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Abstract We consider the Gierer—Meinhardt system with small inhibitor diffusivity, very
small activator diffusivity and a precursor inhomogeneity. For any given positive integer k we
construct a spike cluster consisting of k spikes which all approach the same nondegenerate
local minimum point of the precursor inhomogeneity. We show that this spike cluster can
be linearly stable. In particular, we show the existence of spike clusters for spikes located at
the vertices of a polygon with or without centre. Further, the cluster without centre is stable
for up to three spikes, whereas the cluster with centre is stable for up to six spikes. The
main idea underpinning these stable spike clusters is the following: due to the small inhibitor
diffusivity the interaction between spikes is repulsive, and the spikes are attracted towards
the local minimum point of the precursor inhomogeneity. Combining these two effects can
lead to an equilibrium of spike positions within the cluster such that the cluster is linearly
stable.

Mathematics Subject Classification 35B35 - 92C15 - 35B40 - 35B25

Communicated by J. Ball.

B Matthias Winter
matthias.winter@brunel.ac.uk

Juncheng Wei
jewei@math.ubc.ca

Wen Yang
math.yangwen @gmail.com

Department of Mathematics, University of British Columbia, Vancouver, BC V6T 1Z2, Canada
2 Department of Mathematics, Brunel University London, Uxbridge UB8 3PH, UK

Department of Applied Mathematics, Hong Kong Polytechnic University, Hung Hom, Kowloon,
Hong Kong

@ Springer


http://crossmark.crossref.org/dialog/?doi=10.1007/s00526-017-1233-6&domain=pdf

142 Page 2 of 40 J. Wei et al.

1 Introduction

In 1952, Turing [16] studied how pattern formation could start from a state without patterns.
He explained the onset of pattern formation by a combination of two properties of the system:

(i) presence of spatially varying instabilities
(i1) absence of spatially homogeneous instabilities.

Since Turing’s pioneering work many models have been proposed and studied to explore
the so-called Turing diffusion-driven instability in reaction—diffusion systems to understand
biological pattern formation. One of the most popular of these models is the Gierer—-Meinhardt
system [5,12,13], which in two dimensions can be stated as follows:

A =*AA—pA+47 inQ,

tH, = DAH — H + A%, inQ, (L.1)
A oH
By — gy — O, on 082.

We assume that the diffusivities & and D are small positive constants satisfying 0 < &2 <

D« 1 1 — < land 7 is anonnegative constant which is independent of ¢. Further, & C R?
og ¥ =

is a smooth bounded domain and adT denotes the outward normal derivative at a point on its
boundary 9€2. In this paper we assume that 2 = Bp is a disk around the origin with radius
R. For the standard Gierer—Meinhardt system it is assumed that p(y) = 1. In this study we
consider a precursor inhomogeneity . (|y|) which is a positive, rotationally symmetric and
sufficiently smooth function of the spatial variable y defined in the domain €.

The main idea underpinning these stable spike clusters is the following: due to the small
inhibitor diffusivity the interaction between spikes is repulsive and the spikes are attracted
towards the local minimum point of the precursor inhomogeneity. Combining these two
effects can lead to an equilibrium of spike positions within the cluster such that the cluster is
linearly stable. The repulsive nature of spikes has been shown in [4]. The attracting feature
of the local minimum of a precursor has been established in [17].

Problem (1.1) without precursor has been studied by numerous authors. For the one-
dimensional case in a bounded interval (—1, 1) with Neumann boundary conditions, the
existence of symmetric N-peaked solutions (i.e. spikes of the same amplitude in leading
order) was first established by Takagi [15]. The existence of asymmetric N-spikes was first
shown by Ward and Wei [18] and Doelman et al. [3] independently. For symmetric N-peaked
solutions, Iron et al. [8] studied the stability by using matched asymptotic expansions while
Ward and Wei [18] later studied the stability for asymmetric N-spikes. Existence and stability
for symmetric spikes in one spatial dimension was then established rigorously by the first
two authors [23].

For the Gierer—Meinhardt system in two dimensions, the first two authors rigourously
proved the existence and stability of multiple peaked patterns for the Gierer—-Meinhardt
system in the weak coupling case and the strong coupling case for symmetric spikes [20-22].
Here we say that the system is in the weak coupling case if D — oo as ¢ — 0 and in the
strong coupling case if the parameter D is a finite constant independent of ¢. For more results
and background on the Gierer—-Meinhardt system, we refer to [26] and the references therein.

In fact, already in the original Gierer—-Meinhardt system [5, 12, 13], the authors have intro-
duced precursor inhomogeneities. These precursors were proposed to model the localisation
of the head structure in the coelenterate Hydra. Gradients have also been used in the Brus-
selator model to restrict pattern formation to some fraction of the spatial domain [7]. In this
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example, the gradient carries the system in and out of the pattern-forming region of the param-
eter range (for example across the Turing bifurcation). Thus it restricts the domain where
peak formation can occur. A similar localisation effect has been used to model segmentation
patterns for the fruit fly Drosophila melanogaster in [6,11].

In [24] the existence and stability of N-peaked steady states for the Gierer—Meinhardt
system with precursor inhomogeneity has been explored. The spikes in these patterns can
vary in amplitude and have irregular spacing. In particular, the results imply that a precursor
inhomogeneity can induce instability. Single-spike solutions for the Gierer—Meinhardt system
with precursor including spike dynamics have been studied in [17].

Recently, the first two authors in [27] studied the Gierer-Meinhardt system with precursor
in one spatial dimension and proved the existence and stability of a cluster, which consists of
N spikes approaching the same limiting point. More precisely, they consider the existence of a
steady-state spike cluster consisting of N spikes near a nondegenerate local minimum point yg
of the inhomogeneity w(y), i.e., ' (yo) = 0, u”(y9) > 0, where y € (—1, 1), yo € (—1, 1).
Further, they show that this solution is linearly stable.

Now we consider this problem in two dimensions. We shall study the existence and stability
of positive k-peaked steady-state spike clusters to (1.1). For simplicity, we shall study the
steady-state problem for positive solutions of (1.1) in the disk Bg around the origin with
radius R, which can be stated as follows:

2 AA = u(lyDA+47 =0, in Bg,

DAH — H + A% =0, in Bg, (1.2)
%—ﬁ = %—’: =0, ondBg,

where % denotes the outward normal derivative at a point on d Bg.

Inspired by the work [1], where the authors constructed multi-bump ground-state solutions
and the centres of these bumps are located at the vertices of a regular polygon, while each
bump resembles, up to translation and multiplication with a constant amplitude, the unique
radially symmetric solution of

Aw —w + w? = 0in R?, 0 < w(x) — Oas |x| - oo, (1.3)

in this paper we shall prove the existence and stability of a spike cluster located near a
nondegenerate minimum point of the precursor such that the positions of the spikes form
a regular polygon. We note that the presence of such patterned steady state configurations
appears driven by the smallness of the relative size 02 = £2/D of the diffusion rates of the
activating and inhibiting substances. However, there is some difference between our problem
and the one considered in [1]. Here, we also need to take into consideration the precursor
1 (]y]) and further assume that the inhibitor diffusivity D is very small. After introducing the
transformation

A = 1w, A = L
y=ex, Alx) = ) (ex), H(x) = £D (ex),

and dropping hats, Eq. (1.2) becomes,

AA = p(lex)A + 47 =0, in By,

AH —0?H+&A?=0,  inBgy, (1.4)
JA JH
W=$=0, 0n8BR/£,

where the explicit definition of £ will be given in (3.6).
Our first result on the existence of k-spike clusters is the following:
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Theorem 1.1 (Existence of k-spike clusters). Let k > 2 be a positive integer. We assume
w = u(y)) € C3(Bg) be a positive, radially symmetric function and (0) = 1, ' (0) =
0, £’ (0) > 0, where i’ denotes the radial derivative. Then, for

D
max L, D log £ — 0,
VD €
problem (1.2) has a k-spike cluster solution which concentrates at 0. In particular, it satisfies
k
ED y §D
Ag(y>~;8—2w(;—qi), He(q) ~ 5. (1.5)
where & is given in (3.6) and q1, . .., qi are the vertices of a k regular polygon. Further,

eqi—>0,i=1,... k

Remark 1 Here the assumption on the value of £(0) = 1 is introduced to make the compu-
tation and representation convenient. Without loss of generality we can always apply some
scaling transformation for the solution (A,, H;) to achieve the assumption ©(0) = 1.

Remark 2 The limit

e D
max | ——, Dlog£ — 0
VD £
is equivalent to the two simultaneous limits
e

— =0
/D
and
D
D log £ — 0.
£
The first limit
&
— =0
VD

means that the diffusivity of the activator A is asymptotically of a higher order than the
diffusivity of the inhibitor H. If this is not satisfied the pattern observed will no longer have
a spike profile.

For the second limit

D
Dlog— — 0
e

to hold it is necessary that D — 0. (In fact, this is the condition which occurs in the case

of one spatial dimension.) Here, for two spatial dimensions there is a second factor log @
which tends to infinity due to the first limit. The second factor appears due to the logarithmic
singularity of the Green’s function, see (3.4). The second limit is exactly the condition which
guarantees that the spikes form a cluster, i.e. their distances tend to zero, see (3.1), (3.2).

Remark 3 The exact scaling of ¢; follows from the balancing condition (4.11) with the
radius R, defined in (3.2). In this balancing condition there are two contributions: the first
comes from the interactions of neighbouring spikes, the second stems from the precursor
inhomogeneity.
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Key steps in the proof of Theorem 1.1:

Proof Step 1. In Sect. 3 we use an ansatz of an approximate spike cluster solution and

consider the linearised operator around this ansatz. We compute the remainder when this

ansatz is plugged into the Gierer—Meinhardt system. Then we introduce the linearised operator

around this ansatz. Key results for Liapunov—Schmidt reduction will proved in appendix A.

