
n/2(T1

J=

But

k

17

(2.34) Iy <Ce™? / Z Ufszs ;| Ve k() —ve1(21) — ve g1 (")
QﬂBn/g(Il)

j=2

+Ce™ /Q ZUfIfUE w; Ve 1 (1))

ﬁBv/Q(xl) j=2

+Ce / ZU;’MQUE o, ve o1 (@)
QﬁBn/z(

11 ] =2
< 05_1+N/2||U6,k(95) - U6,1<331) - UE,kfl(m”)||ee_?7/2E

T loen(@n)l2 / S UrIeU,, 4 CN T ()

QNBy/2(21) j—2

=0(eN e/ U (/).

Similarly,
k p—2
(2.35) I 305—1/ ( Um)
Q\B, /2 (1) ]z:; ’
: |U€,k(x) - Us,l(xl) - Us,k—l(x””Ue,xl
k p—2
+ 05_1/ ( UE . ) |’UE)1(331)|U8@
O\B,2(21) Z ’ '

k -2

JrCs*l/ < U., TJ) Ve k—1(2")|Ue
Q\ B, /2(x1) Z

O ey,
Combining (2.33), (2.34) and (2.35), we obtain

(2.36) I =0(N e 75U (n/e)).

As for the estimate of I3, by Proposition 2.1, Lemma 2.2 and Proposition 2.3,

we have
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dpe
(237) Iz=—(p—1aza(k,z) / (PeaUe )"~ 2 222 0, (1)
Q

Oz
- (p = Dacalka) [ ((PE,QUE,ZJ Ué’zf)aUE’“
O 81'11

—0( [ Ug’zﬂ%,mvs,k(x))

=0(€1/ UEL |0z lvea(z1)] + ™ 1/Ué’xflwe,xlllvs,k—l(x”)l

Ve, k

e [ 022 loen(o) = i) = vepa )]
Q

k
= O(EN_le_(ngU)d(zl’aQ)/E) + 0 (5_1|S05,x1 |go Z/ Ulel U, z])
=2

+0< /U”,&”l 2/(r-1)|, E,Illp/("‘”)
0(5_1/ [ve k() — ve 1 (1) —vg)kl(x”)|p)
Q

= O(eN e~ 2+ d@1L0N/2) | O(e=/2N =11 (/).

Finally, we estimate I4.

(2.38) 14:/Q{Hp 1 (Za” k.2)Poalsn );Dl
=2

aPe,QUE,;cl
O0xy

k p—1
+/ [(Zas,j(k7$)Ps,QU€,zj>
Q =2

OP. oU. .,
-3 oth 07 Pt

€,T1

— e (k, 2)UE, 1]

We have

k p—1
(2.39) In :/ <Hp1(y) <Za57j(k,x)Ps7QU€,rj>
QNBy/2(ay) =2

— a1 (k,2)UP, 1) OFe,oUc,

e Oz

p—1
+/ (H,, I (Zaw (k, )P QUI)
By /2(21) j=2

0P qU,
_ k Ur- 1 ) &,%1
ae,l( 7:6) ) 33311

E,T1

=: I43 + I44.
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But

p—2
(2.40) Iy = 0(/ KZ%] (k,z)P $> P.qU.q, +UP,!
By /221

j=2
aPE,QUE,zl
63011

) = 0T ().

By Lemma A.6, we see

0P, qU. .
(2.41) Ins :/ (HP"Y(y) — ac1(k, 2) U2, ) =220
QmB1]/2(a:1) axll
+ 0N UM (n/e))
p—1
0P, qU, ..
:/ |:<(X571(k,$)P57QUE7$1> _‘J‘E,l(kvﬂC)Ufwll IleQVem
QNBy/2(ay) 0z
+/ (a€71(k7I)PE,QUE,$1)p72
QNBy/2(2y)

k
O0P. qU, . _ -
D e @) PegUe ;=5 25 + O(ENIU T (1/e)
j=2 !

:_( )/ Ur= 2 aPE,QUE,azl

g, :El 1 8.1:1[

O0P: qU,
_2 e,QVex
+ /Q(Pe,QUa,ml Z PE QUa T 6$1l —

n O(€N7167(2+U)d($1’89)/5 +eNTIUtto(n/e))

au. o
——-1) [ U e /U&?ZPEQU% e

Z11

+0 (gN—le—(2+U)d(w1,BQ)/a + 5N—1U1+a(n/5)

k
+ {_:Nfl Z ead(mj,BQ)/sU(n/s)).

Jj=2

Combining (2.39), (2.40) and (2.41), we obtain

U, U, o,
(2.42) In=—(p— )/Ug’zf%xl 8”1 +/S MIZPEQU”] =2

+ O(5N16(2+0)d(w1,8§2)/5 + 6N71U1+a(77/5)

k
+ ENfl Z ead(mj,BQ)/sU(n/E))'

j=2
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On the other hand,

OUe 2y

0xyy
of [[Soveaen |5
Q55

_ O(EN—le—\M—zl\/25—‘ftj—$1‘/25—@—2—9”@7—Tfi|/5)

k
+ O(EN_l Ze—ad(mj,aﬂ)/eU(n/g))

Jj=2

— O(SN—le—(2+U)d(I1-,3Q)/€ + EN—1U1+U(,'7/€)

(2.43) 14220(/ Z ye—1/2p7(p—1)/2
Q

e,x; £,T;
2§i<j§k

)

OUs 4,
Oz

k
+ EN_l Z e—od(xj,aﬂ)/eU(n/g)> )

