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Abstract Motivated by the analysis of the multiple bubbling phenomenon (Bartolucci et al.
in Commun. Partial Differ. Equ. 29(7-8):1241-1265, 2004) for a singular mean field equa-
tion on the unit disk (Bartolucci and Montefusco in Nonlinearity 19:611-631, 2006), for
any N > 3 we characterize a subset of the 277/ N-symmetric part of the critical set of the
N-vortex singular Hamiltonian. In particular we prove that this critical subset is of saddle
type. As a consequence of our result, and motivated by a recently posed open problem (Bar-
tolucci et al. in Commun. Partial Differ. Equ. 29(7-8):1241-1265, 2004), we can prove the
existence of a multiple bubbling sequence of solutions for the singular mean field equation.

Keywords Mean field equations - Concentrating and blow-up solutions - N-vortex
Hamiltonian

1 Introduction

We are motivated by the analysis of the multiple bubbling phenomenon [2] for the singular
mean field equation

—Au=xr" —47ad, o inS,
{ Toe p=0 (1.1)

oscyou < C on 9%2,

where Q C R? is any open smooth and bounded domain, p =0 € 2, A > 0 and « > 0. The
analysis of the mean field equation (1.1) on two dimensional domains and on compact two
manifolds has recently attracted a lot of attention due its many applications in mathematical
physics. We refer the reader to [2—4, 7-13, 15-17, 21, 23, 29, 30, 32, 33], and the references
quoted therein for further details. In particular we refer to [8, 9, 19] and the introduction
of [3] for the application of (1.1) to the analysis of vortex-type configurations in turbulent
Euler flows.
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2 D. Bartolucci

Let us recall that, by using the concentration compactness theory for solutions of Liou-
ville type equations [4, 7], one can see that any unbounded sequence of solutions for (1.1),
satisfying oscyqu, < C and X, = O(1), admits a subsequence which satisfies,

N
Un
T o — y8,—0+ 87 ZSZ:Q, as n — 400, (1.2)

fQ j=1

weakly in the sense of measures in €2, for some N € NU {0}, y € {0,87(1 + o)},
{c1,...,en} CQ2\{p}and y + 87N #0. Clearly A, > A=y +8xN.

In particular, let us assume that concentration occurs at p, that is y = 87 (1 4+ «). By
applying the results in [2], it follows that if o ¢ N, then, for any n large enough, there exist
C > 0 such that, for any given and small enough r > 0, we have

An

§2|z

un(z) —log <C, VzeB(p), (1.3)

where /Lﬁ — 400, as n — 400, and ¢, = 8(11—”0[)2. On the other side, it has been observed
in [2] that the assumption « ¢ N is not a mere technical condition. Indeed, it is still possible
for example that a sequence of solutions exist such that « =m € N, and

oz
un(z) —log s Znﬂm”mﬂ Sy <C, VzeB.(p), (1.4)
with ¢, as above, and
Wy — +00, b, — 0", pulb,|" —> 400, asn— +oo. (1.5)

We refer to [2] for more details concerning this problem. This kind of multiple bubbling
behavior corresponds to the case where we have m + 1 non overlapping bubbles, converging
simultaneously to the origin, but blowing up much faster and is in striking contrast with the
case where solutions concentrates at points ¢ # p. Indeed, it has been proved in [21] that
solutions take up the form (1.3) with @ = 0 in this case. It is a challenging open problem,
already posed in [2], to establish whether or not (1.4) describes the full set of non radial
bubbling sequences for o € N. As a first step toward the understanding of this problem, it
seems interesting to analyze the “simpler” case, thatis Q@ = D = {(x, y) e R?: |(x, y)| < 1},
the two dimensional open unit disk, with the singularity located at the origin p =0,

Jpete 1.6
u, =0 on dD. (1.6)

{—Aua = A —4nad,_o in D,
Indeed, in this particular situation, one can try to classify all the blow up sequences. This
program has been recently initiated in [3], in connection with a problem of independent
interest, that is the mean field limit [8, 9] for a turbulent Euler flow with one negative vortex
sink. In [3], the analysis of non radial [31], concentrating solutions [2, 11, 13, 17, 21], for the
singular mean field equation (1.6) has been worked out in case N =1 and N =2 in (1.2).
Here we will make a further step in this direction.

Let us recall that, by using the Pohozaev identity, one can see that there is no solution
for (1.6) with A > 87 (1 4+ ). As a consequence, it is easy to see that, for any concentrat-
ing sequence of solutions for (1.6), which then satisfies (1.2), either N =0 and then y =
8r(l4+a),ory =0andthen ] <N <1+«.
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On the Classification of N-Points Concentrating Solutions 3

We observe at this point that by a result in [13], we know that forany 1 <N <1+«
there exist a sequence of solutions for (1.6) which satisfies (1.2) with y = 0. Among other
things, it has been proved in [3] that these concentrating sequences of solutions for (1.6)
satisfying (1.2) with 1 < N < 1 4 « existin case N = 1, 2 if and only if either,

o \2
N=1, and |ci|= ()
and |g1|= p1(a) <a+2>

or,

o — 1\
N =2, and =—0c, = = =— .
S1 9] Is1l =52l = p2(@) <a+3>

In particular, it has been conjectured in [3] that for any 3 < N < | 4+ «, there exist a concen-
trating sequence of solutions for (1.6), satisfying (1.2) with y =0, such that {¢y, ..., gy}
are the vertices of a regular N-polygon which satisfies,

N1\
oV ) (1.7)

|§l|:"':|§N|:PN(a):(m

Our first result is the following:

Theorem 1.1 For any 3 < N < 1 + «, there exist a sequence of solutions {uy ,} for (1.6),
which satisfies (1.2) with {c, ..., cn} being the vertices of regular N-polygon, if and only
if (1.7) holds true.

We observe at this point that, going trough the arguments in [13, 17], and using the
symmetries of the problem, one can prove that indeed for any such N there exist a 2w /N -
symmetric sequence of solutions whose concentration points {1, ..., ¢y} lye on the vertices
of a regular N-polygon. It is an interesting open problem, which we will not discuss here,
to establish the uniqueness (modulo rotations) of these solutions.

Thus, to establish Theorem 1.1, what we really need to show is that p = py(a) =

(g—;xi{ 172V is a necessary condition for the existence of such a concentration sequence.