Step 2. In appendix A key results for the method of Liapunov—Schmidt reduction are proved.
Itis shown that this linearised operator as well as the conjugate operator are uniformly
invertible modulo the kernel and cokernel consisting of the translation modes. Then
it is shown that the fully nonlinear system has a solution modulo the kernel and cok-
ernel. This implies that the existence problem can be reduced to a finite-dimensional
problem.

Step 3. In Sect. 4 the reduced problem is solved. O

Next we state our second result which concerns the stability of the k-spike cluster steady
states given in Theorem 1.1. Whereas the existence result is valid for any number k > 2 of
spikes, the stability or instability of spike clusters depends on k.

D
&

Theorem 1.2 (Stability of k-spike clusters). For max (j—ﬁ, Dlog ) sufficiently small,

let Ag, H; be the k-spike cluster steady state given in Theorem 1.1. Then there exists 1o > 0
which is independent of € and D but may depend on k such that the k-spike cluster steady state
(Ag, Hy) is linearly stable for 2 < k < 3 and unstable for k > 5 provided that 0 < t < 10.

The main existence and stability results can be extended to a cluster with k spikes located
on a regular polygon plus an extra spike in its centre.

Proposition 1.3 For any k > 2 there also exists a (k + 1)-spike cluster steady state similar
to the one given in Theorem 1.1 but with an extra spike in the centre of the regular polygon.
This (k + 1)-spike cluster is linearly stable if k < 5 provided that 0 < t < 1 for some
70 > 0.

Remark 4 These results suggest that placing a spike in the centre of a polygon can stabilise
the spike cluster in the following sense: by putting a spike in the centre of the polygon it is
possible to get a stable polygonal spike cluster containing six spikes but without a centre the
number of spikes for a stable cluster cannot be five or more.

Remark 5 The stability of a spike cluster with four spikes on a regular polygon remains open.
The stability problem in this case requires further expansion of an eigenvalue which is zero
in the two leading orders. One mode which has to be resolved is that of two opposite spikes
moving towards the centre and the other two spikes moving away from the centre without
changing the distance between neighbours.

Remark 6 One instability of a spike cluster with five or more spikes on a regular polygon
comes from a mode such that the spikes tend to move away from their original positions on a
circle, some to the inside and some to the outside, since this increases the distances between
neighbouring spikes.

Remark 7 The stability of a spike cluster with spikes on a regular polygon with six vertices
plus its centre remains open. The stability problem in this case requires some new analysis
since each spike now has three neighbours which have the same smallest distance (two spikes
on the circle plus the spike in the centre).
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Remark 8 One instability of a spike cluster with seven or more spikes on a regular polygon
with centre comes from a mode such that the spikes tend to move away from their original
positions on a circle, some to the inside and some to the outside, since this increases the
distances between neighbouring spikes.

Key steps in the proof of Theorem 1.2:

Proof To study the stability of a k-spike cluster we have to study large eigenvalues of order
O(1) and small eigenvalues of order o(1) separately.

Step 1. In Sect. 5 we consider eigenvalues of order O(1). We show, using the results of
Sect. 2, that they all have negative real part. This part applies to all k > 2.

Step 2. In appendix B we consider small eigenvalues and reduce the stability problem to a
finite-dimensional problem. This part applies to all k > 2.

Step 3. In Sect. 6 we study this finite-dimensional problem. The computations depend on the
number k of spikes in an essential way. At the end of Sect. 6 the spectral properties
for different values of k are studied separately. O

Key steps in the proof of Proposition 1.3:

Proof Step 1. The same as Step 1 in the proof of Theorem 1.2.

Step 2. The same as Step 2 in the proof of Theorem 1.2.

Step 3. In Sect. 7 we study the finite-dimensional problem. The computations depend on the
number k of spikes in an essential way. At the end of Sect. 7 the spectral properties
for different values of k are studied separately. O

We confirm and illustrate the main results by a few numerical computations (Figs. 1,2,3).

This paper is organised as follows. In Sect. 2 we present some preliminaries on the spectral
properties of the nonlocal linear operators which will appear in the existence proof and in the
stability proof for the analysis of large eigenvalues of order O(1). We study the existence of
a k-spike cluster solution to (1.2) in Sect. 3 and appendix A (Liapunov—Schmidt reduction)
and Sect. 4 (solving the reduced problem); in appendix A we prove some key results for
Liapunov—Schmidt reduction which are needed in Sect. 3. In Sect. 5 we rigourously study
the large eigenvalues of order O(1) for the linearised problem around the steady state spike
cluster. The small eigenvalues of order o(1) are investigated in appendix C (general theory)
and Sect. 6 (explicit computation of small eigenvalues which decide the stability of spike
clusters). In Sect. 7 we sketch how the approach can be adapted to show existence and stability
of a cluster for which the spikes are located at the vertices of a regular polygon with centre.

Note that in Sect. 6 the number k of spikes plays an explicit role and different values of
k are considered separately. In the same way, in Sect. 7 the number k + 1 of spikes plays a
role and the treatment depends on the value of k. In particular, the different cases of k are
studied towards end of Sects. 6 and 7, respectively. The other sections of the paper apply to
all values of k > 2 in the same way.

Throughout the paper, by C, ¢ we denote generic constants which may change from line
to line. Further, &.0.¢. stands for higher order terms.

2 Preliminaries: spectral properties of some eigenvalue problems

In this section we shall provide some preliminaries which will be needed for the existence
and stability proofs.
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Fig. 1 Clustered spiky steady state of (1.2) for &2 = 0.001, D = 0.01, u(lyh) =1+ 5|y|2. Shown is a 3-
spike cluster consisting of 3 spikes on a regular polygon. The activator A is displayed in two three-dimensional

surface plots from different perspectives in the top two graphs and its projection to the domain plane is shown
in the bottom graph
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Fig. 2 Clustered spiky steady state of (1.2) for &2 =0.001, D = 0.01, w(y) =1+ 5|y|2. Shown is a 2-
spike cluster consisting of 2 spikes on a regular polygon. The activator A is displayed in two three-dimensional

surface plots from different perspectives in the top two graphs and its projection to the domain plane is shown
in the bottom graph

Let w be the ground state solution given in (1.3), i.e, the unique solution of the problem

Aw—w4+w?=0, yeR?, w>0,

2.1
w(0) = max, g2 w(x), w(x) — O0as|x| — 0.

Let
Lop = Ap — ¢ + 2w, ¢ € H>(R?), (2.2)
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Fig. 3 Clustered spiky steady state of (1.2) for &2 = 0.0001, D = 0.002, w(yh) =1+ 5|y\2‘ Because
smaller diffusivities are chosen, we now get more spikes than in Figs. 1 and 2. Shown is a (4 + 1)-spike
cluster consisting of 4 spikes on a regular polygon plus a spike in the centre. The activator A is displayed in
two three-dimensional surface plots from different perspectives in the top two graphs and its projection to the
domain plane is shown in the bottom graph

where

HX(R?) = {u e L2(R?) : u e L2(R?),

eL*RY»,i,j=1,2
3)61' axiaxj' ( ) o }

and L2(R?) is the space of all square integrable functions defined on R2.
We first recall the following well known result:

Lemma 2.1 The eigenvalue problem
Lop = rp, ¢ € H*(R?), (2.3)
admits the following set of eigenvalues
M >0, =23=0, 24 <O0,.... 2.4

The eigenfunction ®g corresponding to L1 can be made positive and radially symmetric, the
space of eigenfunctions corresponding to the eigenvalue 0 is

Jw .
Ky := span {—,J = 1,2} .
3)6]'
Proof This lemma follows from [10, Theorem 2.1] and [14, Lemma C]. ]

Next we consider the following nonlocal eigenvalue problem:

Ap — ¢+ 2w — 2%# — ad, ¢ € HXR?). 2.5)
R
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Problem (2.5) plays a key role in the study of large eigenvalues (See Sect. 5 below). For
problem (2.5), we have the following theorem due to [19, Theorem 1.4].

Theorem 2.2 Let oy # 0 be an eigenvalue of the problem (2.5). Then we have R (o) < —c
for some c1 > 0.

We shall also consider the following system of nonlocal eigenvalue problems:

wd dx
LO = AdD — d>+2w<b—2fR27w2 (2.6)
Jr2 w?dx
where
O = (@1, ¢, 90" € (H R
Then the conjugate operator of L under the scalar product in L?(R?) is given by
2
w*d dx
L*® = Aq>—c1>+2wq>—2fﬂ‘<27w. Q2.7)
Jre w?dx
We have the following result:
Lemma 2.3 We have
Ker(Ly=Ko® Ko ® --- ® Ko,
and
Ker(L*) =Ko® Ko ® --- @ Ko.
Proof The system (2.6) is in diagonal form. Suppose
L®=0.
Fori =1,2, ...,k the i-th equation of (2.6) is given by
we; dx
Adi— g1+ 2wgy — 2 WO o (2.8)
fRz w2 dx
We claim that (2.8) admits only the solution gT“fl = 1,2. Indeed, we note that ¢! =
%w satisfies that
’ ’ o f]RZ we; dx 2
A¢)i —(z)i +2w¢l = Ww .
As aresult, ¢; — 2¢! satisfies
A (¢ = 26]) — (¢ — 20]) + 2w (¢ — 26]) =0,
and we get
, ow ow
i —2¢; =c1— t+ca— (2.9)
0x] 0x2

by Lemma 2.1. Multiplying by w on both sides of (2.9) and integrating, we have [, w¢; dx =
0. Hence, ¢; is the solution to
Ap — ¢ +2wp =0,
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and we get the first conclusion of Lemma 2.3. To prove the second statement, we proceed in
a similar way for L*, and the i-th equation of (2.7) is given as

Jr2 w?¢; dx

b= i+ 200 = 25—

w = 0. (2.10)

Multiplying (2.10) by w and integrating, we obtain [, w?¢; dx = 0. Then we have
Adi — ¢i +2w¢; =0.
By Lemma 2.1 again, we get the second conclusion and the proof is finished. O

By the result of Lemma 2.3, we have

Lemma 2.4 The operator

od
Jr2w xwz

L:(H*R) - (LPR2)F, Ld = Ad — D +2wd —2
Jr2 w?dx

is invertible if it is restricted as follows:

L:(Ko®---® Ko™ N(H B - (Ko®--- @ Ko)" N (L* R
Moreover, L™! is bounded.
Proof This results follows from the Fredholm Alternative and Lemma 2.3. O

Next we study the eigenvalue problem for L :
LD =ad. (2.11)

We have
Lemma 2.5 For any nonzero eigenvalue o of (2.11) we have R(a) < —c < 0.

