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Abstract

We consider the bifurcation phenomenon of solutions to a class of
nonlinear Dirac equations pDv = 1 +h(1) on compact spin manifolds.
There are two main results. The first is bifurcation from zero, which
asserts that the equations allow a sequence of bifurcation points (p, 0),
and for each 4 € R near pj the corresponding equation has at least
two nontrivial solutions near 6. The second result is bifurcation from
infinity. The point (g, o0) is also proved to be a bifurcation point and
we give a characterization of the bifurcation behavior.

1 Introduction and main results

Since M.F. Atiyah introduced the Dirac operator for spin manifolds in 1962,
it has become one of the basic elliptic differential operators in analysis and
geometry. Various forms of Dirac equations have come to play important
role in modern development of both mathematics and mathematical physics.
In this paper, we are concerned with a class of nonlinear Dirac equations
on compact spin manifolds. We study the distributions of solutions from a
bifurcation point of view.

Let M be an m-dimensional compact spin manifold. We denote S(M) =
Spin(TM) xs, S as the spinor bundle on M and D : C*®(M,S(M)) —
C*(M,S(M)) the Atiyah-Singer Dirac operator. Section 2 will introduce
the spin structure and the definition of the Dirac operator on M. For a fiber
preserving map h : S(M) — S(M), which is in general nonlinear, we consider
the following equation:

(1.1) pDY(x) = (x) + h(y(x))  on M



where ¢(x) € C*°(M,S(M)) is a spinor. Eq(1.1) could be seen as a perturbed
eigenvalue problem of the Dirac operator D. We intent to prove bifurcation
occurs and analyze how it occurs both at zero and at infinity.

On general compact spin manifolds, Ammann studied the special form of
the equation Dy = A|[t[P~21) for X > 0 and 2 < p < % in [1]. This equa-
tion is known as the spinorial Yamabe equation. By solving an equivalent
dual variational problem, Ammann obtained a nontrivial solution for each
subcritical case 2 < p < % and gave an existence criterion for the critical
case p = % After Ammann’s work, Takeshi Isobe considered equations
D = h(x,1) for a general class of nonlinearities h in [9]. He treated both
superlinear and sublinear cases using the classical variational methods. Al-
most at the same time, Takeshi Isobe also studied another form of equation
Dip = Mp+y %Tﬂ- In [8], he considered this equation as spinorial analogue
of the Brezis-Nirenberg problem. The main theorem says that if A ¢ Spec(D)

and A > 0, then there exists a nontrivial solution.

As for the authors’ knowledge, the basic analytical problems for nonlin-
ear Dirac equations on compact spin manifolds always focus on the existence
or multiplicity results of solutions. They often be studied via classical varia-
tional methods such as linking and dual variational principle. As we all know,
bifurcation plays an important role in characterizing the solutions of equa-
tions. On abstract Hilbert spaces, the researches about bifurcation are due to
Rabinowitz([13[,|12]), Chang and Wang([3]|), K.Schmitt and Wang(|14])and
so on. However, on spin manifolds, there has not any bifurcation results been
established up to now. For Eq(1.1) on M, assume E is the solution space
with norm || - ||, @ denotes the trivial solution in F. (ug,6) is a bifurcation
point means any neighborhood of (py, ) in the space R x E contains at least
one nontrivial solution (u, ) of (1.1). If for any € > 0 and constant A > 0,
there exists at least one solution (u,) of (1.1) such that |u — px| < € and
||| > A, then we say that (1, 00) is a bifurcation point from infinity.

In this paper, we concentrate on the bifurcation phenomenon that occurs
both at zero and at infinity. A combined methods of variational and Morse
theory will be used. In the first case, we transform the original strongly
indefinite problem to an equivalent finite dimensional problem. Then with
the help of the Gromoll-Meyer pair , critical group and Morse relations, we
obtain a conclusion. In the other one, the problem is actually a spinoral ana-
logue of Landesman-Lazer type problem(see [11]), because of our assumption
(h2) on h. By combining some a priori estimates, we get a bifurcation result.

Assume h is a potential operator, i.e. ,there exists a real valued continu-
ously differentiable function H such that V,H(¢) = h(t). For the first case,



we work on the following class of nonlinearities H:

(Hy) H(0) =0 and H(¢) > 0 for any ¢ € C*(M,S(M)).

(Hz) There exist positive numbers «, 3 satisfying 1 < 8 < o < -+, and
constants C7, Cy > 0 such that

Cilel” < Ve H()] < Cofgp|*

Theorem 1.1. Let D be the Dirac operator with 0 ¢ Spec(D). Assume
h € CHS(M)), h(v) = o(||¢]]) as ||| — 0 and H satisfies (Hy),(Ho).
Then, for any k € Z with 1/, € Spec(D), (., 0) is a bifurcation point for
(1.1). Precisely, the following occurs:

(1) when py > 0, there exists a right-side neighborhood A of puy;

(17) when uy < 0, there exists a left-side neighborhood A of py,
such that for each p € A\ {ux}, (1.1) has at least 2 distinct nontrivial
solutions in WY22(M,S(M)).