This task may be accomplished by the analysis of the singular N-vortex Hamiltonian. In-
deed, it is well known, see for example [22], that those concentration points {¢i, ..., ¢y} of
blowing up solutions, must be critical points of the N-vortex Hamiltonian (1.8) below.

For any (x,y) € D, we set z =x 4+ 1y, z=x — 1y and denote by D* ={z € C:0 <
lz| < 1} the punctured disc. Fix N > 2 and set Oy = {{z1,..., 2y} C (D)V : z,, = 25,
Vm # j}, and Qy = (D*)V \ ©y. For any given a > 0, we define the N-vortex singular
Hamiltonian, F, : Qn — R,

|Zmzj - ll

N N N
Fal@i,.ooan) =2a Y _loglznl +2) log(1—|zu) +2)_log P
m J

m=1 m=1 m#j

(1.8)

Of course, 5y : DV\®y — R, in case ¢ = 0.

The analysis of F, is a problem of independent interest. It is motivated by the study
of the point vortex model for two dimensional Euler flows [25]. Let us consider an Euler
flow in D, with null velocity flux through the boundary and vorticity concentrated in small
“blobs” around N given points (z1, ..., zy) € DV \ ®y. Assume that the vortex intensities
are all equal to 1. It can be rigorously proved, see [24], that the effect of the Euler dynamics is
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4 D. Bartolucci

to let the vorticity centers positions (z;(¢), ..., Zy(¢)) obey to an approximate Hamiltonian
dynamics, whose Hamilton function (with respect to the symplectic form Z;\’:l dzj Ndzj)
is indeed éfo. In case @ > 0, we are including in the system the effect of a negative sink,
located at the origin z = 0, with vorticity intensity —5. We refer the reader to [5, 6, 20, 24,
25, 27] for more details and references concerning the N-vortex problem.

We will prove Theorem 1.1 by means of the following:

Theorem 1.2 Let (1, ...,n,) € Qu be the vertices of a regular N-polygon satisfying,
Iml=---=Innl=p.
Then (ny, ..., n,) is a critical point for F,, if and only if N < 1 + o and
@— N+ 1\2N
p=pn(@)= (m)

It seems natural at this point to seek an answer for the following:

Question 1 Does problem (1.6) admits 27/ m-symmetric concentrating solutions, satisfy-
ing(1.2)with3<N<l+woandm < N?

In other words we cannot exclude a priori the existence of non radial N-point concen-
trating solutions, whose concentration points does not lye on the vertices of a regular N-
polygon. Of course, the answer is negative in case N = 1, 2 by the above mentioned results
in [3]. In particular, this problem is closely related to the following:

Question 2 Does F, with3 < N < 1+« admits 277 /m-symmetric critical points, satisfying
m< N?

We observe that indeed many of these 277 /m-symmetric critical points are known to exist
for the N-vortex Hamiltonian on R?, see for example [20].

Questions 1 and 2, besides their interest for the vortex problem, are quite relevant for
the analysis of the multiple bubbling phenomenon associated with (1.4). We will be more
precise concerning this point in the final part of this introduction.

Our next aim, is then to make a first step toward the understanding of the global proper-
ties of F,,. We think at this result as to the first step toward the full description of the critical
set of F, and then, via the results in [13, 17] of the concentrating solutions for (1.6). Indeed,
a crucial point in the construction of these concentrating solutions is the existence of “sta-
ble” critical points for F,. In this context, “stability” of critical points means that, roughly
speaking, either sub-super levels corresponding to the given critical level are not topologi-
cally equivalent, or that the critical point is stable under C'-perturbations of the N-vortex
Hamiltonian. We refer to [13, 17] for further details.

To state our result concerning the global structure of F,, let us set,

i—1
g=e¥T, je(l,...,N},
to be the N-roots of unity and define,

Qv =1{z1,....zn) €Qn|z; =r;Eje %, YVj=1,...,N}},
rie 1), wje (=%, 2) Vj=1,....N,
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On the Classification of N-Points Concentrating Solutions 5

and

Flyeooy INS D1y oo o, s -, .
Y ] N l N N N

Clearly
iy ..., rx; 01, ...,o5) EAy < (&', ..., rnéye'v) e Q;ﬁg.
Set Hy o : Ay — R,
Hy oy oo N 01, .., 0n) = Fo(ri&re’, ... ryéne' ™). (1.9)

We remark that the analysis of the critical set in case N = 1, 2 is much easier and has been
already worked out in [3]. We will then provide full statements corresponding to the case
N =2 for reader’s convenience.

Theorem 1.3 For any N > 2 and for any o > N — 1, define

@— N1\

pn(@) = <a7+ N+ 1)

(a) For any N > 2, for any a € (0,400) and for any p € (0, 1), there exist a unique

function Ty, : (=2, Z) > R, which does not depend on the choice of j € {1,..., N},
o NN

such that,

TN’p’a(a)j):HN’Q(,O,...,,O;O,...,a)j,...,O), ijl,...,N.

Moreover Ty , o is even and strictly increasing in (0, 27”). In particular Ty p o (@) — 400

as w— —ZW”JF and w — —|—2W”_ and has a unique critical point at w = 0, where it attains its
unique absolute (strict) minimum.

(b) For any N > 2, for any o € (0,400) and for any p € (0, 1), there exist a unique
function Ry .o : (0, 1) = R, which does not depend on the choice of j € {1, ..., N}, such

that,
Ry po(rj)=Hyo(p,...,7j,...,0;0,...,0), Vj=1,...,N.
For any N > 2 and for any o € (0, +00), Ry po(r) > —ccasr — 1", and r — 0". In

particular, Ry , o admits r = p as a critical point if and only if « > N — 1 and p = py(@).

Note that Theorem 1.3 immediately implies Theorem 1.2. We may observe at this point
that some physical argument [9] suggests that critical points of F, for N > 2 should not be
relative maximums. We will prove this fact by a refined analysis of the function Ry , .

Theorem 1.4 Let Ry , o be the function defined in Theorem 1.3. Then, r = py(at) is a strict
relative maximum for Ry, (),«. Moreover, either,

o N =2, and then for any a € (0, 4+00) and for any p € (0,1), Ry , o has a unique crit-
ical point r =72, p,a) € (0, 1) where it attains its unique relative and strict absolute
maximum. In particular, 7 (2, p, @) = p if and only if « > 1 and p = p>(a), or,
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6 D. Bartolucci

e N >3, and then for any o € [2N — 4, +00) and for any p € (0, 1), Ry, has a unique
critical pointr =7(N, p, @) € (0, 1) where it attains its unique relative and strict absolute
maximum. In particular, either N =3 and then 7(3, p, o) = p if and only if « > 2 and
p=p3(@),or N>4anda >2N — 4, and then ¥ (N, p,a) = p if and only if p = py(at).