Proof Let (®, o) satisfy the system (2.11). Suppose N (o) > 0 and o # 0. The i-th equation
of (2.11) becomes

we; dx
81— i+ 20g; — 2L g,
Jge w?dx
By Theorem 2.2, we conclude that
N(a) < —c < 0.

[m}

It is interesting to observe that for spike clusters the operator in the nonlocal eigenvalue
problem (2.6) and its conjugate operator (2.7) take diagonal form. Thus they can be studied
very easily by considering the scalar nonlocal eigenvalue problem which arises from the
study of a single spike. In other words, for a spike cluster in the nonlocal eigenvalue problem
each spike “feels” only itself and not the other spikes.
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3 Existence I: reduction to finite dimensions

In this section, we shall reduce the existence problem to a finite-dimensional problem. In
the first step, we choose a good approximation to an equilibrium state. Then we shall use
Liapunov—Schmidt reduction to reduce the original problem to a finite-dimensional one.
Some key results for Liapunov—Schmidt reduction are proved in appendix A. In the next
section, we solve the reduced problem.

First of all, let us set the candidate points for the location of spikes to the activator. Let
Q. denote the set of the vertex points of the regular k-polygon:

Q. = {q: @1 q0) | gi = <2Rgcos@,2Rgsin @)} 3.1

where R, is chosen such that

1 vD 1 VD 1
Y e[ ———— ) <R <Y log [ ——— (3.2)
Dlog—VED € Dlog ¥2

e
for some constant C > 1 independent of ¢ and D. If max (%, Dlog @) — 0, then we

can see that e R, — 0 and % — 0.
Recall that we want to solve (1.4) which is given by
AA = p(ex|)A + 4 =0, in By,
AH —0?H+&A?=0, in Bgy,

J0A __ 0H __
37\}_371)_0’ on aBR/g,
where 02 = %.
Next we introduce the cut-off function x4, (x) = x( Rx;zjl ), where x is a function
. < sin %
which satisfies
1 Ixl < 3,
x(x) = 2 x e CE®RY). (33)
0, |x| > 1,

The gap between % and 1 is to be filled with an arbitrary function that bridges the two parts
infinitely smoothly.
Let (q1, ..., gx) be defined as in (3.1) and we set

k
W= Xeq(wx —gq)).
j=1
Let G(x, z) be the Green function given by

AxG(x,2) = G(x,2) +8:(x) =0 in By, /5.

G (x,
siiz) =0 on aBR/@.
We have
(1) If 0 < |x — z] < 1, we have
1
G(x,z) = ~—log + H(x,2), (3.4
2 |x —z|

where H (x, z) is a continuous function and V, H(x, 2)|x=, = 0.
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) If 1 < |x — z| < R, we have

1
G(x.2)=Clx —z| 2 "1+ 0o(1)), |ViG(x.2)| = G(x, )(1 +0(1)) (3.5)
for some generic constant C.
We write

k

S_]=/ Glogi,o2) [ Y x(ew(z—q)) dz=ilogl(/ w2d2+0(1)>
Brye b / 27 S o \Upe ’

j=1
(3.6)

Forafunctionu € H%(Bg Je),let T [u] be the unique solution in H]%, (BR/¢) of the following
problem:

AT[u] — o>T[u]l + &u* = 0in Bgye, (3.7)
where
2 2 a’/l
HN(BR/E) =jueH (BR/a) | E =0 on 3BR/£ .
Written differently, we have
Tlul(x) =& Go (x, D’ (2) dy, (3.8)
Brye

where G (x, ) is the Green function which satisfies (A —62)Gy (x, z) + 8. (x) = O in Bg/e
with Neumann boundary condition. Note that

Gy(x,2) =G(ox,0z) forx,z € Bgye. 3.9)
System (1.4) is equivalent to the following equation in operator form:

S1(A,H
Seluv) = (S;EA’ Hi) =0, H}(Brye) x H(Brye) — L*(Brye) x L*(Brye).

(3.10)

where

AZ
SI(A, H) = AA = u(lexA + — - H}(Brse) x Hy(Brye) — L*(Brye),

Sy(A, H) = AH — 0>H + A : H3(Bgrys) x H}(Brje) — L*(Brye).
For Eq. (1.4), we choose our approximate solution as follows,
Agq=W, He q =T[W]. (3.11)
Note that H; 4 satisfies

k
0=AHeq—0 Heq+§A2 g =AHeq— 0 Hoq+& ) w(x —q))* +ho.t.
j=1

Further, by our choice of £ in (3.6), it is easy to see that Hy q(g;) =1, i =1,..., k. We
insert our ansatz (3.11) into (1.4) and calculate

S2(Aa,q7 Hs,q) =0, (3.12)
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and
2
£.q

N (Ag,q, Hs,q) = AAs,q - M(|5x|)As,q +
H; q

k
[Aw(x —q;) — pn(lexPw(x — qj)] + sz(x — qj)H;(i + h.o.t.

Il
'M”

1

J

k k
Z 1 —u(lex]) w(x—qj)—l—sz(x—q])(H_ 1)+h.o.t.
j=1 j=1
(3.13)
On the other hand, we calculate for j = 1,...,kand x = g; + z with g; = (g1, ¢;2) in

the range |oz| < & for § > 0 small enough:

Heq@j+9—1=¢ | (Golgj+2.0 = Golg;.0)A2di
Bge

=& (Golgj+2.0~Golgj0)uwlt —q)*dr
Bgrye

+& | (Golgj+2.0=Golg;.0) 3 wit —aqn*dr

Brye 11#]

+0 (672R8 sin(%))

2
— 1 LI IF(q) / ,
B S/Rz 27 log |Z—t|w (dr+¢ (Z 94,1 oz - w (t)dt)

=1

2. 92F(qQ) .
+& —— o%yz / w2 ()dr + O (e*2R€ S'“(%))
Z a(’Zj IBQJm " R?
e (U3|Z|2 * “2R57€_R0|z|> , (3.14)
where R, = 20 R, sin (%) and
k
F(Q =Y H(og.0q)+ Y Gogi.oq)). (3.15)

i=l1 INRES

Note that the error term in (3.14) consists of three parts. The first part is very small and
comes from the difference between A, q and w due to the decay of the activator component
between spikes and near the boundary. The second part estimates higher order terms in the
expansion of F(q) around q. The third part estimates the smallness of the contribution of
non-neighbouring spikes in F'(q). The same three types of error terms appear repeatedly
throughout the paper.

Substituting (3.14) into (3.13), we have the following key estimate,

Lemma 3.1 Forx =gq; +z, |oz| <6 and § > 0 small enough, we have

S1(Ag,qs He,q) = S1,1 + S1.2, (3.16)
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where

$1,1(2) = SHe,q(qu2 </1‘§ w(t) dt) wz(z)<oz -Vy, F(Q)

92F
2 _0°F(q) )
E h.o.t.

+o Zz my 94,190 m + h.o

2 k
1
+ey z (u”w) + 5" (Ol + 0<82|qj|2>) £qj1 Yy w(x = qi)

=1 i=1

-1 (T
+0 (03|Z|2 +0%Ry 2o Rofg| 4 2R S‘“(?)> ; G.17)

and
S12(2) = Ew*@R(z]) + 2 Riw(2), (3.18)
where R(|z|) is a radially symmetric function with the property that
R(|z]) = O(log(1 + [z])).
Further, $(Acq, Heq) = ¢7# forlx —q;1 = 2, j=1,2,... k.

The above estimates will be very important in the following calculations, where (3.10) is
solved modulo kernel and cokernel.
Now we study the linearised operator defined by

A
L — S/ s,q) ,
‘ q (H€~q
Leq: Hy(Brje) x Hy(Brje) — L*(Brye) X L*(Brye).

Set

dA
Kegq:i= span{ ; S i =1,2,.. k1= 1,2} C H} (Brye),
qj.1

and

. 8A5s‘l . 2
Ceqi=spany —— | j=1,2,...,k, 1 =1,2¢1 C L*(Bgye).
9q;.1

The operator I:g,q is not uniformly invertible in ¢ and D logi due to its approximate
kernel

Keq = Keq ® {0} C Hy(Brye) x Hy(Brye). (3.19)

and approximate cokernel

Ceq = Ceq ® {0} C L*(Brye) x L*(Brye). (3.20)

Then we define
Kiq =K q® Hy(Brse) C Hy(Brye) x Hy(Brye). (3.21)
Caq = Citq ® L*(Brse) C L*(Brye) x L*(Brye), (3.22)
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where Cg{-q and Iijq denote the orthogonal complement with the scalar product of L?(Bg /e)
in the spaces H,%, (Brye) and LZ(BR/S), respectively.
Let 7 q denote the projection in LZ(BR/E) X LZ(BR/S) onto ijq, where the second

component of the projection is the identity map. We are going to show that the equation

Agq + O
Moo Seq ( i 31) o

has a unique solution X, q = (i‘i:) € ICj:q if max (L, Dlog @) is small enough

S

(Liapunov—Schmidt reduction).
Set

Leq=eqoLeq: Kiq— Cly. (3.23)
In appendix A we will show the following key results for Liapunov—Schmidt reduction:

1. The linear operator L, q is uniformly invertible.

2. There exists T, q = (is,q) €Ky
&q

Then, in the next section, we will solve the reduced problem and determine the pointq € Q.