Jj=2

Combining (2.38), (2.42) and (2.43), we obtain

U ., 1
(244) 14:—( )/U&-pmz(ﬂeacl aex / E_zlzPE'QUEQfJ 865

+0 (EN—le—(Q—&-o)d(whaQ)/a + €N—1 Ul—i—o (77/8)

k
+ 5Nfl Z —od(z;,00) /eU(n/e))

=2

So (2.26) follows from (2.32), (2.36), (2.37) and (2.44). We can prove (2.27) in
a similar way. O

LEMMA 2.5. Let A;, By be the constants in Proposition 2.1. Then for eachl,
we have

€Ay, B = 0(56(29)01(3“,89)/5 + 52 U(M))

i#£l
Proor. Without loss of generality, we assume [ = 1. We have

aPE,QUE,;cl
8951]- ’

k
(% paves )y ro( o).
=2

N
(245)  AY(PqUes,, PeoUes,) + Y Blj< PQU>
j=1
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aPEQUsm aPsQUsz an—:QUEz
2.46) Ay P.qU.,,, — 2200 B L AL
( 6) 1< VQU i 8:511 > Z 1J< 8$1j 83512» >

_aJ il |z — 2y
—8z1i+O<ZU<E ))

=2

Using Proposition (2.4), we can solve the above system to obtain the desired

estimates. O

As a direct consequence of Proposition 2.4 and Lemma 2.5, we have

PROPOSITION 2.6. Let (a.(k,x),ve k(x)) be the map obtained in Proposi-
tion 2.3. Then for each fized i, we have

an) 5 — o) [urp e -3 [ vtelpuatis W
+ O(EN—le—(2+o)d(xi,BQ)/s) ]2
i O(&_N—l ZU1+0(|3«"1‘ ; $J|>
J#i
4 N-1 Z ea’d(xj,BQ)/sU<|xi ; l’j|>)'
j#i

By Proposition 2.6, Lemmas A.3 and A.4, we have

PROPOSITION 2.7. Suppose that min;; |z; — ;| > 2maxi<;<p d(z;,0).
Then
ape,QUs,acj aUa,:cj
0K (z) OP: qUc o, OU. 4, /Q on O i
9oy /Q o or 0P Uy, 00,  Cl@) ]
/Q on or

where v = |y — ni| and 65:(x) satisfies bji(x) = O™ 74=r02/%).

(2.48)

3. Conley index and critical groups

Suppose that Dq,..., D are disjoint open sets compactly contained in €
and satisfy min;; d(D;, D;) > 2maxi<j<i maxg,ep, d(x;,00). Let D = Dy x
. X Dg. In order to prove that (1.1) has a k-peak solution with exactly one
peak in D;, j =1,... ,k, we need to prove that K (z) has a critical point € D.
A sufficient condition to guarantee that K(z) has a critical point « € D is that
the Conley index h(DK, D) is not trivial. Let
OP: QU z; OUe 4, OP: QU z; OUe 4,
/Q on 0z j1 /Q on 0x;N
aPE,QUa,wj aUs,a:j E 8P6,QUs,wj aUe,a:J ’
/Q on or /Q on or

(3.1) Xj(x;) =
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and X (z) = (X1(z1),..., Xk(xg)). Since

6PE,QUE,1'J' aUe,wj

on or
/ aPE,QUE,x]- aUe,zj
Q 3n 37"

is uniformly bounded in L!(952), we may assume that there is a measure ;1 on 99
such that as ¢ — 0 (at least for suitable subsequences),

aPE,QUE,xj 8Ue,xj

on or —
/ aPS,QUE,zJ- aUE,azj 7
Q

on or

It is easy to check that [y, du; = 1 and spt (u;) C Haa(z;) = {y:y € 0N |y —
zj| = d(z;,00Q)}. Thus, as € — 0, the limit of the vector field in (3.1) is

l’j—y
du-:*/nydu-,
J g = [ na

where n(y) is the outward unit normal of 9Q at y, since spt (u;) C IIga(z;) and

(y —z5)/ly — z;| = n(y) for any y € Hpq(x;). From the result in [10], we see
Jo (@5 —y)/|x; —yl)du; € dd(x;,09), the Clarke gradient of d(z;, 0Q).

Let o(1) denote any vector field whose norm tends to zero as € — 0. Since
d(z,09Q) has no critical point on 0Dy, it is easy to check that there is a ¢ > 0,
such that | X;(x;)| > ¢ for all z; € 9D;. Using homotopy invariance, we deduce
from Proposition 2.7 that h(DK, D) = h(X + o(1), D) = h(X, D).

From the above discussion, we know that the limit of the vector field in (3.1)
belongs to the Clarke gradient of the Lipschitz function d(x;,99). So in order
to see the effect of the domain geometry on the Conley index of the vector field
in (3.1), it is much more convenient to discuss the Conley index of the Clarke
gradient of d(z;,09).

The aim of this section is to discuss the Conley index of the Clarke gradient of
any Lipschitz function. From now on, we assume that f(x) is a locally Lipschitz
function on R™.

We assume that T is a set of critical points of f satisfying that f is constant
on T. We also assume that T is isolated in the sense that there is an open
neighbourhood W of T such that 0 ¢ df(z) for all z € W \ T. It is convenient
to add a constant to f so f(x) =0 for z € T.