Remark In case o = 0, we can prove a much stronger result, i.e. F, has no critical points
at all for N > 2. An elementary proof of this fact has been suggested to us by E. Caglioti.
Motivated by the N-vortex problem, we will discuss the structure of the critical set for the
N-vortex Hamiltonian with @ = 0 on convex domains in a forthcoming paper [1].

We remark that, by using the principle of symmetrical criticality [26], the existence of
2 /N -symmetric critical points for F, can be inferred a priori by the analysis of Ty , , and
fn.«(r) defined in (3.1) below. We refer the reader to [20] for some remarkable application
of this method to the analysis of the N-vortex Hamiltonian on R2. Of course this approach
no longer suffice to derive neither the full statement of Theorem 1.2, nor the qualitative
behavior for F, as stated in Theorems 1.3, 1.4.

Concerning the proof of Theorem 1.4, we remark that the analysis of the derivatives
of Ry, involves the study of the sign and roots of a polynomial of degree 2N, whose
coefficients are polynomials in p of degree ranging from N — 1 to 2N — 2, see the definition
(4.2) of the polynomial Py(r; p, @) in Lemma 4.1. We will use a recursion formula to find
out the explicit expressions of those coefficients, see Lemma 4.1. Then, in order to prove
that Ry, has at most one critical point, we analyze the number of sign changes of the
coefficients sequence, see Lemmas 4.3, 4.4, and apply the celebrated Descartes’ Rule of
Signs [28]. We stated the case N = 2 separately in Theorem 1.4 since we obtain in this
particular situation the kind of result that is likely to hold in case N > 3 as well.

Indeed, we believe that Ry , . admits a unique critical point also in case N > 3 and
a € (0,2N —4). A strong support to this conjecture comes from numerical arguments. Oth-
erwise, by using the above mentioned explicit expressions for the coefficients, one may ar-
gue directly and discuss one by one the cases where N is low. We will not discuss this issues
here. Instead, we support our conjecture by showing that for any N > 3 and o € (0, +00),
then Ry , ., admits a unique critical point provided p is large enough, see Remark 5.1 in
Sect. 5. Actually, this result is stronger than Theorem 1.3, but we state it separately to sim-
plify the exposition.

Finally, we will use the knowledge of the explicit expression of the concentration radius
pn (), to prove the existence of multiple bubbling sequence of solutions for (1.6) which
concentrates at the origin. The incoming discussion will also clarify the relevance of Ques-
tions 1 and 2 above for the analysis of the multiple bubbling phenomenon.

Assume that {«,} C [0, +00), @, — a € [0, +00), A, = A € [0,87(1 + «)] and let
{uq,.n} be a sequence of solutions for (1.6) satisfying (1.2). As already remarked above,
by using the quantization results in [4], we see that if y # 0, then necessarily A =y =
87 (1 + ) and N = 0. On the other side, if m € N and «,, — m™, then the concentration ra-
dius o1 (ct,) of the sequences blowing up at the vertices of an N = m + 1 regular polygon
satisfies,

o, —m

m 0
- — P, m)=0, asn— +4o0.
an+m+2) Pm41(m)

Pm+1 (an) = (

By using this observation, it has been proved in [3] that multiple bubbling solutions blowing
up at the origin exist if o, — 17, i.e. if m = 1. By using Theorem 1.1 and the results in
[13, 17, 21], we obtain the following,
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On the Classification of N-Points Concentrating Solutions 7

Theorem 1.5 For any m > 2, there exist a sequence o,, — m™

of solutions {u,} for (1.6) such that,

,asn — +00, and a sequence

Un

e
A= 8m(l+m) and Ay——— 87 (1+m)d,—g, asn— +o0,

o

weakly in the sense of measures in D and in C>

—% . —
1oc(D ). Moreover, there exist n € N, a se-

quence of positive numbers {0, } and sequences of complex numbers {zf,j ) }j=t,...n Such that:

(S); Forany j=1,...,m+1andforanyn > n, 2 is the unique absolute maximum point

for u,(z) — 2a,log |z| in By, (z5) :={z € D||z — 2’| < 0,} and

un(z9) = 2, log 2| — +o00, asn — +oo.

(8)y Forany j=1,...,m+1,

() 2m izt
On + |Zn] — pm-H(an)e T |

; ’
25| o

90, and o,— 0", — 0"

as n — —+00.

(S); Forany j#i, By, N B,, (z)) =@, for any n > 7.
(8)g Forany j=1,...,m+1,

elin
An/ ) —u—>8n, as n — +00.
Bon &) Jpp €™

While we were preparing the final version of this manuscript we have been aware by
G. Tarantello of the following preprint [14], where the existence of multiple bubbling-type
solutions for mean field equations with a Dirac source is derived on simply connected do-
mains.

We conclude this introduction with a short discussion concerning the main ideas behind
the results we obtained in this paper and more general interdisciplinary motivations.

The main idea behind this work is very simple. We use some information concerning the
solution’s set of certain elliptic equations to make some guesses concerning the structure of
the critical set of the singular N-vortex Hamiltonian. Then, by using the Descartes’ Rule of
Signs, the analysis of those guesses is worked out rigorously by the study of the zeroes of
various special polynomials, providing also some feed-back about the equation itself. For
example, we obtain the explicit expressions of the coordinates of the vortex points for a
“simple” model of the mean field equation for Euler flows with one negative sink.

We believe that this analysis, behind its interest for the study of semilinear elliptic equa-
tions, has many interesting connections with other disciplines. Of course the explicit ex-
pressions of the vortex points mentioned above, as well as the study of the structure of the
singular N-vortex Hamiltonian, can be of some interest from the point of view of Fluids
Physics. In particular, we believe that a better knowledge of the N-vortex configurations in
this simple case may help the understanding of the local structures often observed in nature
in connection with almost two dimensional turbulence, as for example the transition layer
of two dimensional shear flows.

