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Abstract

We construct the edge-localized stationary states of the nonlinear Schrodinger equation
on a general quantum graph in the limit of large mass. Compared to the previous
works, we include arbitrary multi-pulse positive states which approach asymptotically
a composition of N solitons, each sitting on a bounded (pendant, looping, or internal)
edge. We give sufficient conditions on the edge lengths of the graph under which such
states exist in the limit of large mass. In addition, we compute the precise Morse index
(the number of negative eigenvalues in the corresponding linearized operator) for these
multi-pulse states. If N solitons of the edge-localized state reside on the pendant and
looping edges, we prove that the Morse index is exactly N. The technical novelty of
this work is achieved by avoiding elliptic functions (and related exponentially small
scalings) and closing the existence arguments in terms of the Dirichlet-to-Neumann
maps for relevant parts of the given graph. We illustrate the general results with three
examples of the flower, dumbbell, and single-interval graphs.

1 Introduction

We address standing waves of the focusing NLS (nonlinear Schrodinger) equation
posed on a quantum graph I' = {&£, V}, where £ is the set of edges and V is the
set of vertices (see [22,24] for review). The evolution system can be written in the
normalized form:

iV, + AV +2|W)PW =0, (1.1
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where the Laplacian A and the nonlinear term are defined componentwise on edges
£ subject to proper boundary conditions on the vertices ) (see [5,11] for introduction
to linear differential equations on quantum graphs).

The quantum graph I' = {&, V} is assumed to consist of a finite number |£| of
bounded and unbounded edges. Enumerating every edge in I" uniquely gives the set
& = ey, ea,...,eg}. The function W on I' can be represented as a vector with |£]
components,

\y:{wlv 1/f27-~,\”|8|}, (1.2)

where /; is defined on the edge e; only. The function ¥ can be defined in the Hilbert
space of square-integrable functions L) = D, e L2(e).

Weak (resp. strong) solutions of the NLS time flow (1.1) are well defined in the
L?-based Sobolev spaces H'(T") (resp. H*(I)), where H''2(I') = @, H"*(e),
provided the boundary conditions on V are symmetric. Since |£| < oo, the NLS
time flow (1.1) is essentially the evolution problem in one spatial dimension, which
is globally well-posed both in H L) and H 2(F) due to the cubic (Lz-subcritical)
nonlinearity.

We consider the natural Neumann—Kirchhoff (NK) boundary conditions at each
vertex v € V given by

{ W is continuous on T,

D oy OW(v) = O for every vertex v € V, (1.3)

where the derivatives 9 are directed away from the vertex v € V and e ~ v denotes
the edges e € £ adjacent to the vertex v € V.

Consistent with the boundary conditions (1.3), weak solutions of the NLS equation
(1.1) are defined in the energy space Hé () := HY(T)NCY(T), where C°(I") denotes
the space of functions continuous on all edges in £ and across all vertex points in V.
These weak solutions conserve the energy and mass functionals given respectively by

E(W) = IV¥[52 ) = Wl Q) = W72 g (1.4)

Standing waves of the NLS equation (1.1) are given by the solutions of the form
W(t,x) = ®(x)e ' where ® € Hé(r‘) is a weak solution of the stationary NLS
equation

w® = —AD —2|D|* D, (1.5)

for a given w € R. By bootstrapping arguments, every weak solution of the stationary
NLS equation (1.5) is also a strong solution satisfying the natural NK conditions (1.3).
Hence, we can use the vector representation & = (¢1, ¢, ..., ¢|g)) and rewrite the
stationary NLS equation (1.5) on every edge ¢; in £ as a collection of differential
equations:

w;(x) = —¢](x) = 2|¢; () Pp;(x), x €e;, (1.6)

which satisfy the boundary conditions (1.3) on every vertex v € V. We write ® €
HI%K(F) if ® € H2(I") satisfies the NK conditions (1.3). Only real-valued solutions
of the stationary NLS equation are considered but we write the modulus sign for easy
generalizations.
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Fig.1 Schematic illustration of a pendant edge (left), a looping edge (middle), and an internal edge (right)

Among all possible real-valued solutions of the stationary NLS equation (1.5),
we are particularly interested in the positive edge-localized states which satisfy the
following conditions:

e O(x) >O0foreveryx eI

e oneach bounded edge ¢; € &, there is at most one local critical point of ¢; (either
maximum or minimum) inside the edge;

e on each unbounded edge e; € &, the function ¢; is monotonically decreasing and
has exponential decay to O at infinity.