Since 0f (x) is set valued, we need to do more work before we can define the
Conley index h(9f,W). As in [8], for two open sets W7 and Ws satisfying

TCWoCWyCW, CW,CW,
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there is a locally Lipschitz map V(x) — R™ such that ||V (x)| <1 for all 2 and

(3.2) (V(x),t(x)) > ay, for all z € W\ W, and t(z) € 0f(x),
(3.3) (V(x),t(x)) > o, for all z € W\ Wy and t(z) € 0f (),

where «; is a positive constant depending on W;. Suppose that z(t) is a solution
of dx(t)/dt = V(x(t)) satistying x(t1) € OW and z(t2) € OW; for some t; and ts,
then

0< < |a(ty) — o(ts)| = ‘/tt V() dt‘ <t —t].

So if the flow z(t) satisfies x(t) € W \ Wy for all t € (t1,t2), x(t1) € OW
and z(t2) € OW; for some t; and to, then

f(fl?(tg)) — f(l’(tl)) = /t ’ df(gft)) dt Z Co(tg — tl) Z 005 = ﬂ > 0,

1
since by [8], df (x(t))/dt > co > 0 for almost all t € [t1,t2]. Now for fixed Wy,
we choose Wy such that |f(y)| < 3/2 for all y € Wy. For this W, Wy and W,
we have a vector field V(x) satisfying 3.2 and 3.3. Define the Conley index
h(=0f, W) to be h(=V (x), W).

PROPOSITION 3.1. h(—0f, W) is well defined.

PRrROOF. To prove that h(—30f, W) is well defined, we need to check that W is
an isolating neighbourhood of V' and h(—V(x), W) is independent of the choice
of V(z) satisfying (3.2) and (3.3).

First, we prove that W is an isolating neighbourhood of V. We argue by
contradiction. Suppose that there is a solution x(¢) of dx(t)/dt = —V (x(t)) such
that x(t) always stays in W and touch OW at some time t*. If z(t) lies in W\ Wa
for all ¢ < ¢*, then by (3.3), we get

! df(x(1)

C > fa(t)) - fla(t) = / HEI > oyt 1) — oo,

as t — —oo. This is impossible. So we can find a t3 < t* such that z(t3) € Ws
and thus f(z(t3)) < (/2. Choose t1 € (t3,t*) such that z(t1) € OW; and
x(t) stays in W \ Wy for all t € (¢1,t*). From the above discussion, we have

flx(tr)) — f(x(t*)) > B. As a result,
f@)) < fla(t)) — B < fa(ts)) — B = —B/2.

Similarly, we can find t4 > to > t*, such that x(t4) € Wa, x(t2) € OW; and
f(x(t*)) — f(x(t2)) > B. Thus

fla(ta)) < fla(tz) < f(z(t)) =B < =306/2.

This is a contradiction. So we have proved that W is an isolating neighbourhood
of V.
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Since the class of V satisfying (3.2) and (3.3) is convex, the homotopy in-
variance of the usual Conley index shows that our definition is independent of
the choice of V. d

REMARK 3.2. By standard properties of the usual Conley index, h(—9f, W)
is independent of the choice of W and W;. Note that our construction seems to
bear some relation to Mischaikov’s construction of the Conley index for multi-
valued maps.

REMARK 3.3. If f(z) = fi(2z1) + fa(22), 21 € R, 29 € R™7!, then
h(Of, W' x W?) = h(df1, W) x h(dfa, W?),

where W1 C R! and W2 c R™~!. In fact, for each f;(x;), i = 1,2, we choose
Vi(x;) satisfying (3.2) and (3.3). By df(z) C df1(x1) x df2(x2) (in fact, equality
holds in this case), we see that V(x) = (Vi(x1), Va(z2)) satisfies (3.2) and (3.3).
Thus, by the Conley index formula for products (as in [11]),

R(Of, W' x W?) = h(Vi(z1) x Va(zs), W x W?)
= h(Vi(z1), WY x h(Va(z2), W?) = h(Df1, W) x h(Dfs, W?).

Hence by the Kiinneth theorem for products in cohomology, the homotopy index
of f is nontrivial if the cohomology of f; and f5 are nontrivial (for the same field
of coefficients). This is where the Conley index method has advantages.

DEFINITION 3.4. Let f satisfy the conditions mentioned in the begining of
this section. We define the critical group C(f,T) of f on T to be the cohomology
of h(—=V, W) for V and W satisfying (3.2) and (3.3). As usual, we choose a field
as the coefficients.

Now we want to prove an alternative formula for the critical groups, which
in practice is easier to calculate with. Let ¢/ be a neighbourhood of T

PROPOSITION 3.5. We have C(f,T) = H*(f°nU,(f°\ T)NU), where
fe=Az: fz) <}

PRrOOF. To prove our claim above, we make a special choice of W. We follow
the idea in [13]. By using an inductive procedure in the Chang’s construction,
we can construct V(z) locally Lipschitz on U \ T, so that ||V (z)|| < 1 and
(V(x),t(x)) >0onU \ T and (V(x),t(z)) > o > 0 on any compact subset S of
U\T, for any t(x) € Of(x). Here o depends on S. Choose a small neighbourhood
Z of T and suppose that § > 0 is relatively small.

Let z(t) be a solution of ’(t) = =V (x(t)), z(0) € Z\T. If f(«(0)) <0, then
since f(x(t)) is strictly decreasing in ¢, we see there is a positive lower bound for
the distance between T and {z(t) : t > 0}. As a result, df (z(t))/dt < —n < 0.
So we see that z(t) hits f~1(—4). Backwards in time, if there is a positive lower
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bound for the distance between T' and {z(t) : t < 0}, then z(¢) hits f~*(5). So
we have proved that either x(¢) hits both f~1(d) and f~1(—6), or the flow goes
to T. A similar result is also true for the case f(z(0)) > 0. Now we form a set W
by taking all these flow lines starting in Z and choosing the part of the flow line
till it hits {z : f(x) = £d} or hits T, together with T'. It is easily seen that W
is a neighbourhood of T" and contains no other critical points of df. Moreover,
(W, W N f=1(=d)) is an index pair in the sense of Conley.