Moreover, it turns out that a more detailed analysis of the problem calls up for the study of
the properties of general polynomials of high degree with a peculiar structure induced by the
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8 D. Bartolucci

interaction of the N -vortices with the singularity. In particular, one may use the information
gained about the critical set of N-vortex Hamiltonian to make some guesses concerning
the structure of the zeroes of those non-trivial special polynomials. Of course, the rigorous
analysis of those guesses will provide a feed-back concerning the N-vortex Hamiltonian and
the corresponding mean field equation.

This paper is organized as follows. In Sect. 2 we prove Theorems 1.1 and 1.5. In Sect. 3
we prove Theorems 1.3 and 1.2. In Sect. 4 we provide the proofs of various results, needed
in Sect. 5 for the proof of Theorem 1.4.

2 The Proofs of Theorems 1.1 and 1.5
In this section, by using Theorem 1.2, we prove both Theorems 1.1 and 1.5.

The Proof of Theorem 1.1 By arguing as in [13, 17], and by using the symmetries of the
problem, for any 3 < N < 1 4 «, one can reduce the problem of finding a 2r / N-symmetric
sequence of concentrating solutions for (1.6), satisfying (1.2) with {¢, ..., cx} being the
vertices of a regular N-polygon, to that of the existence of an absolute maximum for the
function fy , defined in (3.1) below. The existence of that maximum can be easily derived,
see either [18] or Proposition 3.2 below. Otherwise, by using Theorems 1.3 and 1.4, one
can easily check that for any 3 < N < 1 + «, the set of vertices {n,...,ny} of a reg-
ular N-polygon of radius p = py () = (er—%ﬂ)l/ 2N 'is a non degenerate critical set for
Fo according to the definition of [13]. In any case, we come up with the existence of at
least one concentrating sequence of solutions satisfying the desired properties for some
p € (0, 1). Thus, we just need to prove that if such a kind of concentrating solutions ex-
ist, then p = py (o). Since the blow up points {1, ..., ¢y} must be critical points of F,, see
for example [22], then the conclusion follows immediately by Theorem 1.2. 0

The Proof of Theorem 1.5 Let m > 2 be any given integer. By using Theorem 1.1, for any
o > m, we obtain a sequence of solutions {u, ,} for (1.6), satisfying (1.2), whose concen-
tration points lie on the vertices of a regular N-polygon {5, ..., ny}, with N =m + 1 and
0 = pm+1(@). Clearly, A, — 87 (1 +m), as n — +o0.

Let {a;} be any definitively monotone sequence satisfying oy — m™, as k — +oo. For
any given k € N, by the results in [21], there exist subsequences, still denoted by {u,, ,} and
{\u.k}, and there exist nny, € N, o > 0, and m + 1 sequences {{zil,,)(}, e, {zfl'f'kﬂ)}}, such that:

(i—1)Forany j=1,...,m+1 and for any n > n, zfl’,)C is the unique absolute maximum

point for u, o, (z) — 204 log |z in By, (zi}) := {z € D||z — z\/}| <7} and

“11(21(1{11) — 2uy log |zfl{,)(| — 400, asn— +00.

(i—2)Foranyj=1,...,m+l,zfl’;,)(—>nj,asn—>+oo.
(i—3)Forany j=1,...,m+1, j #1, B5,(z{)) N By, 2.
(i—4)Forany j=1,...,m+1,

etan
)Ln,k /1;7 (v(j)) f ellag.n — 8w, asn— +0o00.
Tk “nk D
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On the Classification of N-Points Concentrating Solutions 9

At this point, observe that, for any k € N, we can find a sequence {0}, such that,

5

0<o® <o, o —0f, # — 0", asn— +oo,
|Zn.k
e”ak,n 8
A ——— —> 8w, asn— 400
n,k R o f e”"l«" 5 )
0 @00 JD

E?l
and

) 2=k
|2,/ = Pt (o) e miT |

k
o’

— 0t

as n — +o00.

Hence, by means of a diagonal argument, we can find sub-subsequences,

o} =0}, @ =1 ) )=o)
{M,,} = {ua,l.n}v {)\n} = {)"k,,}»
such that (S5)1, (5)2, (5)3, (8)4 are satisfied. ]

3 Analysis of the Critical Set of F,

In this section we prove Theorems 1.2 and 1.3. We divide the proof in three main steps, cor-
responding to Propositions 3.1, 3.5, 3.6. It will be clear that Propositions 3.1, 3.5 and 3.6,
together with the very definition of Hy , imply Theorem 1.3, which in turn implies Theo-
rem 1.2. As already mentioned in the introduction, one can also prove Theorem 1.2 by using
Propositions 3.2 and 3.5 together with the principle of symmetrical criticality [26].

Proposition 3.1 Let N > 2, a > 0 and assume that (n1, ...,ny) is a critical point for F,
lying on the vertices of a regular N -polygon inscribed in a disk of radius p. Then o« > N — 1
and

a—N+1\"*

p=pn(@)= (m) .
Proof Let Hy , be defined in (1.9) and set

Ina()=Hyo(r,...,r;0,...,0)=F,(r&,....,réy), re(,1). 3.1

Since, by assumption, (péy, ..., p&y) is a critical point for F,(zi, ..., zx), and since F, is

smooth in Qy, then p is a critical point for fy ,. The following proposition clearly implies
the assertion.

Proposition 3.2 fy takes the following form,

Snva(r) =2log[®y o (r)] —21og[C(N)], (3.2)
where C(N) is a positive constant and

Oy o (r) =rNeNED (L 2NN e (0, 1).
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10 D. Bartolucci

In particular,

(X—N+1>1/2N

d
- o =O, ) d l ] =| ———
a,rfN. () ifand only if p (a+N+1

Proof We first derive an explicit representation formula for ® , and C(N) in (3.2).