Depending on the topological properties of the quantum graph I', the positive edge-
localized states could become the ground state, the state of the least energy E (W) at
fixed mass Q (V) [1-3].

Although the set of conditions on @ seems to be restrictive, the positive edge-
localized states exist in the limit of large mass [4,6,10,19]. This limit for large u =
Q(®P) can be recast as the limit of large negative w in the stationary NLS equation
(1.5) for the cubic (L2-subcritical) nonlinearity. Existence of such edge-localized states
was confirmed analytically and/or numerically for the tadpole graph [2,8,9,23,25], the
dumbbell graph [14,21], and the flower graph [17]. The importance of the positive
edge-localized states is motivated by their (possible) orbital stability in the NLS time
flow.

Bounded edges of £ are divided into pendant, looping, and internal edges according
to the following classification (see illustrations on Fig. 1):

e A pendant edge of length ¢ is associated with the segment [0, ¢], where the left
end is isolated from the rest of I" subject to the Neumann boundary condition and
the right end is connected with the rest of I" at a vertex v.

e A looping edge of length 2¢ is associated with the segment [—¢, £], where both
ends at connected to the rest of I" at a single vertex v, hence contributing twice to
the derivative condition in (1.3).

e An internal edge of length 2¢ is associated with the segment [—¢, £], where dif-
ferent ends at connected to the rest of I at two different vertices v_ and v..

Each unbounded edge is associated with the half-line [0, co). The edge-localized
states considered in [6] are formed by a single large-amplitude component ¢, on a
fixed looping or internal edge e of length 2¢ such that ¢, has a single local maximum
inside e, monotone from its maximum to the vertices of e, and concentrated on e in
the following sense

||(b||L2(e) —2el

——— = >1-Ce , 1.7)

I
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Fig. 2 Schematic illustration of edge-localized states on a pendant (left), a looping edge (middle), and an
internal edge (right)

where € := /[w]is alarge parameter and the constant C is independent of €. Moreover,
® has no internal maxima on the remainder of graph I"\{e}. The edge-localized state
on the pendant edge e is formed similarly except that ¢, has a single local maximum
at the terminal vertex. The edge-localized states considered in [6] are illustrated on
Fig. 2.

The construction of the edge-localized states in [6] relies on the properties of ellip-
tic functions and on careful rescaling of exponentially small terms for the elliptic
modulus. In addition, the states of the least energy at fixed mass were analyzed in
[6] by comparing the exponentially small terms in the expansion of p := Q(®) in
€ = ./|wl.

A similar result on the edge-localized states in the large-mass limit was obtained
independently in [4] using variational methods (for unbounded graphs only). Since the
edge-localized states were identified in [4] as local energy minimizers in the restricted
space of functions in HC1 (I") that attain their maximum on a given edge e, the Morse
index for such states is exactly one, where the Morse index is the number of negative
eigenvalues of the linearized operator L : HI%K(F) c L3 — L) given by

L=—-A—w—6/d>. (1.8)

If o < 0, the graph I" is unbounded, and @ is bounded and decays to 0 at infinity
exponentially fast, then the linearized operator L is self-adjoint and the absolutely
continuous part of the spectrum is strictly positive and bounded away from zero by
|w| by Weyl’s theorem on essential spectrum. Therefore, the Morse index is well-
defined as the finite number of negative eigenvalues of £ accounting for their finite
multiplicity. We denote this number by n(L). We also denote the multiplicity of the
zero eigenvalue of L by z(L).

If the graph I is bounded, then the spectrum of £ is purely discrete and the numbers
n(L) and z(L) are again well-defined since £ is bounded from below.