Now we calculate h(—V (z), W). By our construction, we see that the exit
set for the flow of —V on W is W N f~1(—6). Thus,

W=V (@), W) = [W/(W 0 f~(=4))].

From the above discussion, we know that W = f® N W can be deformed into
f#NW along the flow line for —V for any s € (0,d). Hence, noting that fsNW
decreases to fONW, we see by results on direct limits for Alexander cohomology
(see p. 238 in [25]) that

H(W/(Wn fH(=0))]) = HW,W N f~H(=0)) = H(f* N W, W N f~(=0))
=H(f'nNW,fPnW\T),

since fONW \ T can be deformed into f~*(—4) N W. Thus the result follows.OJ

By the homotopy invariance of the degree, we can also use the vector field
V(z) to define the degree of the Clarke gradient of a Lipschitz function.

DEFINITION 3.6. Let f satisfy the conditions mentioned in the begining
of this section. We define deg(df, W,0) = deg(V, W,0), where V and W sat-
isfy (3.2) and (3.3).

For a smooth function, we have

m

deg(Df, W,0) = > _(—1)'rank C;(f, z0),
i=0
where x¢ is an isolated critical point f and W is a small neighbourhood of xg.
Our next result shows that the above relation is still true for a Lipschitz function.

PRrROPOSITION 3.7. Let f be a Lipschitz function and let xy be the unique
critical point of f in a neighbourhood W of xy. Then

m

deg(9f, W,0) = Y _(—1)'rank C;(f, zo).
i=0
Proor. First, by Rademacher’s Theorem, f is differentiable almost every-
where. Besides, by Proposition 2.2.2 in [10], if f is differentiable at x, then
D f(xo) € 0f (o).
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Let ¢ € C5°(B1(0)) be a function with 0 < ¢ < 1 and [,y ¢(y)dy = 1. Let
¢-(z) = 7 Ng(r71y) for 7 > 0 small. Define
fr(@) = . o (y) f(x —y) dy.

Then by the dominated convergence theorem, we have
DfT / ¢)T D f T — )

Let V and W satisty (3.2) and (3.3). Since Df(z) € 0f(z) almost everywhere
and V(x) is continuous, we have

(Do f(z —y),V(x)) = (Daf(z—y),V(z —y)) +o(l) = a/2

for almost y € B;(x) if 7 > 0 is small. As a result,
(Df ) V@) = [ onu)Defa =), Vi) dy

*/B L GDS =) V) dy > § >0
So we obtain
deg(0f, W,0) = deg(V, W,0) = deg(D f,, W, 0)

and
h(Of, W) =h(V,W)=h(Df.,W).
Now since f, is a smooth function, we can argue in exactly the same way as
in [13, p. 14] to find that

m

deg(Df,, W,0) = (=1)'rank H* (h(Df,,W)).

i=1
Thus the result follows. O

REMARK 3.8. In [23], Li and Nirenberg used classical degree theory to study
the single peak solution. The main result in [23] states that if A is an open set
compactly contained in Q and d(x,d9) is differentiable on dA, then (1.1) has
a single peak solution with its peak inside A provided deg(Dd(z,d0), A,0) # 0.
It is worth pointing out that for an isolated critical point zq of d(z, d) , it is not
always possible to find a small neighbourhood A of zy such that zq is the unique
critical point of d(z,09) in A and d(x,09) is differentiable on dA. For example,
if 2 is a symmetric dumbell, then d(z, 9f2) is not differentiable on the segment
joining the centers of the balls. Thus any A containing one of the center of the
ball (the local maximum point of d(z,d)), or the middle of the handle (the
saddle point of d(z,09)) must contains the whole segment joining the centers
of the balls if d(z,09) is differentiable on OA. Here we generalize the classical
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degree theory to the Clarke gradient of any Lipschitz function f and the above
proposition shows that if deg(df, W, 0) # 0, then C(f, zo) is nontrivial.

Now we give some examples where the critical points have nontrivial critical

groups.

PROPOSITION 3.9. Suppose that T is a set of local mazimum points of [ such
that f is constant on T and T is an isolated set of critical points of f. In this
case, C;(f,T) = Hn_;(T), where the homology is non-reduced and is Steenrod
homology as in [25]. In particular, Cn(f,T) is nontrivial.

PrOOF. This follows from Theorem 11.15 in [25] and Proposition 3.5 here.(J

PrOPOSITION 3.10. Suppose that xo = 0 is a saddle point in the following
sense: there is an integer | > 1 and an l-dimensional C' manifold Y and an
m — | dimensional C' manifold Z such that Y N Z = {0}, R™ = Ty y & To.z,
where Toy and Ty z are the tangent spaces of Y at 0 and Z at 0 respectively,
f(z) > f(0) if © € Bs(0) N Z\ {0}, f(x) < f(0) if x € Bs(0)nY \ {0} for
some small 6 > 0. Then if g = 0 is the unique critical point of f in Bs(0),

Ci(f,xg) # 0.

PROOF. It is easy to see that there is a C! local diffeomorphism ¢ : R™ —
R™ such that ¢(Y) and ¢(Z) are subspaces near the origin. Then the proof of
the claim is similar to that of Theorem 2.1 in [24]. O

We can relax the above definition for saddle point a little bit so that it is
much easier to check in practice.