4 Existence II: the reduced problem

In this section, we solve the reduced problem and complete the proof of Theorem 1.1.
By Lemma 9.2, for each q € Q¢, there exists a unique solution (®; ¢, Ve ) € ICj:q such

that
AS,q + ®8,q _ Es,q
Ss,q (Hg,q + \Ds,p - 0 € CS,q'

. . Acq+ @
Our idea is to find q such that S, 4 £’q> 1 C.q.Let
a o4 <H87q + Ve q o
1 JdA
We,j,i(q) = / (Sl (As,q + Cbs,q, Hs,q + qjs,q)ﬂ) dz,
& JBrye 9q;,i

where j = 1,2,...,kandi = 1, 2. We set

Ws(q) = (We,l,l(q), e Ws,k,2(q)) .

It is easy to see that W,(q) is a map which is continuous in q, and our problem is reduced
to finding a zero of the vector field W, (q). Since the points g1, g2, . .., gx are the vertices
of a regular k-polygon and p(¢|x|) is a radially symmetric function, if we can find q € Q;
such that (Ws,lﬁl(q), Wsylyz(q)) = 0, then W, (q) = 0. Further, we note that the approximate
solution (Ag g, Hg ) is invariant under rotation by 27” Recall that by (3.1), we have ¢; =
(q1.1,0) = (2R¢, 0). Thus, using [1, Corollary 7.1], W, 1,2 equals 0. So, all that remains is
finding q such that W, 1 1(q) = 0.
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We calculate the asymptotic expansion of W, 1 1(q),

J0A
£,q dz
9911

/ S (Aa,q + (be,qv Ha,q + lI’e,q)
Brye

(Apq + Peq)? | Acq i@
Ha,q + \Ija,q 3‘]1,1

= / |:A(Aa,q + dDg,q) - M(Ae,q + cDa,q) +
BR/s

(Acq + @g,qﬁ} dAeq

= A(Agq + Peq) — (Agq + Peq) +
/BR/6~|: o o o o4 He,q aQI,l

(A&q + (Ds,q)2 (As,q + cl)a,q)2 aAg,q
+ _ dz
Brje | Heq + Weq Hg g 9q1,1

9Ac g
+ [(1 — W) (Agq + q’s,q)] —dz
Brye 9911
=L+ DL+

where [;,i = 1, 2, 3 are defined at the last equality.
For I, we have by Lemma 9.2,

(Acq + %,@1 IAcq

112/ A(Ag,q + Psq) — (A q + Peq) +
BR/5:|: o4 o4 o o4 Ha,q(Ql) 9q1,1

0A T
(Heq = Hea(q) 5 = dz 40 (2050 )
1

. / (Aeq + Prq)’
Bgrye ,1

HZ24(q1)

(wl + CI)‘»;,q)2 %d
Ha,q(Ql) 071

= _/ A(wy + q>s,q) — (wy + q>a,q) +
BR/S

(w1 + @ q)? dw) 2R sin X
+ —— = (H, +z)— H; —dz+0<e Esmk), 4.1
/B G (Heq(q1 +2) = Hea(qn) 5 (4.1)

where wi(z) = w(q + z). Note that by Lemma 9.2, we have ®; ¢ > is radially symmetric
with respect to z. Then we have

ow a
/ [Acbg,q — Dpq + 2wy <1>5,q]—1 dz = / Dpq1—[Aw — w + w]dz =0
BR/s dz1 BR/e dz1
4.2)

and

ow Jw
(D, )z—dzz/ D q.1Peq2— dz
N etk s 2 (10 L)
=0 |o|log— Rs“e " +07|log—
o o
1 —1
+<log—> e’R. | . (4.3)
o
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From (4.1)—(4.3), we get

Jw
I = / w%(Hg,q(QI +2z)— Hg’q(ql))i dz + h.o.t.
BR/F 8Z1

IF
=to Z @ [ 2, —dz/szzdz—i-h.o.t.

= 9k Jr2 071
OF
= e D (4.4)
9911

where F(q) is defined in (3.15), ¢; = % Jr2 w?dz Jr2 w?dz and h.o.t. represent terms of

the order
1\~ x 1\ ',
o |log — R[, e ko 4 o2 log — + [ log — &°R;.
o o o

Next we study the term I,. We recall that W, 4 satisfies the following equation
AW, q — 02 W, g + 26 A, g q +EDF =0 (4.5)

As for the perturbation term @, 4, we can also make a decomposition for W, ¢ = W, q,1 +
W, q,2, Where

AW, 1 — 02 W g1 + 26 A qPe g1 +g< 21 200 g 100 g2 ) 0,
and
AW, g2 — 07 W g2 + 26 Ac qPeq2 +EDPL 40 =0.

Then we can easily see that

[N 2 N
IWeq. 12y = O | o \log — | ReZe™™ +0 (log— ) +e&°R:

and W, q > is radially symmetric with respect to z. Further, from the Green representation
formula we get that

Ve q.1(q1 +2) — Ve qlq1) =& / (Go(p1,q1 +2) — Go(p1,2)) <2Ae,q¢'e,q + <1>§,q) dz
=o(Déo Va1 F(Qllz| + Ri(Iz]), (4.6)
where R (|z|) is a radially symmetric function.
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Substituting (4.5) and (4.6) into I, we get

- f (Apq + Pe q)? (A + e q)? | Acq dz
Brje | Heq +Weq He g

2
_ / (Acq + Peq)’ |, DAca
BR/S

- £.q
Hg2,q 8ql,l

1\? -1 1\ 2 1\7!
~2,-R 2 2
+ 0 (U <log 7> Ry*e " 4o (log 7> + <10g 7> € R8>
o o o

19w}
= - gT(W—W(41))dZ
BR/S yl

N2 1 1\ 72 1\"!
+0 a<10g7> Rﬂze’R"-l-oz(logf) +<log7> &R,
o o o
2

1\2 1 1\~
=o(éc|VqiF(Q|+ O (o <log 7) Ry2e R 442 <10g —)
o o
1 —1
+ <log 7> 82R5> . 4.7)
o

For I35, we have

0 - .
I = / 1 —pwwx — Q])M dx + 0O (672& sm(?))
Brye 9q1.1

Jw
:/ (1 _M(|8‘]l|))w18
BR/S
+0 (e—ZRg sin(%))

9 9 9 -
:/ [ M(|€QI|)8Z1+ M(|SQI|)8Z2:|U)(Z) w(z) dz+0(e_2Rgsm(?)>
R2 971 022 021

_ duleqiD leaj dz+ 0 (e—zRg sin(%)>
071 R2 071

1 Jw
d +/ (ulleqr]) — nlleqr + DDwr 2L dz
q1,1 Brye 9q1,1

— 262 Rept"(0) + O (e*m sin(£) 4 53R§) , (4.8)

where ¢) =2 fRz Z1wg7“; dz < 01is negative and p”(0) denotes the second radial derivative
of the radially symmetric function u at the origin.
From (4.1) to (4.8), we get that W, 1 1(q) can be represented as follows:

oF
We1.1(q) = —clgavﬁ) + 262 Re it (0) + h.o.1. 4.9)
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Using the asymptotic behaviour of the Green function G, we have
We1,1(q) = —c1603y,,(Go (g1, 42) + Go(q1, o) + 26> Re ' (0) + h.o.t.

1 —_ —
— ciEoR, e R ( q1 —q2 q1 — q
lg1 — g2l g1 — gl

) + 262 Ro i (0) + h.o.1.

_1 —~
=2cié0 R, 2¢Ro gin (%) + czngg,u”(O) +hot. = We11(q) +ho.t.
(4.10)

T\hus, denoting the leading order contributior}\ of We1.1(q) by I/’I\/g,l,](q), it follows that
We.1,1(q) depends only on R.. Then we have W, 1 1(q) = 0O for

w

£ (2aR5,0 sin (%)) 2 g=20Re050(E) 4 oD = hoont., @.11)

e (0)
4ci(sin )2

1 1 3 1 £ loglog &
Reo=———[log— — Zloglog — —log = + 0 [ —=2 ) ).
°0 2asin(’,§)< D 28D TR ( log &

If £~ D is sufficiently small, then we easily get that Eq. (4.11) admits a unique solution and
it is nondegenerate. As a consequence, in the neighborhood of R, o, we can find Iésyo such
that W, 1.1(q) = 0. Thus, we have solved the reduced problem and the proof of Theorem 1.1
is complete.

where ¢3 = is negative, and we finally get

5 Stability analysis I: study of large eigenvalues

To prove Theorem 1.2, we consider the stability of the solution (A, H,) for (1.2) which was
given in Theorem 1.1.

Linearizing the Gierer—-Meinhardt system (1.1) around the equilibrium states (A, H;),
we obtain the following eigenvalue problem:

AZ
Ase — nllexDde + 258 b — Frve = hete,
Axe — UzWa +28A.¢. = f)\sazllfe,

Here A, is some complex number and

¢e € Hy(Brye), Ve € Hy(Brye).

In this section, we study the large eigenvalues, i.e., we assume that |A.| > ¢ > 0 for & small.
The derivation of a matrix characterizing the small eigenvalues will be done in appendix B
since this study is quite technical. Finally, in the next section, we discuss the small eigenvalues
explicitly by considering these matrices. That part is central to understanding the stability of
spike clusters.