We next consider the case of bifurcation from infinity. In this case, the
following hypothesis are raised:

(h1) There exist 0 < a < 1, and constants a > 0, b > 0 such that

[h(W)] < alp]* +b

(he) Assume p € R, and p # 0, for all convergent sequences {w,} C
Ker(uD — I), w, — w, |jw|]| = 1, all bounded sequence {¢,} C
Ker(uD —I)*, all unbounded sequences of positive numbers {¢,} C R,
the following holds:

lim inf/ h(tpwn, + @n)wdx >0
M

n—oo

Theorem 1.2. Let D be the Dirac operator with 0 ¢ Spec(D). Assume
k€ Z. If 1/u, € Spec(D), h is completely continuous with h(v) = o(]|¥]|)
as ||¢|| — oo in WY22(M,S(M)). Then (g, o0) is a bifurcation point from
infinity for (1.1). Moreover, if h satisfies (hy) and (hg), then there exists a
right-side neighborhood A of py such that for each p € A\ {ur}, (1.1) has at
least one nontrivial solution ,, with ||| — oo as 1 — py.



2 Preliminaries
2.1 Spin structure and the Dirac operator

To introduce a spin structure on an m dimensional oriented Riemannian
manifold (M, g), we should first have a look at the spin group. The spin
group in dimension m, denoted by Spin(m), is the nontrivial 2-fold covering
of the special orthogonal group SO(m). It is a compact Lie group. Denote
¢ : Spin(m) — SO(m) as the covering map. If m = 2, Spin(m) is connected
and £(z) = 2% for any z € Spin(2) & St = {2 € C: |z] = 1}. And if
m > 3, Spin(m) is simply connected and ¢ is the universal covering map. In
particular, the following short exact sequence holds:

0 > Lo > Spin(m) LN SO(m) —— 1

Given a trivialization {U,, ¢4 }aecr, we denote the SO(m)-principle bundle of
(M, g) by SO(T'M). Then the transition functions g,s : U, N Ug — SO(m)
satisfy:
Jaa(x) = idsom)y for x € Uy;
ga5($)gga(:£) = idgo(m) for x € U, N UB
gaﬂ(‘r>g[37('x>g’ya<x) = ZdSO(m) for x € Ua N UB N U’y
Let Spin(T'M) is a fiber bundle on M such that

Spin(TM) : SO(TM)
M

By taking {U,} nice we can lift g,5 to the function g,z which satisfy:
Jap(T) = idspinim) for z € Uy

Gap(2)Jpa(T) = idspinm) for x € U, N Up

The cocycle condition §as(2)gsy(%)Gyal(®) = idgpinm), for € Uy N Ug N U,,
can also be satisfied if the second Stiefel-Whitney class wy(M) € H*(M, Z)
vanishes. Thus Spin(T'M) is a principle bundle. We can lift the SO(m)-
principle bundle to a principle Spin(m)-bundle. Then we say (M, g) pos-
sesses a spin structure. A spin manifold is an oriented Riemannian manifold
admitting a spin structure.

Let R™ be the m-dimensional Euclidean space with inner product (-, ).
The Clifford algebra C,, of the negative definite quadratic form (R™, —x3 —
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... — x2)) is multiplicatively generated by the elements vy, ...,v,, € R™ of a
normal basis with the relations v? = —1, v;v; +v;u; = 0, where 1 < i,j < m,
t # j. In fact, C,, is a vector space. The elements 1 and v;,v;,...v;, form a
basis of C,,, where 1 < i1 <is < .. <ig<m,1<s<m.

We denote Cf, as the complexification of C,,, i.e. C5, = C,, g C. Actually,
C¢, coincides with the clifford algebra of the quadratic form (C™, 2% + 22 +
..+ 22). Since C5 = My(C) = End(C?) and C§ = C, ®x C = C® C, we have:

C¢ = My(C) ® ... ® M(C) = End(C?*® ... ® C?) = End(C?")
when m = 2k is even, and
CC = C5y = C5, & Cs, = End(C*") & End(C?)

when m = 2k + 1 is odd. Let S = Cgk, we call the complex vector space
S as the spinor space. Now let us consider the representation k,, of C¢,. If
m is even, Kk, : C5, — End(S); If m is odd, &, consists of the isomorphism
Ce, = End(S) & End(S) followed by the projection onto the first component,
we also have Ky, : CS, — End(S). Here, S is called the spinor module of C¢,.

Each element of Spin(m) is multiplicativly generated by even number
of unit vectors in R™. So Spin(m) C Cn, C C5,. Let 6 = KmlSpinm)-
Then 0, : Spin(m) — Aut(S) is a representation of the group Spin(m).
When m is even, the representation permits some greater detail. Define

f = i*kp(vy - ... -vp) © S — S is an endomorphism on S. The volume
form vy - ... - v, of R™ belongs to the center of the even part of the Clifford
algebra. Moreover, (v - ... - v,)? = (—1)™2. Then f can be proved to be an

involution. Thus the spinor space S decomposes into two parts, S = ST @S,
where S* = {z € S| f(z) = +z}. Therefore, we have two inequivalent but
equal dimensional representation 6= : Spin(m) — Aut(S*).

The spinor bundle of (M, g) is the complex vector bundle S associated to
the principal bundle Spin(T'M) via the spinor representation 6,,. We have a
unified expression:

S(M) := Spin(TM) xg,, S.

Here 0,, = 6 ®0,.,S=ST @S~ for m even.