Additional results related to the edge-localized states in the limit of large energy
were obtained in [10], where bounded graphs with the pendant edges were considered
and convergence of the edge-localized states to the half-solitons was proven. Multi-
pulse states were also studied in [10], all pulses localize at the terminal vertices.
Edge-localized states were considered in [19] by recasting the existence problem to
the semi-classical limit of an elliptic problem. It was proven in [19] that the location of
the edge-localized state with a single maximum as the state of the least energy at fixed
mass is determined by the longest pendant edge of a bounded graph or the longest
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internal edge if no pendant and looping edges are present. These results are included
in more general results obtained in [6].

The main result of this work concerns the construction of the multi-pulse edge-
localized states in the limit of large mass (large negative w). As w — —oo, the
multi-pulse states approach asymptotically a composition of N solitons, each sitting
on a bounded (pendant, looping, or internal) edge. The edges of the graph, where the
multi-pulse state is localized, must satisfy the following non-degeneracy assumptions.

Assumption 1 Let &y := {ey, e2,...,en} be the set of N edges connected to the
remainder graph I'\Ey at | B| boundary vertices Vg = {vy, v2, ..., v|p|}. Let £min be
the length of the shortest edge in I'\Ex and £ min be the minimal half-length of the
looping and internal edges or the minimal length of the pendant edges adjacent to the
boundary vertex v; € Vp from €y, 1 < j < |B|. The edge lengths must satisfy the
constraints:

max £ min— Min_ £;min < £min (1.9)
1<j<|B| 1<j<|B|
and
max £jmin <3 min_ €; min. (1.10)
1<j=|B| 1<j=|B|

Assumption 2 Each internal edge in £y has no common vertices with other internal
edges in &y and its half-length is strictly minimal among the half-lengths of the looping
edges and the lengths of the pendant edges in £y adjacent to its two vertices.

Remark 1 In the definition of the edge lengths, we assume that each vertex has degree
3 or higher, except for the terminal vertices of the pendant edges which have degree
1. In other words, we do not allow dummy vertices of degree 2 in the graph I".

Remark2 If N = 1, both Assumptions 1 and 2 are satisfied trivially. If |[B] = 0 or
|B| = 1or|B| > 2andall £; i, are equal, Assumption 1 is satisfied.

The following theorem gives the existence result.

Theorem 1 Let ' = {&, V} be a graph with finitely many edges and satisfying NK
conditions at its vertices. For any N edges Ey = {e1, e, ..., en} of finite lengths
satisfying Assumptions 1 and 2 and for large enough € := /—w there exists a positive
edge-localized state ® with the following properties:

(1) @|. i has a single local maximum and is monotone from its maximum to the end
vertices of ej € En, for1 < j < N;

(2) ® has no internal maxima on the remainder of the graph T\En;

(3) @ is concentrated on Ey in the following sense

I®l2wen _ o petn, (L1D)
IPl2ey) —

where the constant C is independent of € and £y = min{{1 min, £2 min; - - -, £|B|,min}-
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Remark 3 For the pendant edge e; € Ey, the maximum of ®|,; occurs at the left end
with the Neumann boundary conditions. For the looping edge ¢; € £y, the maximum
of ®|,; occurs exactly at the middle point. For the internal edge ¢; € €, the maximum
of |e is generally shifted from the middle point. Assumption 2 allows us to control
the Shlft of the maximum of ®|,; on the internal edge. See Fig. 2 for illustration of
edge-localized states.

Remark 4 Condition (1.11) is equivalent to (1.7) in the case N = 1 and Ey = {e}.
Indeed, it follows from (1.11) with £y—; = £ that

1172y = 1PN72) + 112 o) < A+ CPe 2D @NTo,  (112)

which yields (1.7). It follows from Theorems 3.1, 3.3, and 3.5 in [6] that

@175, —€l < CeZe™ (1.13)
for the pendant edge and
@172, —2€] < Ce’e>¢ (1.14)

for the looping and internal edges, where the constant C is independent of €. In the
case of N edges, we have

1®172c,, = Z 19172, (1.15)

with similar estimates for || ®||2 where ej € Ep.

L%(ej)’
Remark 5 Compared to the work in [6], we do not use elliptic functions and exponen-
tially small scalings, which makes our results more general and the proofs simpler. We
partition the graph I into £y and I'\Ey and reduce the existence problem to a system
of equations for Dirichlet data on the boundary vertices in Vp. Then, we show that all
these equations can be solved independently of each other under the constraints (1.9)
and (1.10) on the lengths of edges in Assumption 1, which provide compatability of
asymptotic solutions for large €.