If M(Ag) < —c, we are done. Then X, is a stable large eigenvalue. Therefore we may
assume that R (A.) > —c and for a subsequence in ¢, D, we have A, — Xo # 0. We shall

5.1

derive the limiting eigenvalue problem of (5.1) as max (%’ D log ‘/S—E) — 0 whichreduces
to a system of nonlocal eigenvalue problems.
The key references are Theorem 2.2 and Lemma 2.5.
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The second equation in (5.1) is equivalent to
AYe — 0 (1 + The) e + 26 Appe = 0. (5.2)

We introduce the following:

05, =01+ 7Th,

where in /1 + tA, we take the principal part of the square root. This means that the real
part of /T 4 T, is positive, which is possible because R(1 + TAg) > %
Let us assume that ||¢,|| H2(Bge) = 1. We cut off ¢, as follows:

¢e,j(x) = ¢£(X)X£,qj (x),

where the test function Xe.q; (X) was introduced in (3.3).
From M ()\;) > —c and the exponential decay of w, we can derive from (5.1) that

k

¢e =Y ¢ej+hot.in Hy(Brse).
j=1

Since || . ”HZ(BR/S) = 1, by taking a subsequence, we may also assume that ¢, ; — ¢; in

H?(Bg/e) as max (%, D log @) — Ofor j =1,2,...,k We have by (5.2)

Ve(x) =§ - Go,, (X, 2) A (2)e (2) dz. (53)
R/e

Atx =g¢q;, i =1,2,..., k, we calculate

k
Velgi) = & / Go,, (gi, 2) Z w;(2)@e, j(z) dz + h.o.1.
BR/e j=1
1 1
= —¢&log— we dz + h.o.t. (5.4)
2 O JBrye

Substituting the above equation in the first equation of (5.1), taking the limit max (% , Dlog
)

&

) — 0, we get

2 fpweidz ,
Acpi — ¢ + 2weh — =Ao@i, i =1,2...,k, 5.5
o ' wei 1+ 1A ngwzdzw 0% ! (>3

where ¢; € H 2(R2). Then we have
Theorem 5.1 Let A, be an eigenvalue of (5.1) such that R(Ag) > —c for some ¢ > 0.

(1) Suppose that (for suitable sequence max (%, Dlog @) — 0)we have Lo — 1o # 0.

Then Aq is an eigenvalue of the nonlocal eigenvalue problem given in (5.5).
(2) Let Lo # 0 with R(ho) > 0 be an eigenvalue of the nonlocal eigenvalue problem given

in (5.5). Then for max (L Dlog @) small enough, there is an eigenvalue L. of (5.1)

\/E?
with A — Ao as max (j—ﬁ D log ‘/8—5) — 0.
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Proof (1) of Theorem 5.1 follows by asymptotic analysis similar to the one obtained in

appendix A.
To prove (2) of Theorem 5.1, we follow a compactness argument of Dancer. For the details
we refer to Chapter 4 of [26]. ]

We now study the stability of (5.1), by Lemma 2.5, for any nonzero eigenvalue X in (5.5)
we have

N(Ag) < —co < 0 for some ¢y > 0.

Thus, by Theorem 5.1, for max (\/»,

of (5.1) have strictly negative real parts. More precisely, all eigenvalues A, of (5.1) for which
Ae = Ao # 0 holds, satisfy R(A;) < —c < 0.

In conclusion, we have finished studying the large eigenvalues (of order O (1)) and derived
results on their stability properties. It remains to study the small eigenvalues (of order o(1))
which will be done in appendix B and the next section.

Dlog L) small enough, all nonzero large eigenvalues

6 Stability analysis III: study of the matrix M, (q)

In this section, we shall study the matrix M, (q) which was derived in appendix B. The
eigenvalues of this matrix will determine the stability of small eigenvalues. Up to a constant
positive factor, M, (q) is given by the hessian matrix of the term

k

1 —olgi—a;
[[w= DY s§————Fe 7% +e3> plleq), 6.1)
iz (©0lgi —qjl)? i=1
where ¢3 = —% with c1, ¢z given in (4.4) and (4.8) respectively.
Using
1 1 3 1 & loglog L
g1 — g2 = — [log — — S loglog — —log = + O [ —— 2] ], (6.2)
o D 2 D 3 log ]

(see (4.11)), it is not difficult to see that in leading order

1
—[ @~ ole el (g — q)i(a1 — @),

3‘11’3‘111 a1 — a2
3 1
+Eg2e70D ’1“75((]1 —q0)i(q1 — qx)
lg1 — qxl?
where i, j = 1, 2. By rotational symmetry, it is enough to compute
9’ a2 32
i,j=1,2.

3q1,i0q1,; " 9q1,:19q2,; " 9q1,i9qk,;
Terms which depend on g, are obtained by suitable rotation of terms which contain q;. By
straightforward computation, we have

M:—éja* —olq1 qz\M_gL —olgq1— qz\w

. 1
dq1.i g1 —qal? 202 a1 — 213
e —olai—a (@1 qk), ol i—an (@ —aw)i
502 E—re = 2 4+ ho
g1 —ku2 202 lq1 —ku2
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and
@ _ bt 0192000 — ),
991,i091,j lg1 — q212
+Eodeoln—al 17 Wi - %W 4 ho.. (6.3)
lg1 — q2|?
a2
For the terms 8211}(‘;‘2)]_, i, j = 1,2, we note that
31_[(61) _ So%efa\qzﬂmw + g%e*U‘qZ*ql‘w +h.o.t.,
9q1.1 lg2 — q112 202 lg2 — q112
and
M _ ga%e—a\qz—qﬂw 4 S%e—“m—q”w +h.o.t..
9912 lg2 —q1]12 202 laz —q112
Then we get
a2 - —qVi
& = _ég%efalquql\ @2 ~ qU1(g2 5 90 +hot.,i=1,2, (6.4)
091,109, lg2 — q112
and
32 3 - —qui
D@ 3ot @22 0020@ 2a0i iy s
991,209, lg1 — q2|2
2
Similarly, for the terms 6211:!321)/’ i,j=1,2, wehave
32 ~ - —4qui
T@ ool (gx —qD1(gk : q)i Yhot.i=12  (66)
991,10qk.i lgx — q112
and
32 ~ - —qvi
@ _gage_(,,qk_q”(qk q1)2(qk : q1)i Yhot.i=1.2 (67
091,209k, lgx — q112

We now compute these expressions in a coordinate system of tangential and normal coordi-
nates around each spike. We remark that these coordinates are the same as in [2]. The spike
locations are given by

R
q; = L cosfj, ——~sinf; |, j=1,....k (6.8)
0 Sin (?) o S1In (f)
where
i — 1)2
gj:¥+a

and @ € R. Note that the phase shift « appears in the problem due to the rotational invariance
of © = u(|y]) and we can choose & = 0. Then in local coordinates we can write

1
qj q; .

qj =Q})+Qj,17{ +61j,2%, j=1,...,k, (6.9)
|qJ| |q]'|
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where ¢g; is the radial (normal) vector and the tangential vector qJJ.- is obtained from g; by
rotation of 7 /2 in anti-clockwise direction.

From (6.3) to (6.7), using the local coordinate frames and elementary trigonometry, the
leading order of the matrix M, (q) is

. mT\2 o T
My (q) = Eodeoln—al ! [(Sm T)7 (A1 +4D) Smkcoséh} +hot.,

|611—612|% —sin T cos TA2 — (cos )" Ay
(6.10)
where
-2 1 -0 1 0 1 0 -1
1 -2 1 -~ 0 0 -1 0 1 0 0
Al: . . . . . . and Az:
1 o o ... 1 =2 1 00 -~ =1 0

Before analyzing the matrix in (6.10), we need some basic facts about circulant matrices.
We follow the presentation in [3,13] and include this material here for completeness. Denote
the k-dimensional complex vector space and the ring of k x k complex matrices by C¥ and
My, respectively. Letb = (b1, b2, ..., by) € Ck, we define a shift operator S : Ck — Ck by

S(by, b2, ..., bx) = (bx, b1, ..., bx1).
Definition 6.1 The circulant matrix B = circ(b) associated to the vector
b= (b, by, ..., by) e Ck

is the k x k matrix whose nth row is $"~!b:

by by -+ b1 by
by by -+ b2 br
B=1: = : :
by by --- by by
by by --- b by

We denote by circ(k) C My the set of all k x k complex circulant matrices.
With this notation, both A| and A; are k x k circulant matrices. In fact,
Ay =circ{(-2,1,0,...,0,1)} and Ar = circ{(0, 1,0, ...,0,—1)}.

2mi - .
Lete = et bea primitive kth root of unity, we define

1 T
Xz:—(1,61,621,...,6("’1”) e Ck, forl=0,...,k—1,

Jk

and
1 1 1
1 € ek72 ekfl
Pk - . . . :
1 €2 ... k= kD)D)
1 k=1 ... k=Dk-2) ck=1?
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For the circulant matrix B = circ(b), let
A =bi+bael + - 4 bV forl =0,... k—1.

A simple computation shows that BX; = A;X;. Hence A; is an eigenvalue of B with nor-
malised eigenvector X;. Since {X1, ..., X} is a linearly independent set of vectors in Ck,
all of the eigenvalues of B are given by A;, [ = 0, ...,k — 1. By direct computation, the
eigenvalues of Ay are

)l
)\1’1:—2+€l+6(k71)l —4 gin? ? forl =0,...,k—1,
and the eigenvalues of A; are

l (k—1)l 2Um
A =€ —¢€ —2l5m7 forl=0,...,k—1.

Letdiag(aj, az, . . ., ax) denote the diagonal matrix with diagonal entries aj, az, . . ., a; and

M= (sm ) (A1 +41) sin T cos T Az
—sinFcosTAy —(cos ) A

From the above discussion for the circulant matrix, using

P O
r=lo #]

and
0y = diag (0,0,0,...,0),
we have
-1
PP — [Pk Ofl] |:(sm ) (A1 +41) sin ¥ cos 2A2:| [(})’k (;k]
O Py —sinFcos FAy —(cosT) A k Pr
_|4(sin % ) (I — Dy) isin T”Dz
—i sin zlsz 4(cos %)2 D |’
where
2 27\? k— Dm\?
D) = diag 0,<sinz) s sin—n e sinJ ,
k k k
and
2 4 2k — 1
Dg—dlag<0 sin Z sm%,...,sin%).

Next we divide the matrix P~! M P into k two by two matrices, where the /—th matrix
(l=0,1,...,k—1)is given by

. 2
4 (sin ’,:)2 (cos 21117{’) i sin 2]ZTZSm 2%” N 6.11)
—i sin T sin =% 4(cos ?) (sm ]f)
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It is easy to see that the determinant of the above matrix is 0 and its trace is positive. Further,
we see that the zero eigenvector of the above matrix is

T . Ilnm . 0w z\T 6.12)
cos — sin —, i sin — cos — | . .
k k k k

Since the leading order matrix M admits zero eigenvalues with geometric multiplicity k&,
we have to expand the matrix M, (q) to the next order to determine if these small eigenvalues

have positive or negative real part.