The real Hermitian inner product on S is induced from a Hermitian inner
product on the spinor space. We denote it by (-, -). The sections of the spinor
bundle S are usually called the spinors. The compatible covariant derivative
on S,,, denoted by V, can be locally expressed as:

Vi ==Y 9(Vej,er)e; - e - o

J,k=1

| =



where {e;}1<;j<m is a local positively-oriented orthonormal basis of 7'M and
{¢i},c;cqim1 is a local spinorial frame. The symbol V on the right side is
Levi-Civita covariant connection on (M, g). With all these preliminaries, we
now give a definition of the Dirac operator. It is a map D : C*°(M,S(M)) —
C>°(M,S(M)) defined by:

where ¢ € C°(M,S(M)).

Remark 1. When m is even, the Dirac operator D splits into D =
D* @ D=, where D* : C®(M,S*(M) — C=(M,ST(M)).

Remark 2. If the reader want to know more details about spin manifold
and Dirac operator, they could refer to [6],[5],[10].

2.2 The Dirac Spectrum

Let Spec(D) denote the spectrum of Dirac operator D on compact spin
manifold M. It is a closed subset of R consisting of a two-sided unbounded
discrete sequence of eigenvalues. Moreover, Spec(D) is symmetric about the
origin if m # 3(or 4). For every j € Z, \; € Spec(D) is an isolated eigenvalue
of finite multiplicity, ranged by —oco < -+ < A s <A1 <0< A < A <
-++ < 4oo(counted in multiplicity). The eigenspaces of D form a complete
orthonormal decomposition of L?(M,S(M)), i.e.,

LM, S(M))= P Ker(D—NI).

A;j€Spec(D)

We always assume there are no harmonic spinors on M in this paper. A
harmonic spinor is a spinor field which lies in the kernel of D. The existence
of it depends on various factors, such as spin structure. Take an example of
manifold T™ with flat metric. The set of harmonic spinor is empty when we
choose any spin structure on T™ except for the trivial spin structure. In fact,
there exist many manifolds which contain no harmonic spinors.

2.3 H'/? spinors

Since we will prove Theorem 1.1 by a variational method, it is necessary to
give a suitable function space.

Recall that the Dirac operator on a compact spin manifold M is essentially
self-adjoint in L*(M, S(M)). There exists a complete orthonormal basis {1},

6



j € Z\ {0}, of L*(M,S(M)) consisting of the eigenspinors of the Dirac
operator D : Di; = A\j1;, where |\;| — oo as j — oco. Suppose A, € Spec(D)
is any fixed eigenvalue. Let us consider the self-adjoint operator D — \;. It is
not difficult to see that each v; is also an eigenspinor of D — \;, with respect
to the eigenvalue A\; — A\;. Moreover, the complete orthonormal basis {v;}
of L*(M,S(M)) can be decomposed into three parts:{t;} = {1 }x,<r, U
{21 x, =0 U AW Ia,5a,- We choose o7, 92, 4 as follows: (D — M), =
(Aj = Ae); with Aj — A, < 0; (D = M)t = 0; (D — MY = (N — Ay

Now we define an unbounded operator |D — A2 : L*(M,S(M)) —
L2(M, S(M)) by

D= M= >IN = Ml Pag
JjezZ\{0}
where 1 = Y aji; € L3(M,S(M)). We denote HY?(M,S(M)) as the do-
main of the operator |D — \g|'/2. Thus ¢ = 3" a;i; € HY?(M,S(M)) if and
only if Y7 |\; — Mgl - |aj|? < oo. We define inner product on HY?(M,S(M))
as follows:

(W, ©)1y22 = (ID = M2, |D = Mol %0), + (0, )2

where (¢, ¢)2 = [,,(¥, ¢)dx is the L*-inner product on spinors. In order to
unify the notations with solution space E, which has mentioned in the intro-
duction, we use the || - || to denote the norm of elements in H/2(M,S(M)).
The norm in LP(M,S(M)) is denoted by || - ||, in our paper. HY2(M,S(M))
coincides with the Sobolev space W1/22(M,S(M)). We have continuous em-
bedding H'?*(M,S(M)) < LP(M,S(M)) for 1 < p < 22 Tt is compact

when 1 < p < 2% (details refer to [6]). Remark that, for v~ =32, _, a;0;,

2
m—1
17 =" (A=A + 1) oy,

)\j <Ak

and for ¢t = Z/\j»k aj@/)j,
12 = (A = M+ 1D)]agl,

>\j>>\k
hence,
(2.1) c;{;||g0||2 > ||g0||§ for all p & ker(D — \g)
where 1
= e L WIEZI\ }
Ck, max{l_i_p\j_)\k‘, J7A i

It is clear that 0 < ¢, < 1.



3 Bifurcation from zero

In this section we aim to prove Theoreml.1. Variational methods will be
used to prove this bifurcation theorem. There are 2 main steps consist the
whole proof. The first one is the so-called Lyapunov-Schmidt reduction. This
method reduce Eq(1.1) to an equivalent finite-dimensional problem. In the
second step, we treat the new problem as variational problem and use the
Morse theory. Gromoll-Meyer pair will play an important role.