Lemma 3.3 Let @y, and C(N) be defined by (3.2). Then,

N-1
k
(DN,(x(r) :rN((I—N+1)(1 _ rZ)N l—[ |r26l2ﬂﬁ _ 1|2(N—k)’ re (O, 1)’
k=1

and

N—-1
C(N) — l_[ |el2ﬂ% _ 1|2(N7k).
k=1

Proof By the very definition of fy , we have

I,...N m—j
2,121 =5 _ll

frn.a(r) =2aNlogr +2Nlog (1 —r*) +2 Z log Ir ifl =
oy |rel27r ¥ _ret2nT|
l,...N ) 1 1...N .
=2log[r*¥(1 =AM +4 3 log|re® ¥ — —| =4 Y log|e® "7 —1
og[r*N(1 —rHN) + Z ogl|re . Z ogle |
m>j m=>j
N ko1
=2log[r*V (1 =)V +4 Y (N —k)log [re™™ ¥ — _‘
-
k=1

N—-1

— 4> (N~ k) logle™ v —1].
k=1

The last relation already yields the explicit expression for C(N), while the desired conclu-
sion follows if we observe that,

N—-1

4% (N —k)log

k=1

N—-1
1 k
re'2TN — _‘ — 210g(| | r2(k—N)|r26,1271N _ 1|2(N—k)>
r

k=1

N—-1
k
:210g r—N(N—l) |r2612nﬁ _1|2(N—k) .
( [1 .

k=1
We will conclude the proof of Proposition 3.2 by virtue of the following,

Lemma 3.4 Define

N-1
k
Wy () =r NNy (1) = (1= )Y ] P>V — 1PN, reRT
k=1
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On the Classification of N-Points Concentrating Solutions 11

Then
Wy (r)=(1—r")N.

Proof Set
N-1 k N—k
py(w) = —w)NH (w2—2wcos <2n—> +l> , weC.
k=1 N

It is readily seen that py is a complex polynomial of degree N2 whose roots are the N-roots
of unity each one with multiplicity N. Since the coefficient of the term w™ ®is =DV, it
follows by the unique factorization theorem that

N N
py(w) = |:]_[(§k_w)i| =(1-v")", vwec.
k=1

The conclusion then follows since Wy (r) is a real polynomial of degree 2N? and
Wy(r)=py(r?), VreR. 0
By virtue of these lemmas, we conclude that fy ,(r) takes the form

fva(r) =2log[Py o (r)] —21og[C(N)],
where
Dy o(r) =rNeNED (L 2NN e (0, 1).

By a straightforward evaluation we obtain,

L v Py.a(p) N @ =N+ = @+ N+ 1]
— = — =—— (e — —(x ,
ar ™ T oy yar T b= ) P
and the conclusion of Proposition 3.2 follows. a
g
We introduce the auxiliary function
Fa(l’l, oy PN, el ey e”‘)N) = Fa(rléle""‘ yeeey rNSNe’“’N). (33)

Although we do not really need to introduce this new function, we believe that it makes the
proofs less involved. Clearly, by (1.9), we have

Hy oy s TN 015y 0n) = Fo(ry, .. rys €@ oo e ®N). 34
Proposition 3.5 For any N > 2, for any o € [0, +00) and for any p € (0, 1), there exist
a unique function Ty , o : (—%”, %”) — R, which does not depend on the choice of j €
{1,..., N}, such that

Ty pou(wj)=Hyo(p,...,0;0,...,05,...,0), Vj=1,...,N.
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12 D. Bartolucci

Moreover Ty , o is even and strictly increasing in (0, %’). In particular Ty , o (@) — 400
+ - . o . . .o
as w— —27” and w — +2ﬁ” and has a unique critical point at w = 0, where it attains its

unique relative and strict absolute minimum.

Proof Let F, be defined by (3.3). By using (1.8), we see that F,(p, ..., p; &€, ..., &n)
is a well defined function of w € (—ZW”, ZW”). Moreover, V¢ € [0,27), Fy(p,...,p;
e'“l, ..., e'®N) is invariant under the phase shift w; = w; + ¢, Vj € {1,..., N}, and with
respect to arbitrary permutations of the phase variables {¢'®/}. Hence, by elementary sym-
metry considerations we conclude that there exist a unigue function Ty , o : (— ZW”, %”) — R,
which does not depend by j, such that

TN,p,ot(w) :Fa(p, ...,,O;%'l, ...,Sj@lw, ...,SN), Vj € {1, ,N}
In particular, without loss of generality, we may assume j = 1 and observe that, by using
(1.8),

Ty po(@)=Fo(p,....,p;6€7 ..., ....E6N) = Tp(@) + C(N, p, ),

where C(N, p, «) is a constant which depends only by p, o and {&;, ..., &y}, while

i1 i—1
26’we’2”lT—1| N |p2etw812nJT_1|

N
7, (o) :4Zlog o

j:2 |elwe

4log

1271%_” 127{%_”

j:2 |€’w€
It is also easy to verify that Ty , o is even, since indeed, for any w € [0, ) we clearly have,

7o (w) =7, (—w).

It follows immediately that 7,(®), and then Ty , o(®), admits w = 0 as either a relative
minimum or relative maximum. Then, for any j €2, ..., N, let us define

plet@=eni) _

i — 1
¢N<j)=2n’T, wj(w) =

)

et @) — |

and observe that

d ) (p? —1)? . A > 0
£|wj(a))| = m sin(w — ¢y (j)) > 0,
for any w € (0, 2—”), and forany j =2,..., N — 1. Thus 7,(w) is strictly monotone increas-
ing in (O, 27 Since Ty po(@) = 400 as w — %_, then the conclusion of Proposition 3.5
follows. 0
Proposition 3.6 Set
@ @— N1\
)= ——
PN a+N+1

For any N > 2, for any o € (0, +00) and for any p € (0, 1), there exist a unique function
RN.p.« 1 (0, 1) = R, which does not depend on the choice of j € {1, ..., N} such that,

Ry poarj))=Hyo(p,...,7j,...,0;0,...,0), Vj=1,...,N.
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On the Classification of N-Points Concentrating Solutions 13

For any N > 2 and for any o € (0, +00), Ry po(r) > —0c0 asr — 17, and r — 07. In
particular, Ry , o admits r = p as a critical point if and only if o > N — 1 and p = py(@).

Proof By using (1.8), for any given N > 2, j € {1,..., N} and p € (0, 1), we conclude that
Fo(p,....rj,...,p;61,...,...,Ex) is well defined in (0, 1) as a function of r; € (0, 1). As
in the proof of Proposition 3.5, by elementary symmetry considerations, we conclude that
for any p € (0, 1), there exist a unique function Ry , « : (0, 1) = R, which does not depend
by j, such that

Ryopa(r)) = Fulps..srju. o pibrn .. Ey), Yje{l,...,N}

In particular, without loss of generality, we may assume that j = 1, and observe that, by
setting r = ry, and by using (1.8), we have

Ry pa(r)=Fou(r,p,....p:81, ... 6N) = Ky pa(r) +7(p, N), (3.5

where y (p, N) depends only by p and {&}, ..., &y}, while

N 1271% 1

Ky pa(r)=2logre(l—r’)+4Y log |rpe, |1
T reTN — pe! |

1271’% ~1 2

=2logr*(1 —r%) +2log 1_[ rpe i |

iz lre ™™ — pl]?