Our second main result is the precise characterization of the Morse index n(£) and
the degeneracy index z(£) of the multi-pulse edge-localized states in the limit of large
mass (large negative w). This characterization was not provided in [6] even in the case
of N = 1. The following theorem gives the result when the set €y does not include
internal edges.

Theorem 2 Let @ be the positive N-pulse edge-localized state of Theorem 1 for large
enough € and assume that the set Ey contains only pendant and looping edges. Then,
n(L) = N and z(L) = 0, where L is the linearized operator in (1.8).
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Remark 6 To obtain the exact count of the Morse index and the multiplicity of the
zero eigenvalue of £, we use a homotopy argument relating the non-positive spectra
of the operators £ : Hg(I') C L>(I') — L*(T) and Lp : HA(T) C L*(T) —
L?(I") where £p has the same differential representation as £ and H]%(F ) differs
from HI%K(F) by the Dirichlet conditions at the boundary vertices in Vp instead of
the NK conditions. The technique resembles the surgery principle widely used in the
spectral analysis of differential operators on graphs [7,20].

Remark 7 1f an internal edge is present in the set £y, then the explicit count of the
Morse index in Theorem 2 is no longer applicable, as shown in Example 3. Therefore,
characterization of the Morse index and the multiplicity of the zero eigenvalue of £
is still an open problem in the case of multi-pulse states localized on internal edges.

Remark 8 The implication of Theorem 2 to the time evolution of perturbations to the
positive N-pulse edge-localized states of Theorem 1 is that these states are orbitally
unstable under the NLS time flow (1.1) if N > 2. This follows from an easy application
of the main results of [15] and [26]. In agreement with the variational characterization
of the single-pulse states on unbounded graphs I' in [4], the positive edge-localized
states with N = 1 are orbitally stable. This follows via the standard orbital stability
theory [16] from the monotonicity of the mapping

(1.16)

for large € and the exponential smallness of |||l ;2 g, due to the bound (1.11), the
decomposition (1.15) and the bounds (1.13) and (1.14). Note that it was proven in [6]
that the mapping (1.16) is C'.

Remark 9 Multi-pulse states with N > 2 cannot be the ground state because n(£) > 2.
It is still unclear (see discussion in [6]) if the ground state can only be realized among
the single-pulse edge-localized states of Fig. 2 in the large-mass limit.

The paper is organized as follows. Section 2 reviews preliminary results from [6]
and [17]. Sections 3 and 4 give the proof of Theorems 1 and 2 respectively. Section 5
contains examples of flower, dumbbell, and single-interval graphs where Theorems 1
and 2 are applicable and discuss counter-examples when assumptions of Theorem 2
are violated. Section 6 concludes the paper with a summary and open directions.

2 Preliminary results

Since € := »/—wis considered to be large, we rescale the stationary NLS equation (1.5)
with the transformation ®(x) = €U (ex), x € I'. As aresult, the graph I" = {&, V} is
transformed to the e-scaled graph I'c = {&, V} for which every bounded edge e € £
of length ¢, transforms to the edge e € & of length €£, but the unbounded edge
e € £ remains the same as e € &. The stationary NLS equation (1.5) is rewritten in
the parameter-free form

(1— AU —=2|U*U = 0. (2.1
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Writing U = (uy, ua, ..., ujg)) gives a collection of differential equations
— u/j/(z) +uj(z) — 2|M.j(Z)|2Mj(Z) =0, z€eje, 2.2)
subject to the boundary conditions (1.3) at vertices v € V.

We select N edges En := {e1, €2, ...,eny} with N < |£]| in the original graph I'
and partition the graph into two parts &y and I'\Ey. The two graphs intersect at the

vertices in the set Vg := {v1, vy, ..., v|p|}, which are referred to as boundary vertices.
After rescaling of I to I'c, we obtain Ey  and I'e\Ep e
We introduce the Dirichlet data on the boundary vertices p = (p1, p2, ..., p|B|)

and the Neumann data q = (g1, ¢2, . . ., q|B)) for the graph ' \En ¢ with

Pji=themy; (v)), g = ) due(v)), vj €V, (2.3)

e~vj

where the derivatives 9 are directed away from I'c\En ¢ and e ~ v; lists all edges
e € I'e\Ep ¢ incident to the vertex v;. We are looking for solutions of the differential
equations (2.2) such that

sup |u;j(z)| < eje €T\ENe, 2.4

1
Zeejyé E,

and
sup |u;(z)| >

1
Z€€j,€ \/E’

where Lz is the constant solution of the differential equations in (2.2).