3.1 The Lyapunov-Schimidt reduction
Let A = 1/p, then the original equation (1.1) is equivalent to the following:

(3.1) Dty = Mp + Ah(1))

Assume X = Ker(D — A\.I). Since A\, € Spec(D) is of finite multiplicity, we
could suppose dimX = n and identify X with R”. Let X+ denote the orthog-
onal complement of X in HY2(M,S(M)), P, P* the orthogonal projectors
of H'/? onto X, X, respectively.

Then (3.1) is equivalent to the following pair of equations:

(32) le = )\wl + /\Ph(wl + CUQ)

(3.3) Dwy = Mws + AP h(w; + ws)
where ) = w; + ws, w1 € X, wy € X*+. Now, we define:
F()\,wl,wg) = (D — )\I)Wg — /\PLh<W1 + WQ).

Here F' is a continuously differentiable functional in a neighborhood of the
point (A, 0,0) € R x X x X+. Moreover, F(\,0,0) = 0 and the Fréchet
derivative of F' with respect to ws, F,,(A\g,0,0) = D — A1 is an isomorphism
of X+ to X*. According to the implicit function theorem, there exists a
neighborhood O of (A, 0) € R x X and a functional ¢ € C*(O, X*) such
that the solutions of the equation F'(\, wy,ws) = 0 near the point (A, 0,0)
are given by (A, wi, p(A,wi)) for (A,wy) € O. Now we replace w; with w.
With the previous argument, we conclude that solving the equation (1.1) is
equivalent to solving the finite-dimensional problem (3.2) with wy = ¢(A,w).

Since D — A/ is an isomorphism of X+ onto X+, for (\,w) in a small
neighborhood of (A, @), we have the following expression:

o\, w) = AD — M) T'Prh(w + o).



Since h(w + ) = o(|lw + ¢||) as |jw + ¢|| — 0. It is not difficult to see that:
p(Aw) =o(lw+ell) asllw+e| =0
Then we can conclude:
p(\w) =o([|w]]) as [lw] =0

From a variational point of view, for fixed A € R the solutions of Eq(1.1)
can be obtained as critical points of the Euler-Lagrange functional:

B4 L= [ v [ @ [ B

where H denote the primitive of h with H(#) = 0. If ¢ is a critical point of
Ly, by applying the Lyapunov-Schmidt reduction we can write ¢ = w + ¢,
where w € X and ¢ € X*. Substitute 1) = w + ¢ for ¥ in (3.4), we obtain
the following functional:

1

HwH2+§/M(90, (D—)J)gp)dx—/\/MH(ijgO)da:

(A —A)

In(w) = 5

J\ € C*(X,R). The form of J, implies that the critical points of J,(+) near
w = 6 are solutions of (3.2). Moreover w = @ is a critical point of J,(-) for
all A € R and A\ # 0. Choose 2 C X to be a compact neighborhood of 6.
Ty € C*(,R). In order to prove (uy,0) is a bifurcation point, we need only
analyze the critical points of J,(+) in € for A near Ay = 1/p, € Spec(D).

3.2 Gromoll-Meyer Pairs

As we mentioned above, Gromoll-Meyer pair plays an important role
to solve our finite-dimensional problem. We first give a definition of the
Gromoll-Meyer pair for the functional 7, with A € R and X\ # 0.

Definition 3.1. Let K, be the whole critical point set of J, and S\ be a
subset of K. A pair of topological sets (W, W_) is called a Gromoll-Meyer
pair for S, with respect to a pseudo-gradient vector filed V' of 7y, if

(1) W is a closed neighborhood of S possessing the mean value property,
ie., for any t; < to, n(t;) € W, ¢ = 1,2, implies n(t) € W for all t €
[t1,t2], where 7(t) is the decreasing flow with respect to V. W K, =
Sy and W N(Jh). = 0 for some ¢;

(2) W_={x e W |n(t,z) ¢ W,Vt > 0} is closed in W;



(3) W_ is a piecewise submanifold, and the flow 7 is transversal to W_.

A subset S\, C K, is said to be a dynamically isolated critical set if there
exist a closed neighborhood O, of S, and regular values a;, ay of J) such
that Oy C Jy '([a1,a2]) and U;crn(Ox, t) NV KxN Ty ([a1, as]) = Sy, where
n is the flow with respect to a pseudo-gradient vector field V' of J,. More
details about the dynamically isolated critical set can refer to [4].

Before constructing a Gromoll-Meyer pair, let us choose a suitable dy-
namically isolated critical set. If ¢ is an isolated critical level, i.e., there is
no critical points on the levels [c — ¢,¢ + €] \ {0} for some ¢ > 0, then the
set Sy = Ky Jy '(c) is a dynamically isolated critical set. In the following,
we will consider the trivial critical point of J),, w = 6, where A, € Spec(D)
and prove Sy, = {6} is a dynamically isolated critical set of Jy,.