@

Before doing that, we point out a useful fact. Let us consider for example the term 5 REIIRE

By direct computation we get

0
@ = go1e 0l = (g2 — q1
91,1 lg2 — q112 (6.13)

=K(q1 — ¢21)(g2 — qD1-

Computing another derivative of K (Ig1 — g21)(q2 — q1)1 with respect to g2,1, we note that
there are two types of terms:

K (Ig1 — g2
0g2.1

(g2 —q1

:|(L]2_QI)1(Q2_411)1 and  K(lg1 — q2]) 5
a1

The first term is of the same symmetry class as the leading order term (i.e., the higher order
term differs from the leading order term only by some small factor). Therefore, this term can
be absorbed into the leading-order matrix M.

However, the second term is different and it has to be taken into account. In fact, we will
see that this type of terms can be used to resolve the stability problem. We can re-write the
second term as follows:

2

c 9(q2 — g1 = ]
R - ) S — R (lg, - qal) s — g2 — ar 2 (6.14)
0g2.1 2 0q2,1091 1
Hence, up to some factors it is enough for us to consider the terms %342872[1“| =l i, =

1, 2. These terms together with C382 ”(0) are the next order terms in the matrix M, (q).
Using the local coordinate frames of ¢; and gy to express Cartesian local coordinates
Xij, i, j,=1,2, we get
X1, =41,1, X1,2 =412,
2w

. 2w .27 n 2
X2,1 =¢2,1C08 — — @228 —, X232 =¢21SI0 — +¢272CO0S —.
’ k k ’ k k

Using (6.8) and (6.9), this implies

1
q1 q1 q2 ‘1
q1+q11 +q120—— | — q§’+qz,1—+q =2
g1 g7l a2l 22 gt

T 2 1 2
= (R(, cos Z +x22 — X172) + (Ro‘ sin E —X2.1 +x1,1)

2
g1 — 2> =

2 2m . 2@ b/
= R, + 2R, | cos 7(]2,2 + sin 7(]2,1 —q12 ) cos ©

2 . 2w . T
+ 2R, | —cos 7q2,1+s1n7q2,2+q1,1 sm;
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2 N 27 2
sm— —
k‘]zz qul q1,2

27 27 2
+ | —cos —qgz1 +sin—q22 +q11
k k
R

> 27 .2
= R; + 2R, | cos = P2 +sin —

b4
— cos —
2 q2,1 — 41,2 &

21 . 2w . T
+2R; | — cos 7(]2,] +sin —¢@22 +¢q1,1 ) sin i

k
27 . 27
+at, +4ai,+ a5, + a3, — 291,192,1 coS 2192280 -
27 .27
—241,192,2 €08 — — 2q1,2q2,1 5in —.
k k
As a consequence, we have
32 _ 2 82 — 2 82 — 2 21
|£112 2| 2 ij=1.2 g1 — 2" _ 97191 — gol — 2cos X (6.15)
0°qi,j 9q1,1992,1 991,2092,2 k
Plgi =gl . 2x 3lgi — ol 2 9lg1 — ol
- =2sin—, ——— =-2sin—, ————
991,1092,2 k 091,2092,1 k = 9q1,10q12
32 _ 2
— M —0. (6.16)
092,1092,2
Similarly, in local coordinates ¢, g> we have
2
q
lg11> = |g} + q1.1 — |q1| +4q1, 2| ] | =R2+qi, +3qi>+2q111Rs|,
qi
where we used g - qll = 0. This implies
L | N L 617
g, 991, " 99119912
For the terms c3e2u” (0), from (4.10) we derive that
. T 2 - 2.n
4(sin )" Kllqr = ga) = 36" (0). (6.18)

From the above discussion and (6.13)—(6.18), expanding the matrix M, (q) we get the fol-
lowing second order contribution:

2z _
cos A sin k Az] 6.19)

Rl — — _Rllar —
(g1 — 2D M2 (Iq1 — g2 |:sin Q%Az cos 2nA

By using the matrix Py, we diagonalise the matrix Mo,

plo0 P 0 - —4cos Z Dy —2isin Z D,
k = _—K _
|: ] Mo |: 0 Pk] (a1 = q21) [ 2i sin =& 2” D,  —4cos &L 2” D
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From the discussion of the leading-order matrix P~ MP, we know that the vectors

T
v, =

7w L. In
O,...,cosEsm?,O,...,zsm—cos—,.

L0, [

0,1,....k—1)
—_——— —_—
I+1

k4141

are the eigenvectors with zero eigenvalues of the diagonal form. To show the stability of the

eigenvalues in the linear subspace spanned by these eigenvectors, we have to evaluate the
bilinear form with respect to these eigenvectors and show that

(P'MaP)v 1, vi1)
W=
(vi,1, vr,1)

>0, ((=0,1,...,k—=1).

If (P~ M P)v;.1, v1,1) = 0 some further study is needed. We compute
(PTIMa Py, v1)
=

2 ( . lzT)2
= —4cos — [ sin —
(v, v,1) k k

s 2w i 2Un T T Im o Im
4 sin T S e COS i S T [0 a S T
7\2 (i Im)\2 oom)\2 Im\2 "
(cos 7)° (sin )" + (sin £)” (cos )
Next we discuss when all eigenvalues are positive (linearly stable solution) or some eigen-
values are negative (linearly unstable solution).

For ! = 0 we have u; = 0. This eigenvalue and its eigenvector are connected to rotational
invariance of solutions.

For [ = 1 we compute the numerator in the expression for p as

e (07 e 6o ) o T

cos %
=8 (Sin %)4 (cos %)2 > 0.

For ! = k — 1 we compare with the case / = 1. The terms sin 2

stable.

© and cos 17” change sign,
the other terms are the same as for/ = 1. The result is the same as for / = 1. The eigenvalues
I =1and! = k — 1 together with their eigenvectors correspond to translations and they are

For [ = 2 we compute the numerator of ©, as
o (. 2m\? N2 (. 2\ w2 2\?
—4cos — | sin — (cos —) sin— | + (sm —) cos —
k k k k k k
. 2m | 4w T, 7 2 2
+4 sin — Sin .~ cos - sin -~ cos

— sin —
k k k k k

= —4cos 277{ (sin 2]:[)2 |:<cos %)2 <sin 2;[)2 + (Sin %)2 <cos 2;[)2
— (sin 2}2-[)2 <(cos %)2 - (sin Z>2>i|

2 21\ ? 2
:—4cos%<sin %) (sin%) .
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Thus up > 0fork =3, up =0fork =4and up <Ofork =5, 6,....

The eigenvalue for / = 2 and k = 4 is zero in the first two leading orders. To decide if
it possibly contributes to an instability, further expansions are required. This computation is
beyond the scope of this paper. We expect that the eigenvalue will be stable and the cluster
with 4 spikes on a regular polygon is linearly stable.

The eigenvalue for/ = 2 and k = 5, 6, ... is negative and so the cluster with 5 or more
spikes is linearly unstable.

In summary we have considered the small eigenvalues and shown the following: The
clusters with 2 spikes or 3 spikes on a polygon are both linearly stable. The clusters with 5 or
more spikes are linearly unstable. The borderline case is the cluster with 4 spikes for which
one eigenvalue requires further investigation to determine its stability.

Next we consider clusters with spikes located on a regular polygon plus a spike in its
centre.

7 Cluster of spikes on a polygon with centre

In this section, we sketch how the approach can be adapted to show existence and stability of
a cluster for which the spikes are located at the vertices of a regular k-polygon with centre.
The spike positions are

0. = {q — (q1s g, 0) | qi = <2R8cos 2(’._%,21%5 sin 2(’_%)} (1.1)

where R, is chosen such that

1D 1 ~ v D 1
YV g ——— <R <X 0g [ —— (72)
C e Dlog‘/s—B £ Dlog@

for some constant C > 1 independent of ¢ and D.
To get the radius for the equilibrium position, we compute

Wer1(qQ) = c1éo Ry e o 4 262 R (0) + hot. = 0,

where I§U = 0158. We get

~ 1 1 3 1 & loglog%
Reo=—|log— — -loglog ——log—+0| —— |-
80 = (OgD 5 og OgD Ogc3 + ( log%

Due to symmetry we also have Wg,l,z(q) = 0 and WS,H],] (q) = Wg’k+1,2(q) = 0. From
this we get the existence of a steady state of spikes located at the k vertices of a polygon and
its centre, where k can be any natural number.

Next we consider the stability of this spike cluster steady state. We assume that k < 5.
We take the same rotated coordinates as above around the vertices of the polygon. For the
origin located in the centre of the polygon we keep Cartesian coordinates x; and x>.

The matrix M «(q) is now given as follows:

. 1 1 M
Mu(q) = gg%e*f'lqllis [Afll Aflz] + h.o.t.
a3 LMs Ma
3 1 ~
= éaie_alqllis./\/l +h.o.t.,
lg112
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where
r1 0 0 0 -1
1 0 0 —Cos }7”
My = 0 0 1 0 —cos T
L—1 —cos 27” —cos 47” cos @ k
[0 0 O 0 0
0 0 0 0 —sin f?”
My=|0 0 0 0 —sinF |
L0 0 O 0 0
0 0 0 0 0
0 0 0 0 0
M = 0 0 0 0 0 ’
L0 —sinSF  —sin —sinw 0
[0 0 0 --- 0 O
o o0 o0 --- 0 O
My = O 0 0 --- 0 O
o 00 -~ 0 35
We multiply M from the right by the vectora = (ay, as, ..., ak, ax+1,0,0,...,0, a2k+2)T,
i.e. we assume that the components k+2, k+3, ..., 2k+1 are all zero, and we also multiply

M from the left by the transpose of this vector. Further, we set ax+1 = o, axky2 = B, where
« and B are some real numbers. Then we get

k

. 210 — D 20— D \?
T _ _ _ 7
a’' Ma= l:El <a1 o CoS 3 B sin 3 > .