ProprosITION 3.11. Suppose that xg = 0 is a saddle point in the following
sense: there is an integer | > 1 and an l-dimensional C* manifold Y and an
m — I dimensional C' manifold Z such that Y N Z = {0}, R™ =Ty y & Tz,
where Ty y and Ty z are the tangent spaces of Y at 0 and Z at 0 respectively,
f(x) > f(0) ifx € Bs(0)NZ, f(x) < f(0) if x € Bs(0)NY for some small § > 0.
Then if xg = 0 is the unique critical point of f in Bs(0), we have Ci(f,xo) # 0.

PrRoOOF. We just need to find an I-dimensional manifold Y’ and an m — I
dimensional manifold Z’ such that Y’ N Z" = {0}, R™ = Ty y+ & Tp,z/, where
Toy’ and Ty z are the tangent spaces of Y’ at 0 and Z’ at 0 respectively,
f(z) > f(0) if x € Bs(0)NZ'\ {0}, f(z) < f(0) if z € Bs(0)NY"\ {0} for some
small § > 0. This claim follows if we can choose a C'! vector field V (z) satisfying
V(0)=0, DV(0) =0, (V(z),t(x)) > 0 for € Bs(0) \ {0} and ¢(x) € df(x). In
fact, let Y' = {z = z(n,20), z0 € Y}, where x(¢, zo) is a solution of

'(t) = =V (z(t)), =(0) ==z
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and 7 > 0 is a small constant, and let Z’ = {x = x(n, z¢), zo € Z}, where z(t, o)
is a solution of
2'(t) =V(z(t), 2(0)= o

and n > 0 is a small constant. Then by using DV (0) = 0, it is easy to check
that Ty, z = To,y and Ty z» = Tp,z. Thus Y’ and Z’ satisfy the requirements.

To prove the existence of such vector field V' (z), since 0 is an isolated crit-
ical point of f, by using the construction in [8], we know that there is vec-
tor field V' (x) which is locally C* in Bs(0) \ {0} and satisfying ||V’ (z)| < 1,
(V'(2),t(x)) > 0 for x € Bs(0) \ {0} and t(z) € 9f(x). For each integer
j > 0, we can find a increasing sequence of L; > j such that |[DV'(z)| < L;
for € Bs(0) \ By,;(0). Let 1(¢) is a C* function satisfying ¥(0) = 0, ¥(¢) > 0
for ¢ > 0 and v¥'(t) < 1/L§Jrl for t < j71. Let V(z) = ¢(|z|)V’'(x). Then for
any x € B5(0)\ {0}, we can find a j, such that = € By,;(0) \ Bi/(;4+1)(0). Thus,
|DV'(z)| < Lj4+1. As a result, we have

|z|
DV (@)] < ¢(l2)IDV'(@)] + [D¥(|2])] < 25— Ljsr + /L0 = O(lz]).
Jj+1
So V(z) is the vector field we need. O
REMARK 3.12. According to the above results, it is easy to check that the
critical groups of the critical points in examples 1.12, 1.13 and 1.14 given in [21]
are nontrivial.

REMARK 3.13. In [33], a point zg € Q is called a nondegenerate peak point if

/ e 7200 (2 0) dptg, =0
o0

and the matrix

(/ e(z—zg,a) (Zz _ Z’O,i)(zj — .’L'O,j) d,uzo)
o0

is nonsingular, where a is some point in RY, p,, is a weak limit of

—1
e|zmo/s</ ezm/e)
o0

as ¢ — 0. Tt is proved in [28] that a point z( € §2 is a nondegenerate peak point
if and only if g € int(coIlpq(zp)). Here, we want to point out a nondegenerate
peak point is a strictly local maximum point of the distance function. To see
this, let e be any unit vector in RY. We claim that there is a § > 0, independent
of e, such that (y,e) > ¢ for some y € Ilpq(xg). We argue by contradiction.
Suppose that there is a sequence of unit vector e; such that (y,e;) < o(1) for any
y € Mpa(xg) as i — oco. Assume e; — eg. Hence, (y,ep) < 0 for any y € Iyq(xo).
By translation and rotation, we may assume that zo = 0 and eg = (0,...,0,1).
Since 0 € int(coIlpn(0)), we can find a point y € Ipa(0) satisfying (y, eq) > 0.
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Otherwise, collpa(0) C {yn < 0}, which contradicts 0 € int(coIlgn(0)). Thus
our claim follows. So, for ¢ > 0 small (independent of e), we have

ly —tel* =y — 2t(y,e) +* < |y,
which implies d(te, 00Q) < |y — te| < |y| = d(0,00Q).
Before we close this section, let us look at the following examples.

ExaAMPLE 3.14. Now we give an example where the critical point of the dis-
tance function is not the kind of saddle point defined in [9], but the corresponding
critical group is nontrivial.

Let g(x1,72) = 1+ 6r?cosal, where § > 0 is a small constant such that
normal line of the surface x3 = g(z1, z2) at (z1, z2, g(x1,z2)) does not intersect
with the normal line of this surface at other point within the region |z5| < 2,

1/2

a is prime, r = (2% + 22)!/2 and 6 is the polar angle of 1 — 2 plane. Define

a domain in R3 as follows:
Q= {(x1,22,23) : |x3| < g(x1,22),7 < R},

where R > 0 is a large constant. Then it is easy to check Q is invariant under
rotation of 27/a in x1 — 2 plane.