When )\, > 0, according to the space decomposition H'/? = X~ X®X T,

write @(Akaw) = 90_()‘]67("')) + 90+<)‘k7w)7 where 90_<)‘k7w> < X_7 90+()\k7w) S
X ™. For simplicity, let us write these notations as ¢, ¢ and ¢~. Then:

@) = [ (o (D= Mo = [ Hw+ oo

< (HWHLHWH%WH%—HsoHZ)—AkQ/M!ers&!ﬁ“dx

DN | —

1 1,
<Lietr+ Loz - na / w + ¢l dz
2 2 "
SCHQOHQ — )\kC’l/ |w+g@|ﬁ+1d1’.
M

Next let us give some more estimates to ||¢||* and [, |w + ¢! dx.
We have known that ¢ satisfies the equation (D — M1 )p = M\ PLh(w+¢),
then on one hand,

/M (D= Ned)p, " — @7 )dx = A, /M Prh(w+ @) (p" — ¢ )da

S)\k(/ﬂ/[‘PLh(ijap)’de)l/Q. (/M|90+—g0]2dx>1/2

<Ml PR+ @)z let = @7 [l2 < Ml[h(w + @) l2 - et — ¢ |l2

and

2 1/2 2« i-a o
I+l = ([ o)) < Ca [ lorploan) ™ = Callorels,
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We have:

/ (D = MDg, " — 97 )da < MGallw + oll3 - le* — o7l
M
< Ol + lels) - (et + o~ l2) < Cllwl® - lloll + Cllele

On the other hand,

/M (D =MD, 0" —¢7)dz = Jlol* = llellz > (1 - c)llel®

since ||¢|l3 < cllel* by (2.1) with ¢z < 1. From the two sides above, we
have:

(3:5) (1= e)llell < Cllwll® + Cllell®

where ¢ = p(\, w) € X+ and (A, w) # 0. When w — 6 in H'/2, it occurs
that ¢ = (A, w) = o(||lw]]). If ¢ is small enough, inequality (3.5) implies
llel| < Cllw]|*. Then we have:

T () < Clloll = MCy / w + P da
M
< OllulP® = MChllw + 21!

Since ¢ = (A, w) = o(||w||), given € > 0, there exists § > 0 such that if
lw|| < § in X, ||¢|| < €||w||. Note that H'/? < LA*+! continuously, then
llollse1 < llell < €-vljw||. The kernel space X is finite dimensional, so the
norms || - ||s+1 and || - || are equivalent. Assume ||w|/g41 < Csljw|| and let €
small enough. We have:

1
Jw + @llgr1 = llwllpr1 — lellgr1 = Callw] — evllw]] > ~Csl|w]|
4
Then
T (w) < Cllw|?* = CyfJw]|”*!

where C} is a proper constant depend on C7, C3 and \g. Since a > 8 > 1, it
is easy to see Jy, (w) < 0 when w # 6 and w is sufficiently close to 6. Thus
we obtain that 0 is an isolated local maximum of the functional 7, .

When A\, < 0, replace J, with —J,,. A similar procedure will induce
that 6 is an isolated local minimum.

Since 6 is an isolated maximum or minimum point for the functional Jj,
on the set 2 C X, then 0 is an isolated critical level of J,, when we choose
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(2 nicely. Under this situation, S, = {#} is a dynamically isolated critical
point set.

We now turn our attention to constructing a Gromoll-Meyer pair for
Sy, = {0}, the dynamically isolated critical set of 7, (-). The previous
assumption that 2 is compact in X = R" shows J,(-) trivially satisfies the
Palais-Smale condition on €2 for all A # 0. According to the existence result
of Gromoll-Meyer pair in [2] and [4], we give the following lemma.

Lemma 3.2. For the dynamically isolated critical set Sy, = {0}, there is
a Gromoll-Meyer pair of the functional J,,(-) with respect to the pseudo-
gradient vector field d 7, .

Proof. Choose r > 0 small such that 6 is the unique critical point in B,.(0) =
{w e Q| |wl] < r}. Since J,, satisfies the (PS) condition, we define
Kk = infuep\n, , [[dTk(w)|, then £ > 0; Take § such that 0 < £ < 5-. Let
f(w) = T (w) +€||w|? w € B,. Define:

W= =70 fey Wo=T (=)W

where v, o satisfy the following conditions. Assume £ > 0 such that 0 is the
unique critical value of Jy, |p, in [—¢,€].

3 2
0<7<min{z—:,%}, and £L+7<a<§r2—7

4
(3.6) By NIV =79l €W C B.NJy e,
(3.7) I =10 7o) € B\ By

(3.8) (df (W), dTy, (w)) >0,  for allw € B, \ intB,/,

We first claim W satisfies the mean value property. Let n € C([0, 1] x £, Q)
be the negative gradient flow for 7, with respect to dJ,,. Without loss of
generality, let us assume 7(0), n(t) € W. Then we wish to prove n(s) € W
for every s € [0,t]. Define:

T =sup{s€0,t]|n(r)eW, 0<71<s}

Suppose T' < t on the contrary. Since Jy, o 7(-) is decreasing on [0, ], we
have

(3.9) =y < In(0(t)) < Tn(0(T)) < T, (0(0)) <y
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By the (3.6) and the definition of 7', we have n(7") does not belong to
int(By ), and n(T) € B, \ int(B,/2). Then by condition (3.8), we have:

(3.10) (f on)' = =(dIr,(n(T)), df (n(T))) <0

From (3.9), (3.10) and the fact f(n(7)) < o, we know there exists a small
right-side neighborhood A of T" such that

n(r) € Iy [=7.7], and n(7) € f,

for any 7 € A and 7 < t. This contradicts with the definition of T.