By using the unique factorization theorem as in Lemma 3.3, it is not difficult to verify that
Kn.p.a(r) =2logr® +2log (Y, (r)),

NN 2 2 N1k ok 2
(Pt TP N g =P
Yn,p(r)=(1 r)( or — 1 ) (rN_pN> = r)( N-1 kka1> ’

k=0T

By using the last equality, it follows by a lengthy but straightforward calculation that
2 PU2NHL(] — 2Ny

P Ynp(p) N2 (1 —p?)?

x[e—=N+1—(a—N+1)p?

—@+N+Dp + (@ + N+ Dp**?.

dK (p) =
dr Nﬁp,otp -

Note that the last relation can be also obtained by using Lemma 4.1 below. Since,
a—N+1—(@—N+Dp>—(@+N+Dp*N + @+ N+ 1)p>N*2
=(@—=N+1—(a+N+Dp*)(1-p?,
we easily conclude that % KN p,«(0) =0if and only if
a1

a—N+l>2N

p=pn(a)= (m
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14 D. Bartolucci

It follows immediately that either o € [0, N — 1] and then for any given p € (0, 1), we
conclude that r = p is not a critical point for Ry , 4, or « > N — 1 and then r = p is
a critical point for Ry , . if and only if p = py (). Note in particular that, for any p €
(0, 1), we have that either « € [0, +00), and then Ry , o(r) > —co asr — 17, orr — 0
and then Ry , o(r) — —oo only if @ € (0, +00). Then, the desired conclusion follows by
using (3.4). O

4 The Analysis of the Radial Function Ry,

In this section we will make a further step in the analysis of the graph of the radial function
RN, .« defined in (3.5). This refined analysis is needed to complete the proof of Theorem 1.4.

The study of the set of critical points of Ry , . calls up for the study of the roots of
a general polynomial Py (r; p,«) of degree 2N, see (4.2) below, whose coefficients are
polynomials in p of degree ranging from N — 1 to 2N — 2. Our main goal is to prove
that if o > O (actually o« > 2N — 4 if N > 3), then Py(r; p, «) has one and only one root
for r € (0, 1). The idea of the proof is to apply the celebrated Descartes’ Rule of Signs to
Py [28], see the proof of Theorem 1.4 in Sect. 5 for further details.

For reader’s convenience we recall that, see either (3.5) above,

RNA,p,ot(r)=Fa(r7107""10;$11-~-72;:N)=KN,p,a(r)+y(p7N)v

where y (p, N) depends only by p and {&}, ..., &y}, while

KN,p,a(r) = 210gra + 210g (I)”N,,O(r))v

2
VN — 1IN r—p ) Yico ot
WN,p(l’)Z(l—”2)< or—1 ) <rN—pN> :(1_r2)<zliv_(]|rkkal :

Let us define

hN,p(r):ﬁ: r-p-,

PN — N N-]
gn () =———=72 rfp"
r—e k=0

Concerning the derivative of Ky , o, we have the following,

Lemma 4.1 For any N > 3, for any o > 0 and for any p € (0, 1), the first derivative of
RN, .« takes the form:

d d 2 hy,()

—R o =—K o =0 P 5P, . 4.1
dr N, () Jr SN, (r) T g?v,p(l’) N (5 o, ) 4.1
where
2N
Py(rip.a) =) al (p.o)r", 4.2)
m=0
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On the Classification of N-Points Concentrating Solutions 15

and

;" (p, @) =ap™; (4.3)

aM(p, @) =p" P [(-2+ @) + 2+ a)p’]; (4.4)

ia’(VN)k<p,a>=pk'[(—2<N—k>+a> DX Pk QN — ) + o) 2N R,
k=1,...,N—2;

4.5)
N-2
(V) — 2j+1.
ay’(p.o)==2)  p¥*; (4.6)
j=0

{a](\,@k(p,a)= QN — k—l)—ot)—ZZN K02 (N — k1) + @) pNR,
k=1,...,N=2;

4.7
asy 1 (p. @) = p" 2 [—a — 4+ a)p’l; (4.8)
az (p @) =—Q2+a)p" . (4.9)

In case N = 2, the first derivative of Ky« takes the form (4.1)—(4.2) with the coeﬁi

respecttvely

Proof 1t is straightforward to verify that

d d 2rel
L RNpar) = — Ky par) = —— v )

. =——" Py(r; p,a),
dr dr ry, ) g,

where
Py(r;p.a) = (@ — 2+ a)r?)gn,,(Nhy (1)

+2r(1—r)<gzvp(r) hy,p(r) — hNﬂ(r) ng(r)> (4.10)

In case N = 2,3, 4 the conclusion follows by a straightforward calculation. Next, observe
that, for any N > 2,

Pyii(r; p,a) = pPy(r; p,a) + (o — 2+ a)r®) By ,(r) +2r (1 — r*)Cy , (1),

where

By, (r) = (0" gn o (r) + by o (1) FY + "N,

and

d d
Cn,(r) = (Ehw(” —pNt! 5gN,,,(r)) N4+ (Np" gy, (r) = Nhy o (r)) PV !
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16 D. Bartolucci

We use the last identities together with the explicit sum expansions for gy, , and Ay , to
obtain an induction rule for the coefficients {afn’" D (p, ) hmeo 2n+1)- In case N > 5, we

obtain
aan+l)(p,a)=Pa,(,ZV)(Pv°‘)’ m=1,...,N—1; (411)
ay " (p, @) = pay’(p,@) + (=2N + @) + N +a)p™; (4.12)
ali (o, @) = pay)) (p.@) + (—2(N =) +a)p + QN — D +a)p?™ ™ (4.13)

ays (p, o) = pay'y(p, @) + 2N — 2+ @) + (=2(N = 2) + @)p”
+ QN =2 +a0)p* 2 = 2N + 2+ a)p™; (4.14)

ay (o @) = pays(p.a) + (N — 1) — 2+ a))p + (=2(N — 3) + a)p’
+ QN =3)+)p" = QN -1+ Q2+ a)p™ (4.15)

ayr (0, @) = pay (o, @) + (BN — k) + a)p* + QN —m + 1) — a) p**?