Firstly we claim that = 0 is an isolated critical point of d(z, 92). In fact, let
x # 0 be a point in a small neighbourhood of the origin. If z is not in the z; —x2
plane, then Iy (x) contains just one point and thus is not a critical point. If x
is in the 1 — x5 plane, then Iy (x) contains exactly two points y = (y1, y2, y3)
and y* = (y1,y2, —y3) with y3 = g(y1,y2) and y§ + y3 # 0. Direct calculation
shows that Dg(y1,y2) # 0 if y? +y3 # 0. But y — 2 = co(Dg(y1,y2),1) and
y* —x = co(Dg(y1,y2), —1). As a result, y —xz # —(y* — ) which implies
0 ¢ co(llpn(z) — {z}).

Secondly, we show x = 0 is not the kind of saddle point defined in [9].
Suppose that X; and X, are two subspaces in R? such that R? = X; @& Xy,
maX,c x,naB, (0) Az, 0) < mingex,ng, (o) d(,0Q); max,cx,ng, o) d(r,0Q2) <
minge x,naB, (0) d(x,08). For any x € Q with polar angle § satisfying cosaf <0
and r #£ 0, it is easy to check d(z,09Q) < g(x1,z2) < 1. On the other hand, for
any small 7 > 0, there exists T € X, with its polar angle satisfying cosaf < 0
and [Z| = 7. So we see d(Z,082) < 1. As a result, max,cx,np, (o) d(z,0Q) >
d(0,09) > d(z,082) > minge x,naB, (0) d(z,09). This is a contradiction.

In addition, let z = (x1,x2,0) be a point such that cosa > ¢o > 0. It is easy
to check d(x,0€) > 1. This shows that z = 0 is not a local maximum point.

Finally, to calculate the Conley index, we see easily that we can choose the
approximating vector fields to preserve the symmetry of rotation of 27 /a in the
x1 — x2 plane. Hence we can apply the results in Remark (ii) on page 672 of [12]
(using a remark on page 14 in [13] to remove a side condition). We see that
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if the Clarke gradient of the distance function had Conley index trivial at 0,
then it would also have to have trivial homology with Z, coefficients on the one
dimensional subspace 1 = x9 = 0, which is the fixed point set of the rotation.
However, this is impossible since 0 is a maximum point of the distance function
on this space.

Using a similar argument, we can also prove that in this example, d(x, )
does not satisfy the conditions in Proposition 3.11.

ExAMPLE 3.15. Let €7 be a bounded domain in x; — x3 plane such that
x1 > 01if (z1,23) € Q1. Suppose that z* = (z7, z3) € 4 is a saddle point of the
distance function in the strong sense, that is, for fixed z1, d(z, 9§;) is increasing
in x3 > 3 and decreasing in x5 < x%, while for each fixed x3, d(x,09;) is
increasing in ;1 < 2] and decreasing in ; > z]. The three dimensional domain
1 is obtained by rotating 7 around the xs-axis. So 2 has an isolated critical
set T' = (a7} cos b, z7sinb, x3%), 6 € [0, 27].

Let dy = d(x*,00Q), z* = (z},23). It is easy to see the pair (d% N
B, (z*), (d%\ {z*})N B, (z*)) can be deformed into (I,9I), where I = {(z1, %) :
x1 € [x] — 7,27 + 7]}. As a result, we have

C(d,T)=H*(Sx 1,5 x dI) = H*(S) ® H*(I,0I),

where S is the unit circle in R?. Hence, C(d,T) is nontrivial.

To calculate the degree of Dd, we use the symmetries again. By using a S*
equivariant approximation and a theorem of Nussbaum [29], we see that the
degree of Dd is the same as on the symmetric subspace 1 = x5 = 0. But the
intersection of this subspace with 2 is empty and hence the degree is zero.

We can also calculate the degree of Dd by proving the natural analogue of
Proposition 3.7.

REMARK 3.16. We can obtain even more complicated four dimensional ex-
amples by rotating the sets in Example 3.14 around an axis (much as in Exam-
ple 3.15).

4. Proof of the main results

In this section, we will use the results in Section 2 to get some existence
result for (1.1).

PrOOF OF THEOREM 1.1. Let X(x;) be the vector field defined in Section 3.
Since it is not clear whether X;(z;) converges uniformly in a neighbourhood of
0D;, we cannot conclude immediately that h(X(z;),D;) = h(9d(x,08), D;).
To check h(X(z;),D;) = h(0d(x,09),D;), we choose the vector field V(z;)
satisfying (3.2) and (3.3). We claim that (V(z;), X;(z;)) > n > 0 in a neigh-
bourhood of dD;. By the homotopy invariance of the Conley index, we then
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obtain h(X(z;),D;) = h(V(x;), D;). Thus
H*(W(X(x;), Dj)) = H*h(V (z;), D;)) = C(d% N Dj, (d N Dj) \ Tj)-
By assumption, H*(h(X (x;), D;)) is nontrivial. But
h(X,D) = h(X(x1),D1) X ... x h(X(zk), D).

Thus it follows from the Kiinneth formula that H*(h(X, D)) is nontrivial. So
h(X, D) is nontrivial and the result follows.