This means the matrix M is positive semi-definite if it is restricted to the components
1,2,...,k, k+ 1,2k + 2. The eigenvalue of any eigenvector in this class is always nonneg-
ative. It is zero if and only if

2(0 - Dr 20 -Dm

a; = o cos . + B sin . forl=1,2,...,k,

where « and B are some real numbers which are independent of /. These eigenvectors have
positive eigenvalues for the second-order part of the matrix. Similar to the computation for a
polygon without centre it can be shown that there are positive contributions to the eigenvalues
coming from the components k£ + 1 and 2k + 2 which are related to the spike at the centre.
Note that these eigenvectors correspond to translations.

In addition we have to study the eigenvalue of any eigenvector orthogonal to this class,
i.e. for which the components 1,2, ..., k, k + 1,2k + 2 are zero and the components k +
2,...,2k 4+ 1 are arbitrary. The leading-order matrix M for the cluster of the polygon
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without centre defined in Sect. 6 is the second-order contribution here. It is positive semi-
definite in this class (since A is positive semi-definite). It is strictly positive definite except
for the eigenvector (0,0,...,0,1,1,..., l)T which has zero eigenvalue (since A has zero
eigenvector (1, 1,..., DT). Note that this eigenvector corresponds to rotations. Here the
components k + 2, ..., 2k + 1 for the polygon with central spike become the components
k+1,...,2k of the vector for the polygon without centre since the components k£ 4 1 and
2k + 2 are dropped.

These computations show that the eigenvalues of M are nonnegative and they are zero
only for eigenvectors which correspond to the rotational invariance of the problem. Together
we get the stability of the cluster with spikes located at the vertices of a regular polygon with
k < 5 vertices plus one spike at its centre.

8 Discussion

We have shown the existence of spike clusters located near a nondegenerate minimum point
of the precursor gradient for the Gierer—Meinhardt system such that the spikes are located
on regular polygons. We have proved that these solutions are stable for two or three spikes
and unstable for five or more spikes. We have considered the problem in the rotationally
symmetric case. We have assumed that the precursor and the domain are both rotationally
symmetric.

It will be interesting to extend these results to the case that the precursor and the domain
are not rotationally symmetric. We are currently studying these effects using the approach
in [2], where the existence of spiky patterns for the Schrédinger equation has been extended
from the case of a rotationally symmetric potential to the general case. If i is not rotationally
symmetric generically there will be certain possible orientations of the spike cluster and
we expect to have stable and unstable equilibrium orientations. If the domain is not a disk
higher order terms coming from the regular part of the Green’s function will determine
the orientation of the spike cluster and we expect to have stable and unstable equilibrium
orientations. Because of the smallness of the inhibitor diffusivity we expect that the influence
of p will dominate that of the domain boundary.

Further analysis is needed to resolve the stability issue for a 4-spike cluster (regular
polygon with 4 vertices). Further calculations are required to show that the (k + 1)-spike
cluster for k > 6 (regular polygon with k vertices plus a spike in the centre) is stable or
unstable. The stability problem in this case requires some new analysis since the interaction
between spikes is of a different type from the one considered in this paper. These issues are
currently under investigation.

Whereas in one spatial dimension the spikes in a cluster are aligned with equal distance in
leading order (although they differ in higher order) [27], in two spatial dimensions a variety of
different spike configurations are possible. In this paper we have considered regular polygons
and polygons with a spike in the centre. Other arrangements include concentric multiple
polygons or positions close to regular polygons. Similar configurations have been studied in
[1].

Biologically speaking, the precursor is the information retained from a previous stage
of development and the patterns discovered in the reaction—diffusion system at the present
will be able to determine the development in the future. The Gierer—Meinhardt system with
precursor can be considered a minimal model to describe this behaviour. Generally one has
to study larger systems which take into account other effects to make more reliable biological
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predictions. Therefore it will be interesting to consider reaction—diffusion systems of three
and more components and investigate the role which spike clusters play in such systems.
One such system is a consumer chain model for which existence and stability of a clustered
spiky pattern has been investigated by the first two authors [25]. However, a more systematic
approach will be needed to gain a better understanding of the role played by spike clusters
in guiding biological development.
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9 Appendix A: Some results for Liapunov—-Schmidt reduction in Sect. 3

In this appendix we will prove some results which are needed for Liapunov—Schmidt reduc-
tion in Sect. 3. In particular, we are going to show that the equation

Acq +
e © Seq (HEZ N ﬁ‘;) —0

has a unique solution X, g = <fZ£’q> € IC% if max ( £ Dlog @) is small enough.
£.q
Recall that

Pl i
Legq=Tmeq0Legq: ICS‘q — Cs,q'

We will first show that this linear operator is uniformly invertible. Then we will use this

to prove the existence of T, ¢ = (izs’q).
e.q
As a preparation, in the following two propositions we show the invertibility of the cor-

responding linearised operator L g.

Proposition 9.1 Let L. ¢ be given in (3.23). There exists a positive constant 8 such that for
all max (%, Dlog @) € (0, 8), we can find a positive constant C which is independent
of €, D such that

||Ea,q2||L2(BR/8) = C||E||1-12(3R/5) 9.1)

for arbitrary q € Q¢, X € Kal,q' Further, the map L. q is surjective.

Proof of Proposition 9.1 Suppose (9.1) is false. Then there exist sequences {&,}, { Dy}, {q"},
{o"}, {¥"} suchthatmax( tn_ Dy log «/DT) —0,q" € Q. 9" = ¢, Dyt =1,2, ...

Dy’ &n
and
||££n’q” E”"LZ(BR/S) — Qasn — oo, (92)
||¢n||H2(BR/S) + ||W"||H2(BR/€) =1,n=12.... 9.3)
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On the other hand, we note " satisfies
A,lp,}’l _ 0,2,(//_7[ +2Ag,,,q”¢n —

It is easy to see from the above equation we get ||y" ||H2(BR/E) < C|l¢" ||H2(BR/ )- Then we

can assume ||¢”||H2(BR/£) = 1. We define ¢, ;,i = 1,2, ...,k and ¢, x+1 as follows:
g k
i (1) = ¢" (1) <R—N> and g 1 (x) = (1) = Y pui¥).  O4)
eS8 i=1

where x (x) is defined in (3.3). Since fori = 1,2, ..., k each sequence {¢, ;}, n = 1,2, ...
is bounded in H3 (R?) it has a weak limit in Hy (R?), and therefore also a strong limit in
L?(R?) and L>(R?). Call this limit ¢;. Then ® = (¢1, ..., ¢%)" solves the system Ld = 0,
where L is givenin (2.6). By Lemma 2.4, ® € Ker(L) = Ko®---® Ko. Since ¢" L K, g,
by taking n — oo we get ® € Ker(L)*. Therefore, ® = 0.

By elliptic estimates we have ||, ; ”HZ(BR/s) — Qasn — oofori =1,2,..., k. Further,
since ¢y k1 — Pry1 We get

A¢ry1 — ¢ry1 = 0in Bgye.

Therefore we conclude ¢y = 0 and ||¢y k+1 ”HZ(BR/E) — 0 asn — o0. This contradicts to

6"l 52 (B ) = 1-

To complete the proof of Proposition 9.1 we just need to show that conjugate operator to
Le,q (denoted by L7 o) is injective from ICJ-q to Clq and the proof for £ , follows almost
the same process as for L q and we omit it. Thus we finish the proof of Proposition 9.1. O

Now we are in position to solve the equation

Aeq+
Teq © Seq ( H:: N 3) =0. 9.5)

Since L q | Ky is invertible (call the inverse [I;(ll), we can rewrite (9.5) as

¥ = (£r4 0 mea) (S (2‘;“;)) — (Lrg o ) Neq(D) = Meg(E), (9.6)

where

(9 _ Agq+ ¢ Ag, / A, ¢
2= () Nea® = ea (10 = sea (G0) = st (F0) 9]

and the operator M, ¢ is defined by (9.6) for ¥ € H}%/ (Brye) X H}%’ (BRr/e). We are going to
show the operator M, q is a contraction map in

Bep = {3 € B} (Brye) x H (Brye) | 1% sy, < 1)

provided max (\/875 , Dlog @) is small enough. We have by Lemma 3.1 and Proposition 9.1

that
Acq
IMe a2y ca = C(Ieia © Neaa ) izig + | e © Seaa (3

L2(Bgye)
< C(c(mn + ce,p),
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where C > 0 is independent of 1, c(n) — Oasn — Oand ¢, p — 0 as

D
max L, Dlog— | — 0.
\/5 €
Similarly we can show
| Me.a(2) = Mea(E) 2 ) < CEDIT = 125,

If we choose n sufficient small, then M ¢ is a contraction map on B, p. The existence of the
fixed point X, 4 together with an error estimate now follow from the contraction mapping
principle. Moreover X, q is a solution of (9.6).

Thus we have proved the following lemma.