Next we show W_ = {w € W | n(t,w) ¢ W, for all t > 0} is closed in
W. Let us denote W~ ={w € W | n(t,w) ¢ W, for all t > 0}. It is easy
to see W~ C OW. And we give the components of OW as below:

(3.11) OW =W_U (7, (v) Nint(f5)) U (f (o) 0 (W \ W)

For every w € \7/\;1 (7) Nint(f,), and w does not belong to W~. Thus w €
I () nint(fo) N W= = 0. Given w € (f~'(o) N (W \ W_)), we have
w € B, \ int(B,2) by the condition (3.7). Due to (3.8) and the fact w does
not belong to W_, we have:

(f on)'(0,w) = =(dTx, (w), df (w)) <O,

f(n(0,w)) = f(w) = 0.
Then w ¢ W~ and (f~*o)N (W \W_))N W~ = 0. By (3.11), we know
W= C W_. On the orther hand, it is obviously W_ C W~. Thus W~ = W_.

Therefore (W, W_) is a Gromoll-Meyer pair for  with respect to dJ,,.
]

For later use, we also need to introduce the critical groups of a function
J at its isolated critical point p. Let ¢ = J(p). Then the g-th critical group
is defined as:

Co(J,p; F) = Hy(J. 0 Op, (J\{p}) N Op; F).

Here H,(A, B) is the ¢-th relative singular homology group of the topological
pair (A, B) with coefficients in a field F'. O, is a neighborhood of p which
contains no other critical points.

When A\, > 0, 6 is an isolated local maximum of 7,,. We have:

F,  qg=n

Cq(j)\k707F):{ O, q%n

13



Simplify the above expression as C.(Jy,,0; F) = 0, nF". When A\, < 0, 6 is
an isolated local minimum and C\(Jy,,0; F) = 0.oF.

Take advantage of the relationships between the Gromoll-Meyer pair for
6 and the critical groups of 8. We obtain:

5*7nF )\k >0

H(W, W= F) = C( I, 0:F) = { 5.0F M\ <0

To proceed further, we need to prove the following Lemma:

Lemma 3.3. Let K be the critical point set of Jy and Sy = W (K. Then
there ezists a neighborhood I, C R of A such that for every A € I \ {\},
(W, W_) is also a Gromoll-Meyer pair for Sy with respect to a certain pseudo-
gradient vector field of J.

Proof. Given ¢ > 0 small, there exists 6 > 0 such that for every A\ € R
satisfying |A — A\g| <6, | — Iallerowy < €. For e small there exist ry >
r1 > 0 depending on A such that we have B(6,r1) C B(6,ry) C int(W) and

= inf{||d\7x(w)|| | we W\ B(Q,rl)} >0

Since for w € W\ B(0,r1), ||[dT\(w)|| > 0. It is not difficult to see that
Sy =W Ky C B(#,r). Define p € C*(Q,R) satisfying 0 < p < 1 and

1, we€ B(#,r)
plw)=90<p<1,  weBO,r)\ B0 r)
0, others.

Then set a vector field of Jy on Q as V(w) = 3[p(w)dI\+ (1 — p(w))dTy,]

Let 0 < e < w. For w € W\ B(6,r1), we have:

4 4

IV )ll <zp)IdTr@)] + 31 = plw))[dTn ()]
4
<3 | dIN(w) | +& < 2[[dTA(w)]
and
4 4
(V(@),dw)) = IR = geldnw)] = ldT (@)

Ifwe B(6,r1), V(w) = 3dJ\(w). Therefore V(w) is a pseudo-gradient vector
field of 7.
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Since V(w) = 3dJy,(w) on W\ B(0,r5), (W,W_) is a Gromoll-Meyer
pair of J,,, the negative gradient flow 7, remain the same as 7,, outside
B(0,15). 1t is clearly that W satisfies the mean value property with respect
to the flow n,. Moreover, W_ keeps invariant when A changes. So (W, W_)
is a Gromoll-Meyer pair of J, with respect to V(w). Thus we verify the
conclusion. O]

We now complete the proof of Theoreml.1.

Proof of Theorem 1.1. We first consider the case A\, = 1/ € Spec(D)
and Ay > 0. Recall the functional expression of Jy(w). Since (A, w) =
o(||w]|) for A near Ay and w near 6, we can see that the dominating term in
Jr(w) near w = 6 is S (A, — A)|jw||.

For > pup > 0, A = 1/pu < 1/ = A, 6 is an isolated minimum of J
and the Morse index z’nd(j,\) = 0. Then C,(Jy,0) = 0.0F.

For 0 < pu < g, A = ; > #— = Mg, 0 is an isolated maximum of 7, and
ind(Jy) =n. Then Ci(Jy,0) = 4.0 F.

Because (W, W_) is a Gromoll-Meyer pair of J,, at , we have known
that H. (W, W_; F) = 0,,F. By Lemma 3.3, (W,W_) is also a Gromoll-
Meyer pair of J, for the critical set .S, when A close to A,. Then we find if
A< A, HL{W,W_; F) # C.(Jx,0). This means that there exists a nontrivial
critical point wy of Jy in W (actually in S)).