It remains to prove the claim. We argue by contradiction. Suppose that there
is a sequence z; ,, in a neighbourhood of dD;, such that (V(z;.m), X;(zjm)) —

—cp < 0 as m — co. Assume x,,, — xg. Since
7,

aPE,QUE,QJj,m aUE,:EJ',m
_ on Or
/J'm(y) =. / aPE,QUs,fcj,m 3Ug,mj,m
9 on or

is uniformly bounded in L!(99), we may assume that there is a measure g on 95
such that as m — oo, py, — p. Thus,

V(@jm) Xj(@jm)) =V (z0), X;j(x5,m)) + o(1)
_ Y — o -
_/(’)Q</y_370|’V( 0)>/"m(y)dy

+/m< Y—Tjim Yy — Xo V($0)>Mm(y)dy+o(1)

ly—2im| |y —xol’

— </ y—To du,V(m0)> = —co <0.
o9 |y — 2o

It is easy to check that [,,du = 1 and spt(u) C Ilpq(zo). Thus, [, (y —
x0)/|ly — xo| dp € Od(x0,9). This is a contradiction to (3.2). O

PrROOF OF THEOREM 1.2. First we claim that in a strictly convex domain,
d(x,09) has exactly one critical point. Thus this critical point is the global
maximum point of d(x,9Q). We argue by contradiction. Suppose that d(z,02)
has two critical points 21 and x2. By translation and rotation, we may assume
that 1 = 0, 22 = (1,0,...,0) and dy = d(z1,09) < dy = d(x2,09). From [10],
we know that

dd(x,00) C co {y—; Ty € Hag(x)},

|y

where co denotes the convex hull. Since 0 € dd(x1,99Q), we see that

Moo (z1) N{y = (Y1, .- ,yn) € RY, y >0} £ 0.

Take y € Hapq(z1) N {y = (y1,... ,yn) € RY, y; > 0}. Tt is easy to check that
T, N (2\ {y}) # 0. This is a contradiction.
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Since (2 is convex, using the moving plane method of Gidas, Ni and Nirenberg,
we know that there is a dy > 0, such that any local maximum point xy of the
solution of (1.1) satisfies d(xg,0§?) > dy. Suppose that (1.1) has a solution of
the form (1.4) satisfying (1.5). Since there is always a local maximum point in
a small neighbourhood of z. ;, we know that d(x. ;,0?) > dy. Arguing as in [17],
we obtain min,-; [z. ; — e j| > do.

Without loss of generality, we assume d(z.1,09Q) = mini<;<j d(z. ;, ).
We also assume . ; — x; as € — 0. As in Section 2, we have

OK (z¢)
8xji

=0.

Since €2 is convex, it follows from Proposition 2.6 and Lemma A.7 that the above
relation is equivalent to

AU ..
(4.1) Oz(p—l)/ fofl 6;1 = e we
U,
Up 2 . €,%e,1
/ e Ueaes O0xyy

—|—O( N-1 7(2+U)d(zs,1,69)/5)

_|_O<N 12 (|$51 xe,gl)>.

Thus, by Lemma A.4, we have

aPs QUE x1 8Us T </ y—x1 )
4.2 0= : . : dp 4 o(1
(4.2) /Q on or o0 |y — 1] : M

k
N-1 |Te1 — e T — T
E U 1
s ( £ >(|951—9Cj|+0( ))

Jj=2

k
+ O(eN e (Hoddlae 1,00 /ey | O<€N1 Z U(Img,1 - (Es,j|>>’
j=2

€

where (1 is a measure satisfying fQ dp =1 and spt pu C Iy (x1).

Since d(x1,09Q) = min;< <k d(z;,0Q) and ming< <y |x; — 1| > 0, we know
21 is not the global maximum point of d(x, ) and thus is not a critical point
of d(z,09). So

‘/ y— & du'25>0.
b19) |y—:c1|

By (4.2), we obtain
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OP. qU. ., OU. ., <‘/ y— 11 r )
4.3) 0 = : : . d +o(1
( ) /Q on or o0 |y—fﬂ1| a 0( )

k
_ |$a1—$ej| T1 — Ty Yy—I
+ o™t U(” , dup Yy +o(1)
2 2 21— 2| Jaq |y — 21 (

=2

k
+ O(€N7167(2+o’)d(a:5,1789)/5) + 0<€N1 Z U(|$5,1 - 1'5,]'|)),

£

=2

We claim that

(4.4) <x1_xj, y-n du>>5>0.
lz1 — 25| Jaq |y — 21|

So by Lemma A.3, we see (4.3) is impossible and thus the result follows.

It remains to check (4.4). Without loss of generality, we assume that 1 =0
and x9 = (1,0,...,0). Arguing as in the proof of the uniqueness of critical point
for d(z, 02), we obtain

Hoa(z1) C {y = (y1,-.. ,yn) € RV, 41 < 0},
which clearly implies (4.4). O

Finally, we give an example which shows that if the critical group of an
isolated critical point zq of d(x,9f) is trivial, there may be no positive solution
of (1.1) such that one of its local maximum point is close to xo.

EXAMPLE 4.1. Let Q = Q1 U Qy, where Q1 = B1(0) N {x = (x1,... ,2n) €
RN 2, <0}, Qy is any open domain such that 9 is smooth and the reflection
of QN {xy <t} about x; = t is contained in Q for all ¢ < §, where § > 0 is
a constant. Then zo = 0 is a critical point of d(x,00Q) and the corresponding
critical group is trivial. By using the moving plane method of Gidas, Ni and
Nirenberg, we conclude that any positive solution of (1.1) is increasing in the
direction z; till 21 = § and thus there is no local maximum point in QN{x; < §}.