+ (BN —k) +a)p* ™+ — 2N — k4 3) + o) p* VD, (4.16)
k=4,...,N—1;

ayy (0. @) = paly (p,a) + @ —a)p" P —ap" — 6+ w)p" (4.17)

(N+1) _ N-1 N+1,
aN (o) = —apV ! — (4 + )oY (4.18)
aN ™ (p, @) = -2 +a)p". (4.19)
The conclusion follows by substituting the expressions (4.3),...,(4.9) in (4.11),...,
(4.19). O

As a first application of Lemma 4.1, we have the following,

Lemma 4.2 Let Ry , o be the one variable function defined in Proposition 3.6. For any
N =2 and for any o > N — 1, r = py(a) is a relative strict maximum point for Ry oy (@)«

Proof It follows by Lemma 4.1 that,

d 2 hNﬁ(}’)
— Ry ,a(r)= ———
ar e = e g, )

Py(r; p, o).

It is straightforward to verify that,

2 hy (1)

0 —
”PNp(V) ng(r)

<400, Vre(0,1).

Hence the sign and the roots of RN on@,a(),r € (0,1) coincide with the sign and
the roots of Py(r; p,a),r € (0, 1) By using Proposition 3.6, we know that Py (poy(a);
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On the Classification of N-Points Concentrating Solutions 17

o~ (o), a) = 0. Hence, to conclude the proof, it is enough to prove that, for any N > 2 and
foranyo > N — 1,

d
5PN(PN((¥);;0N(01),01) <0. (4.20)

We will prove (4.20) for any N > 4. The cases N = 2,3 can be easily worked out by the
same argument. We first use Lemma 4.1 to obtain,

d 2N
S Pnri @) Z;mafn’v’(p,a)r’"‘l.
By using (4.3)—(4.9), we also have
d
pm NPy (pip )
r
=(24+a)+Q2+a)p’
N-2 N—k—1
+Y N =K |2V =k +a—2 Y p¥ + Q2N —k) +a)p* NP
k=1 j=1
N-2
—2N Z p2j+2
j=1

N-2 N—k—1
+Y (N+B) | QN k=D —a)p* =2 Y p¥ - QN —k+1) +a)p™
j=1

k=1

—a@N —Dp 2 — (44 a)2N — 1) — 2 +a)2N)p*".

Then, for any N > 4, we obtain,

d
~N—— Py (p; p, @)
dr
N(N—-1) N(N-DQ2N-1)
= —
2 3
N-1
; N3N +1 2N(N +1)2N + 1
_ZN[O{_(N_Zj_l)]pzj_[a ( 2+ )+ (N+1D@2N + )}pZN.
j=1 3
Clearly,
a—(N=2j—1)>a—(N-3), Vj=1,....,N—1.
Hence, for any « > N — 1, the coefficients corresponding to the powers p?/, j=1,..., N,

are all strictly negative. Unfortunately this is not the case for the first term. Indeed,

O[N(Nz— 1) _ N(N—l;(ZN—l) <0 e 0552(2]\;_1).
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18 D. Bartolucci

2(2N—
3

Hence, (4.20) holds true for any o < D and we are left with the case o > @ We

use the fact that,
P> P> o> pP VD S 2Ny e (0, ).

Then, we obtain,

2L b,
dr
N(N—1) N(N—-1DQN-1)
< —
2 3
= NGBN+1) 2NN+ 1DQN+1
— ZN[a—(N—Zj—l)] ,OZN—|:OZ (2 )— ( 3)( )]pzN.

j=1
The sum in parentheses is easily evaluated to obtain,

N-1
—ZN[a—(N—Zj—1)]:aN(N—l)+N(N—l).

j=1

‘We conclude that,

d,
pd_r N(/D’pva)
N(N—=1) N(N—D@N—1)
T T 3

AN(N+1)2N + 1)
3

[ (N(3N+1)
o (YYD
2

+N(N—1>>+ +N(N—1>]p”.

By using the explicit expression of py («), we come up with the following sufficient condi-
tion for (4.20) to hold true:

N(N—-1) _ N(N—-1)Q2N-1)
T 3

|: <N(3N+1)
e ==/
2

a—N+1
a+N+1

2N(N+1)@2N+1)
3

+N(N—1))+ +N(N—1)]

<0.
After some straightforward simplifications, this condition is seen to be equivalent to
2 2.0 8
—2u +(N—5)oz+§N +2—2§ <0.
Solving the inequality yields,

1
o> EGN — 154+ /3V19N2 + 18N + 11).

It is then enough to check that for any N > 4,

20N —1) 1
eN-b SON =15+ V3/19N> + 18N + 1),

3
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which is equivalent to,
28N* — 59N +4 > 0.

The conclusion follows since the roots of the equation are,
1 1
N, = %(59 ++/337) >~ 2.03701, N_= %(59 —4/337) ~0.0701307. O

As a first step toward the application of the Descartes’ Rule of Signs to Py, we will prove
that for any N > 2, and for any p € (0, 1) and « > 0, then there is one and only one sign
change in the sequence {a'™ (p, &) }n=o... n- To achieve this goal, we will first prove that
p~W=m=DgWM(p q) > /o‘”"‘(””“l)‘”a,(n]\Q1 (p,a), foranym=1,...,N —2.

Lemma 4.3 For any N > 2, for any a > 0 and for any p € (0, 1), it holds

pf(Nf'"fl)a,(nN)(p, o) > pf(Nf(”’“)*l)a,(nAQl(p, «), VYm=1,...,N-2.

Moreover, for any N > 2, p € (0, 1) and o > 0, there is one and only one sign change in the
sequence {aM (p, )} m=o....N-

Proof We discuss the case where N > 3. The case N =2 is much easier.
For m =1, we use (4.4) and (4.5) with k = N — 2, and obtain
p~ M PaM(p. @) = (24 @) + 2+ @)p’ > (—4+a) + 2+ a)p
=(—4+0) =207+ (4 + )’ > (-4 +a) = 2p° + 4+ a)p*
=p "V (p, ).
Note that the last inequality follows since p € (0, 1).