Since Jy,(€) = 0 and 0 is an isolated local maximum, there exists ¢ > 0
such that J,, (w) < —2¢ on 0B;(#), where 7 > 0 and small enough such that
B;(0) C W. The functionals 7, is continuous with respect to A\. Therefore
for A near Ay, J(w) < —¢ on 9B;(6). However, J,(w) = 22 {|w]|? +o([|w]|?)
as w — 0. Hence, Jy(w) > 0 if A < Ay and w # 6 is sufficiently small. In
particular, there exists a p € (0,7) such that

In(w) > Ak )\pz >0 for w e 0B,(0)

With all these facts, we can choose w) to be an isolated maximizer of 7 in

B;(0) C W. The critical groups Ci(Jx,wx) = 0., F. If wy is not isolated, it

means W contains infinitely many critical points. There is nothing to say.
Let deg(dJy, W, 0) denote the Leray-Schauder degree of d7, on W, and

index(dJy,wy) the index of the isolated zero point wy of dJy. Then by the

relations between Leray-Schauder degree with Morse theory, we have the

following:

deg(dJy, W,0) = > (—1)%rank H, (W, W_)

q=0
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o

index(dJy, wy) = Z )irankC, (T, wy ).
q=0
Then we have
deg(dJ\, W,0) = (=1)";
index(dJy,wy) = (—=1)", index(dJy,0) = (—1)°

Obviously, deg(dJy, W, 0) # index(dJy,0) + index(dJy,w,). By the topo-
logical degree theory, we obtain a second critical point for 7, in W. Then
Eq(1.1) has at least 2 nontrivial solutions.

As for the case when Ay = 1/py, € Spec(D) and N\, < 0, H, (W, W_; F) #
Ci(In,0) if A > A and there exists a nontrivial critical point wy of J, in
W. By using the similar analysis method as before, we can choose w) to
be a minimizer. Moreover, C,(J\,wy) = 0. 0F. A simple calculation induce
deg(dJy, W,0) # index(dJy,0) + index(dJy,wy). Hence there must be a
second solution. The proof is completed. O]

4 Bifurcation from infinity

In this section, we prove Theorem 1.2. Under the assumption (hs), equation
(1.1) is of Landesman-Lazer type. We will give some a priori estimates by
using a method in [11]. Then apply a bifurcation theorem from infinity to
obtain our results. As in the previous section, assume X = Ker(u,D — I),
thenH'/? = X @ X . Denote P, Pt the orthogonal projectors of H'? onto
X, X+, respectively.

4.1 Existing theory

Let E be a Hilbert space and €2 be a neighborhood of infinity. Consider
the following operator eaquation with a parameter \ € R:

Lu+ g(u) = \u (%)

where L is a bounded linear selfadjoint operator on E and g € C(2, F), with
g(u) = o(||u||) as ||u|| = oo. Furthermore, we assume that g is of potential
type, i.e., there exists G € (€, R) such that dG = g. The following theorem
can be found in [14].

Theorem 4.1. Let L and g be as above. Suppose that I € C* (2, R), with
dl(u) = Lu+ g(u) — Au

If p is an isolated eigenvalue of L of finite multiplicity, and there are only
finitely many eigenvalues of L larger than (or less than) p with all of them are
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of finite multiplicity. Then (u,00) is a bifurcation point for (x). Moreover, if
1, satisfies the (PS) condition, then at least one of the following alternatives
occurs:

(a) There are infinitely many solutions for equation (x) with A = p, say
(i, up), with ||u,|| — 0o as n — oo;

(b) There is a one-sided neighborhood A of  such that for all A € A\ p,

equation (x) possesses at least one solution uy with ||uy|| — oo as A — p.
4.2 Proof of Theoreml1.2

We shall apply Theorem4.1 to prove the result we want. However, there
are some difficulties to Eq(1.1). So we must make some adjustments. Since M
is a compact Riemannian manifold which has no harmonic spinors, the Dirac
operator D has an inverse operator T’ on the spinor space HY2(M,S(M)).
Let g(¢) = T o h(¢)). Then Eq(1.1) is equivalent with the following form of
equation:

(4.1) pp =Ty + g(1)

Let us assume g is an eigenvalue of 7', that is in the context: puDy = ¢
This also means 1/ is an eigenvalue of the Dirac operator D. Spec(T) =
{neR|1/u € Spec(D)} U{0} C R is a bounded set. It implies T is a
bounded linear operator. Now we choose a finite number k& € Z such that
1/py is the k-th eigenvalue of the Dirac operator D. Then py € Spec(T).
Moreover, if y;, > 0, there are only finitely many eigenvalues of 1" lager than
pg- If gy < 0, there are only finitely many eigenvalues less than pg. And all
these eigenvalues are of finite multiplicity. Thus we could conclude (u, c0) is
a bifurcation point for equation(1.1).

Next in order to prove a further result, we need some a priori estimates.
Let us consider the following equation:

(4.2) Ty +g() —pp =¢

where ¢ is a H'?-spinor with sufficiently small norm. g € R and pu # 0.
First let us give a priori estimate of (4.2).

If ¢p € HY2(M,S(M)) is a solution of (4.2) and X = ker(uxD — I), then
according to the space decomposition H'/? = X @& X+, o) = ¢y + 1), where
Yy € X and 1)y € X+. Project H'/? onto X+, we have:

(T — ul)s + Pg(v) = P*(e).