Lemma 9.2 There exists § > 0 such that for

max (\/85’ Dlog ?) € (0, )

and q € Q, we can find a unique (P, q, Ve o) € Ingq satisfying

Acaq + Peq
Sea (Hg,q ) € G

and

1(Pe.qs We.)ll 128,y < C ( + 82R3> . 9.7)

log 2

In the following, we need more refined estimates on @ 4. We recall that S; can be
decomposed into the two parts S;,; and S; 2, where S ; is in leading order an odd function
and S > is in leading order a radially symmetric function. Similarly, we can decompose @ ¢:

Lemma 9.3 Let ®, ¢ be defined in Lemma 9.2. Then for x = q; +z, loz| <§and§ > 0
small enough, we have

PQeq = Peq1 + Peg2: 9.8)

where ®; q > is a radially symmetric function in z and

Nt oo 1!
Pe.q.1ll p2(Bg,e) = O (82Rs +o (IOg ;) Ry 2e R 402 <log ;) ) .09

Proof Let S[u] := S1(u, T[u]). We first solve

k

S[Ac.q + Peq2] = S[Acq] + D S120x —q)) € Ceg, (9.10)
j=1

for @, 42 € K. Then we solve

k
S[Acq + Peg2 + Pegi] — S[Aeq + Pega] + Y Sia(x—qj) € Coq.  (O.11)
j=1
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for ;41 € Kj,q. Using the same proof as in Lemma 9.2, both Egs. (9.10) and (9.11)

. . VD VD . . _
have unique solution for max (T Dlog T) sufficiently small. By uniqueness, ®; 4 =
De g1 + Pe q,2. Itis easy to see that

R ™!
151112280 = O (82R5 +o (log;) R TeRe 4 o2 (log ;> )

and S12 € C jjq. Then we can conclude that &, ¢,1 and ®; > have the required properties.
]

10 Appendix B: Stability analysis II: study of small eigenvalues

In this section, we shall study the small eigenvalues for Eq. (5.1). Namely, we assume A, — 0
as max (J%’ Dlog @) — 0. We shall show that the small eigenvalues are related to 11" (0)

and the Green function.
Again let (A;, H;) be the equilibrium state constructed for equation (1.2). Let

Agj = Xe.q; (x)As(x), j=1,2,...,k,
where xe 4, is defined before (3.3). Then it is easy to see that

k
Ac =) Acj+hot in Hy(Brye). (10.1)
j=1

In last section, we have derived the nonlocal eigenvalue (5.5). Let us now set Ag = 0 in
(5.5), we have that
Jr2 wepi dx W2

Ap; — ¢ +2we; — 2
Oi — Qi + 2w, fRZ w2 dx

0, (10.2)

which is equivalent to

wae; dx
Lo ¢i_27fR2 o w)=0i=1,...,k,
Jr2 w?dx
where Lg is defined in (2.2). By Lemma 2.1, we have
wae; dx 0
¢i—2Mwespan o2l i=12. .k (10.3)
Jg2 w?dx ax;

Multiplying (10.3) by w and integrating over R? and summing up, we have fRZ we; dx =0,
and hence

9
¢jeK0:span{a—w,j:1,2},i:1,2,...,k. (10.4)
X

J
(10.4) suggests that, at least formally, we should have

ow
¢~ ];aiia?(" —q)); (10.5)
j=li=

where aj ; are some constant coefficients.
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Next we find a good approximation of g—;‘j(x —gj). Note that A¢ ;j(x) ~ w(x —g;) in
HZ(BR/E), and A, ; satisfies

A
AAS,,/' - :u(|5x|)As,j + ? +h.o.t.=0.
£

0Ae j

Then we find T, satisfies
A ey PAe A DAeg AL OH
— u(lex|) —= ——= — —= —— — e/ (|ex|)— A ; .0t. =0,
ax; H ax; H, 0x; H? dx; " roe
(10.6)
0Ae, j Jw
and we have =+ = (14 0(1)) 53 (x — g).
We now decompose
ko2 9A. -
_ & &J 1
¢ = ZZa,Ja—M + ¢; (10.7)
j=li=1
with complex numbers af ;, where
1 > 3A5j . .
¢, L K¢ q :=span 8’ lj=1,2,...k, i=1,2¢. (10.8)
Xi

Our idea is to show that this is a good choice because the error ¢;- is small in a suitable norm
and thus can be neglected.
For the inhibitor eigenfunction ., we make the following decomposition according to

be

k2
Yo=Y a5 Ve i+ VUi (10.9)

j=li=1
where V¢ ;; is the unique solution of the following problem,
2 aAs,j .
A ji —0 (L +The)VPe i + ZfsAs,j? = 01in Bgye, (10.10)
1
and
AYE — o2 (1 4+ the) Yt + 28, At = 0in Brye. (10.11)
fBR/e ¢58?T€,f]dx

Jp2 (G2 dx
Substituting the decomposition of ¢, and ¥, into the first equation in (5.1), we have

Suppose that || ¢ ||H2(BR/5) = 1. We have a;i = , therefore, we get |a§,i| <C.

2 2 ko2
Ae 0H, du(jex))
e &J 3 e
§ aj; —VYejit—o——)te af , ———— A,
g2 ( &t . ) i . &J
j=1i=1 H; ox; j=li=1 i
1 1 Ae | A? 1 1
+ Ag; — n(lex); +2§¢5 - ﬁwg — ey +hoot. (10.12)
€ B

k
:)‘EZ

2
j=li=

0A; ;
Doasi—
1 ’ ax,‘
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We set
k 2 2 k
3 He p(lex|)
Ii=) Y at, == H2 ( Ve ji + o )—i—sZZafi% efs (10.13)
j=1i=l J=1i=1 i
and
= A} — u(lex); +2—¢ 1/18 Aed. (10.14)

Next we shall first derive the estimate for ¢8J-. Using (10.12), since qbsl 1 Izg,q, then
similar to the proof of Proposition 9.1, we have that

162 1 2810 < CIZ1ll L2840 (10.15)
So our aim is to estimate the term Z;. We note that
0H, 0
f=¢ — G (x, z)Az(z) dz
ax; Brye 0x;
=§ Ky, 0) + Hotx, D)A2(z)dz + h.o.t.
BR/x Bx

and (for t = 0)

94,
Ve, ji(x) =28 Go(x,2) A, . dz
Brye Zi

=¢ (Ko (x,2) + Ho(x,2) + o(oz))iAg jdz,
Bre 9z
where K, (x, z) and Hy (x, z) refer to the singular and the regular part of the Green function
Gy (x, 2), respectively. For t > 0 the last formula should use G, instead of G,. Since
A¢ — 01t can be shown by comparing the two Green functions that the error from this term
does not contribute to the small eigenvalues in leading order. We omit the details.
Then from the above two formulas, we have

0H, 0 2
™ — Ve jilx) =§ 71( (x,2)AZ, (@) — Ko (x, z) A jdz
Xi Brye
d
+£ —H(xz)A i@ - H(xz) A2 ;dz
BR/L
+& E Z Go(x, z)AgJ dz+h.o.t..
Brye l 1)
Using the fact that
d d
—Ks(x,2) + — Ks(x,2) = h.o.t., forx # z, (10.16)
8x,~ aZi
and integrating by parts, we get
dH; a 2
— Ve, ji(x) =& —F;j(x) +h.o.t. w*dz, (10.17)
dx; ax; R2
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where Fj(x) = Hy(x, q;) + Zl,l#j Gy (x, g7). Then from (10.13), we get

Il ZZ jt( w/ w dZ—i—E},L (|8q]|)—w(x)+h0[>

j=li=1

where r = /)cl2 + x%. Note that

dF;(q)) _ 1 9F(Q
axi 2 36]” '

From the proof of Theorem 1.1, we observe that
0F;(x)

8)(,' BR/s

w? (0§ wdz + e/ (g ) > w(x) = o(cRe).

Hence, we have

ko2
2
1Tl 2mg, =0 [ 2R YD las,;
j=1li=1
and
1
1621 2By < CIT1lI Ly = 0 | € Re ZZ o
j=1i=1
Using the equation for /7 and (10.19), we obtain that
k2
Il =0 | &2Re Y Y laf;
j=li=1

We calculate

i, = /
BRrye Brye
2
i (G
R/E‘H
2
&,
2(
8

| 0A
/ 2 Lta+x) — v @) dx
BR/F

g m

H,

o H, .
(g1 +x) — T(QI) ¢, dx
Xm

LaAsl

€ axm

>¢jdx—)\£ ®

R/s Brye

0Ag
2 9x,

— Ag 1/’;_ q dx

Bgr/e

k 2
—ooeR Y,

j=1i=1

0H, |  0Ag / L 0Ag;

dx — A = d
( ¢S E)xm w(s )) g ‘ 4¢8 8xm *
a

(10.18)

(10.19)

(10.20)

(10.21)

@ Springer



142 Page 38 of 40 J. Wei et al.

Then we study the algebraic equation for a ;- Multiplying both sides of (10.12) by dA“
and integrating over R?, we obtain

~

2

0A, i 0A.
~ . 04cj 04el
rh.s. = Ag Zzaj,i /;;R/ ax;  0xp d

j=1i=1

k 2
Jw
=230 a;?,,.aj,a,-m/ ( ) dz (1+ o(1))
j=1i=1 2 \ 021

aw\ 2
= Agafm/ (—) dz (1 +o(1)).
r2 \ 021

For the left hand side, we have

k 2
dH, 3Aq
Lhs. —Zza;l/ T ) Tt
BR/F 8xm

S8

j=1li=1
LE Xi 0A A
DI / e/ (leqj )= Ae j ——* dx +/ L dx. (1022)
j=1i=1 Brye r 3Xm Bre Xim

Using (10.17), we obtain

k 2
Jw
L.h. —E:E € 2 d/ 24
> ajls (8‘1 maq]l (q)> /sz aZmZm ¢ ]sz ‘

j=1i=1

dA.
F D [ ea e, o ax

toloe®R D > lak 1] (10.23)

Note that in (10.23) there is no summation over m. From (10.22) and (10.23), we have

k2

k2
lh.s. = —clszzajla F(Q) + 262> " a 88min (leqi) + hoo.t.,

j=1i=1 qj.i j=1i=1
(10.24)

where ¢y, ¢» have been introduced in (4.4) and (4.8), respectively. Combining the /.A.s. and
r.h.s., we have

k 2
B
§ § ¢ |\ —ctE———F(q) + 26?8 18mi it (g ]) | + h.o.1.
A : aqu < CISaQZ,maqj',i (Q) 2 j1Omi |4 (| l]]|) o

w2
:)»Safm/ (—) dz (1 + o(1)). (10.25)
’ R2 311
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From (10.25), we see that the small eigenvalues with A, — 0 and are related to the eigenvalues
of the 2k x 2k matrix M, (q), where the (j + ki, [ + km)-th component is the following

2

B
(M (@) jki,l+km = —ClémF(Q) + C2828j15mil/«”(|8qj|),
m99q i

l<jl<kl<im=<2.

In Sect. 6 this matrix has been studied further and its eigenvectors and eigenvalues have been
computed explicitly.
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