We use the same argument in case m > 2. Fix m to be any integer satisfying m €
{2,...,N—2}. Weuse (4.5) withk =N —m and k = N — m + 1, to conclude that,

m—1
PN (p.a) = (~2m o)~ 23 p¥ 4 2m + )"
j=1

m—1
> (=2m+ D +a) =2 p¥ + Qm +a)p™
Jj=1

m—1
= (“2m+D+a)=2) p¥ =2 + Qm + 1) +a)p™
j=1

> (C2m 4 D+ =23 p¥ + Qo + 1) + ) g2
j=1
=p V™ (p, ).

The last inequality follows since p € (0, 1). This fact concludes the proof of the monotonic-
ity of the sequence {p™¥ " 1a™ (p, @)} =i, N1
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Next observe that, by using (4.3) and (4.6), then we have a((,N) (p,a) > 0 and
a,(VN)(p, ) <0 for any N > 2 and p € (0, 1). By monotonicity, we immediately conclude
that if & > O there is one and only one sign change in the sequence {a™ (p, @)}u=o..n- O

Next, we provide sufficient conditions to guarantee that {a,(nN (0, &)} =n...2n does not
change sign.

Lemma 4.4 Assume that N > 2 and a € (0, 400). Then, for any p € (0, 1) which satisfies,

2N —4 —«

2N-1) o
2N +4+a’

0

we have,

(@ (p, &) bmen,..2n C (=00, 0).

Proof By using (4.6), (4.8), (4.9), it follows immediately that a')’ (o, @) < 0, aiN’ | (p, @) <
0 and aé’;\’,) (p,a) <Oforany N > 2, o > 0 and for any p € (0, 1). This observation clearly
proves the lemma in case N = 2. Next, by using (4.7), we have,

N—k—1
aghp.a)=p M @QIN k=1 —a) =2 > p¥ — QN —k+ 1) +a)p’ ™D |,
j=1

for any k =1,..., N — 2. Clearly, for any p € (0, 1), we have p?> > --- > p >p
Hence, forany k =1, ..., N — 2, we obtain,

p~*Val) (p,a) < QN —k — 1) —a) + (4N — k) + ) p” V¥,

and in particular, p*("*‘)a,(vl\ﬁk (p, @) <0, whenever,

2(N—-k—-1)—
p2N=H) o ( ) 0‘.
4N —k)+«

The conclusion follows since,

| 1

2(N—k—1)—a\20¥-H 2im—1) —a \ 2
max T T — = max _
k=1,...,N—2 4N —k)+«a m=1,..N-1 \ 42N —m) + «

2m—1)—a \TD

<  max _—

“m=1,..N-1\ 42N —m) + «

[ 2AN-D—1)—a \TT

T \4eN-(N—-1) 4«

ON —4— o\ WD

N <4N +4+a> ’
Then, we conclude in particular that {aN (p, &)}u=n. .2n C (—00,0), for any N > 3 and
o € [2N — 4, +00). O

@ Springer



On the Classification of N-Points Concentrating Solutions 21

5 The Proof of Theorem 1.4

The Proof of Theorem 1.4 The first assertion follows immediately by Lemma 4.2.
Next observe that, by Lemma 4.1,

2 hy (1)
() gy, (1)

d d
_RN,p,ot(r) = _KN,p,a(r) =

Py(rs p, ).
dr dr (P, @)

It is straightforward to verify that,

2 hy (1)

0< —— 3
FUn () g, ()

<400, Vre(0,1).

Hence, r € (0, 1) is a critical point for Ry , (1), if and only if Py (r; p, @) =0.

We discuss the assertions of Theorem 1.4 separately.

CASE N =2 and @ € (0 + 00).

By Proposition 3.6, for any p € (0, 1) and « € (0, +00), Ry o(r) - —00 as r — 0%
and r — 17. Since R; , o is smooth, it admits at least one interior absolute maximum point,
i.e. P,(r; p, ) admits at least one root in (0, 1). We are going to prove that R, , , admits at
most one critical point, i.e. that P,(r; p, &) admits at most one root in (0, 1). We recall the
celebrated Descartes’ Rule of Signs [28]:

An equation can have as many true [positive] roots as it contains changes of sign from
+ to — or from — to +.

By using either Lemma 4.1 or Lemmas 4.3 and 4.4 we conclude that for any « € (0, +-00)
and for any p € (0, 1), we have a(()z)(p, a) >0 and {a™ (p, @)} w=1.23.4 C (—00,0). It fol-
lows by the Descartes’ Rule of Signs that P»(r; o, @) admits at most one positive root.
Hence, for any o € (0, 4-00) and for any p € (0, 1) there exist a unique critical point 7 =
7(2,p,a)€(0,1) for R, , 4. Of course, 7(2, p, &) is the unique relative and strict absolute
maximum for R, ,, in (0, 1). Finally, observe that by Theorem 1.3-(b), 7(2, p, o) = p if
and only if ¢ > 1 and p = pr(@).

CASE N >3 and @ € [2N — 4, +00).

By Proposition 3.6, Ry, 4(r) = —oo as r — 0% and r — 17. Since Ry , o is smooth,
it admits at least one interior absolute maximum point, i.e. Py (r; o, «) admits at least one
root in (0, 1). We are going to prove that Ry , ., admits at most one critical point, i.e. that
Py (r; p, a) admits at most one root in (0, 1).

It follows by Lemma 4.3 that for any N > 3, o > 0 and for any p € (0, 1), there is one
and only one change of sign in the sequence {a" (p, @)} o, .n- By using Lemma 4.4, we
see that for any N > 3, o € [2N — 4, 00) and for any p € (0, 1), {aan)(p,oz)}m:N ,,,,, v C
(—00,0). By using the Descartes’ Rule of Signs once more we conclude that Py (r; p, o)
admits at most one positive root. Hence, for any N > 3, o € [2N — 4, 00) and for any
p € (0, 1) there exist a unique critical point 7 =7(N, p,a) € (0, 1) for Ry , . Of course,
7(N, p,a) is the unique relative and strict absolute maximum for Ry , . in (0, 1). Finally,
observe that by Theorem 1.3-(b), either N = 3, and then 7(3, p, @) = p if and only if o > 2
and p = p3(«), or N > 4, and then, for any o« > 2N — 4, (N, p,«) = p if and only if
p=pn(a). O

Remark 5.1 1t is clear by the proof that indeed Lemma 4.4 implies that for any N > 3 and

a € (0, 4+00), Ry, .« has a unique root in (0, 1) whenever p>V=1 > %.
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