5. Remark on the Neumann problem

Let © be a bounded domain in RY with smooth boundary. Consider the
following Neumann problem:

—2Au+u=uP"! inQ,

(5.1) u>0 in Q,
g—u =0 in 09,
n

where € is a small positive number, n is the unit outward normal of 9Q at y,
2<p<2N/(N-2)if N>3and2<p<ooif N=2.
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We denote P, o yv the solution of the following problem:

—&2Au+u=uP v yeqQ,

ou
u€ HY(Q).

By the maximum principle, we know P: o nUc , > 0.
For any x; € Q, i =1,2,...,k, define

;%k = {1} S Hl(Q) : <PE7Q,NUE7;3”’U>E =0,

<6PE’Q’NUE’“ ,v> =0, i= 121:}
({97’1‘ c

where 7; is any unit vector in RY if z; € Q; 7; is any tangent vector of 9 at ;.

Let H(x) be the mean curvature function of 9Q2. We use I or J to denote
a finite index set and use |I| to denote the number of points I contains. Using
the techniques in Section 2 and the results in Section 3, we can get the following
result:

THEOREM 5.1. Let I and J be two finite index sets where one of the sets may
be empty. Suppose that x; € 0L, i € I, are different critical points of H(x) with
C(H,x;) nontrivial and z; € Q, j € J, are different critical points of d(x,0N)
with C(d, zj) nontrivial. If

oo (o= 2l |2 = 24) > 2maxd(z;, 09),
then there exists an €9 > 0, such that for each e € (0,e¢], (5.1) has at least one
solution of the form

(5.2) U = E aeiPeo NUe s, + E aeiPe o NUe -, + e
iel jed
where, as € = 0, aeg = 1, Ty — T4, e €O, 1 €I, aej — 1, 25 — 25, j € J,

Ve € EZ 111410 ond |v]|2 = o(eN).

Appendix A. Basic estimates

In this section, we present some basic estimates needed in the proof of the
main results. First, let us recall the well known fact on the asymptotic behaviours
of U(y):

lim |y|N=Y/2eWU(y) = ¢o > 0.

ly|—o0
From now on, we always assume that d(x, 9Q)/e > M for some large constant
M > 0. Let e o = Ue z — P- QUc . Then ¢, , satisfies

{ _52AS05,90 + Yoz = 0 ye Qy

(A1)
Vex = Uep y € 0N.
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Te,x / Upg; Pe -
Q

We have the following estimate for 7. ;.

We denote

LEMMA A.1. For any 6 > 0, there exist Cy > Cq1 > 0, such that

(AZ) 01€N67(2+0)d(x,8ﬂ)/6 <Tew < 02€N€7(279)d(m,8ﬂ)/6'

LEMMA A.2. There is a 0 > 0, such that

(A3) [ vzt = oo,
Q
(A4) [ te=o(eiwore, ),
Q
Define
/ 2 / aPE,QUE,ZE aUE,:L’
Tew =€
Ele)

on or
where r = |y — x| and n is the outward unit normal to 9 at y.

LEMMA A.3. For any 0 > 0, there exist ¢y > c¢o > 0, such that

N-1,—-(2-0)d(2,00) /<

Co€

N—-1_—(24+60)d(x,00
e~ (2+0)d(z, )/EST;xSCIE

LEMMA A.4. We have

_o0U. 4 0P, qU, ., U, , 1 —pd(x R
[ vt e = et [ PP S o temmteaney

Moreover, if 002N OB y,00)(x) contain exactly one point q, then

Z/ 908 Vi 2 CQEN _(2"“9)51(9”739)/67

for any 6 > 0, where v is the outward unit normal to 02 at q and ¢y > 0 is
a constant.
LEMMA A.5. Fori# j, we have

N

(A5) / Uéﬁx}wewj _ O( Ze (240)d(z;,00) /e + €N Z (1+0’)|ZL’1JL’J|/E)

j=1 i#]

The proof of the above lemmas can be found in [16]. So we omit the proof
of these lemmas.
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LEMMA A.6. There is a o > 0, such that for i # j,

/ Ue alesa: Pe,x; = O(ENe_O'd(@'jaaQ)/EZe—hﬁi—aﬁj/e)l

i#]

PRrROOF. Choose o > 0 small enough so that p—2—0 > 0. Since ¢¢ »; < U 4},

we have

/UH,UMJsomJ <C/ lvwlleypte. o

Sce—m—rlvs/ v—ellegp=2p,
Q

&,Tj

EIJ

SC€7|mj7mi|/€670d(z'j’852)/€/ Up7270
Q

£,T;

-0 (ENead(:rj,F)Q)/E Z 6|a:1-:1:j|/5> ) O

i#]

LEMMA A.7. Suppose that Q is convex. For i # j, if d(x;,00Q) > § > 0,

l=1,j, we have

£,x;

(A6) /QUp 1@6 ;= O(E e_(1+a')|7't_rjl/€)

PRrROOF. Let G(z,y) be the Green’s function of —e2Au + u on § subject to
Dirichlet boundary conditions. Then

2 ) U ]
E,T; E,Xj )
<)0 Pl (y) € A f’n [tV (Z) z

where n is the outward unit normal of OS2 at y. But for any # > 0 small, we have

‘aa(z )

< Ce—(-0lz-vl/e.
on ‘ €

Since 2 is convex, we have that there is a o > 0 such that |y — 2| + |z — 2| >
(14 0)|z —y| for any z € 90 and z,y € Q with d(z,9Q) > ¢ and d(y, Q) > 4.
As a result,

Ye; (y) < 6/ e~ 1=0)z=yl/e—lz=zl/e 7, « e (1+0)|z;j—yl/e
\T = < 7
oN

and the result follows. O
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