Since T — uI is an isomorphism of X+ onto X+ for i closely near ., we also
have:

e = (T — pl) 7 (P () = Pg(¥)).
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Assume ||¢1]| # 0, R = |[(T — pI)™!||, then

ell <ICT = w2 - 1P - (gl + lel)
<RIT] - I1hr + )] + )
<R(e([9a]” + el + d + )
) <R+ 2+ )
<R(elgal*(1 + a2y 4 )

Wl
a /
<Rell + Relr |- S+ d

where we have used (h;) and the fact that T is a bounded linear operator.
Dividing (4.3) by [[11]|%, we obtain:

10 C
||¢2|L Cet G ||¢2|L e
[¥1]] [aal [ ][> ([l

where ¢y, co are constants. Consequently, if

_1
[l = (2c10) = = s,

we have )
sl Lol o
[[41]] 2\ |9 | c3
or .
2 o o
lall < 2(en + 2 ) il = ealln
3
On the other hand,
111 <l ll + (19|

<Iiul) + RIT] - (alebs + ell” + )
<l + [[9a]] + e

Since 0 < a < 1, if [|31|| < e3, we have:

(4.4) [l < es

Now we shall prove:

Lemma 4.2. Suppose L, € C*(HY? R), with
ALy, () = TY + g(v) — puab.

Under the assumption (hs), L, satisfies the Palais-Smale condition.
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Proof. Let ¢, C H/? be a (PS).sequence of £, , i.e.,
L., (y) ¢ asn— o0

and
|dL,, (Yn)|| =0 asn— oo

Then there exists a sequence &, C H'/? which converges to § in H'/? and
such that

T% - ﬂkwn + 9(%) = En-

We first show that 1, C H is bounded.

Suppose on the contrary [|1), || — oo asn — oo. Let us write 1, = ¢!+,
where ) € X = Ker(u,D — I), and 2> € X*. Then 1, satisfies the
equivalent equation:

with &, — 6 in H~'/2. By using the a priori estimates (4.4), we immediately
obtain [[¢) || — o0, as n — oo. Let t, = |4yl and w, = ;-1 Since X is
finite dimensional, we may assume that w, — w € X. Then we have:

(4.6) Un = tpwn + U,
Substitute (4.6) into the equation (4.5), we obtain:
(4.7) p Dy = P + h(tawn + ¥r) + 0n.

Product (4.7) with w on S(M) and then integrating the result over the man-
ifold M, we have:

/ (h(tnwn + ¥3), w)d + / (Op, w)dx = 0.

M M

Since 9, — 0, it follows that the second term will tend to zero. Hence
we obtain a contradiction to the assumption of (hy). Then v, C H'Y? is
bounded.

By the compactness of D~! and the completely continuousness of h, from
(4.7) it is not difficult to see that 12 is a convergent sequence in X=*. Since
X is finite dimensional, ¢} has a convergent subsequence in X because of
the boundedness of v,. Assume ¢! — w and ¥2 — ¢ as n — oo, then
Yy =L +92 = w—+pasn — oo. Thus £, satisfies the (PS) condition. [

Next we wish to prove:
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Lemma 4.3. Suppose (u,v) solves (1.1), 0 > 0 is a constant, h is completely
continuous with h(v) = o(|[1]]) as ||¥]| — oo, then for fized p € (py, — o, pg,
where (py — 0, i) contains no other eigenvalues except for py., there exists a
constant M (p) > 0 such that ||¢|| < M(p).

Proof. Since (1, 1) solves equation (1.1), ¥ also satisfies the equation

(4.8) Ty +9(y) —mp = 0.

Write @) = 91 + 19, where ¢, € X and 1, € X*. By a similar procedure
with a priori estimates ahead, we obtain similarly:

(4.9) ol < Dol || i [u]] > by

(4.10) [0l <bs if flen] < b

where by, by, b3 are constants.

For fixed u € (ur — 9, pi, suppose on the contrary that there exists a
sequence of solutions v, and |[1),|| — oo as n — co. Write ¥, = ¥} + 2,
where 1! € X and 2 € X*t. On one hand, (i, ,) solves (1.1), we have:

(4.11) pDY = (1= )b+ 90+ b+ 02).

k
On the other hand, (u,,) satisfies (4.8) and then has the estimates (4.9)
and (4.10). Therefore we may write:

77Z)71L = tpWn,

where t, C R is an unbounded sequence of positive numbers, and w,, C X
with || w, ||= 1. Assume w,, - w € X. Producting (4.11) with w and then
integrating the result over M. We have:

/ <1 - ﬁtnwn, w) dz + / (h(tnwn + ¥2),w)dz = 0.
M HE M

The first term in the above sum on the left-side is nonnegative and we then
get a contradiction since (hg). Therefore there exists M(u) > 0 such that
[ 0[] < M (). O

We now complete the proof of Theorem1.2.

Proof of Theorem 1.2. We have know that (1, 00) is a bifurcation point
for equation(1.1). By Lemma 4.2 and Lemma 4.3 and applying Theorem 4.1,
we can easily obtain a right-neighborhood A of p such that for all u € A\ puy,
equation (1.1) posesses at least one solution ¢, with || ¢, || = oo as p — s
The proof is completed. 0
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