€je € 5N,e 2.5)

The following two lemmas were proven in [6] (Theorem 2.9 and Lemma 2.12).

Lemma 1 There exist Co > 0, po > 0, and €g > O such that for every pwith ||p|| < po
and every € > €, there exists a solution U € HI%IK(F \EN .¢) to the stationary NLS
equation (2.1) on Te\En ¢ subject to the Dirichlet data on Vg which is unique among
functions satisfying (2.4). The solution satisfies the estimate

U m2raey.o = Collpll, (2.6)

while its Neumann data satisfies

lg; = Djpsl < Co(Iple™ ™ +IpI}),  1=j=IB, @D

where Dj is the degree of the j-th boundary vertex in Ue\En e and Ly is the length
of the shortest edge in T'\Ey. Furthermore, if p; > 0 for every j, then U(z) > 0 for
all z € T\EN ¢ and U has no internal local maxima in T \EN .

Lemma 2 There exist Co > 0, po > 0, and €y > 0 such that for every p € (0, po) and
every € > €, there exists a real solution u € H*(0, €£) to the differential equation
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—u” +u — 2u3 = 0 satisfying u'(0) = 0 and u(el) = p, which is unique among
positive and decreasing functions satisfying (2.5). The solution satisfies u’'(e£) < 0
and

u'(el) — u(el) + 4| < Copee 3¢, (2.8)

Remark 10 The C' property of Neumann data q and u’(e£) with respect to parameter e
and Dirichlet data p and u(e£) = p in Lemmas 1 and 2 respectively was established in
[6] with similar exponentially small estimates. We will not write this property explicitly
but will use the C! property in the application of the implicit function theorem.

Remark 11 The solution u(z) in Lemma 2 was represented by elliptic functions and
its dependence on the elliptic modulus was also studied in Lemma 2.12 of [6]. This
information is not used in the present work.

For the solution u € H?(0, €£) to the differential equation —u” + u — 2u> = 0 in
Lemma 2, we write the boundary conditions as

pri=u(0), 0=u'(0), p:=u(el), q:=—u'(ek), (2.9)

where py € (p, 1), p > 0, and g > 0. Denoting v(z) := u’(z), the pair (u(z), v(z))
for all z € (0, €£) stays on the invariant curve

Eg:={(u,v): v —u*+u*=p) (2.10)
with some constant 8 > _Zl1~ In particular, it follows from (2.9) that

B=q>—p*+p*=—pi+p]. (2.11)

Figure 3 shows the (u, v) phase plane and the invariant curve between the points
(p+,0) and (p, —q). The period function T (p, g) defined by

P+ du
Top.q)i= | ———— 2.12)

P VBHu?—ut

gives the z-length of the solution u(z) obtained along the invariant curve Eg between
points (p4, 0) and (p, —¢q). For the solutionu € H 2(0, e¢) in Lemma 2, the relations
(2.9) can be written as

Ti(p.q) =€, u(Ti(p,q) =p, u'(Tw(p.q) =—q.

Compared to the standard terminology, see, e.g., [12], where the period function is
introduced for the fundamental period of the periodic function u#(z) along the integral
curve Eg, the period function 7'y (p, g) given by (2.12) corresponds to a part of the
integral curve Eg.

The following two lemmas describe properties of the period function 74 (p, ¢) and
the solution u#(z) in Lemma 2.
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0.5

(p+,0)

-0.5

-0.5 0 0.5 1
u

Fig. 3 Phase plane (u, v) for the differential equation —u'" + u — 23 =0 showing the homoclinic loop
for B = 0, the integral curve Eg for € (— %, 0), and the part of the integral curve between points (p4, 0)
and (p, —q)

Lemma 3 There is small § > 0 such that
0,1 (p,q) <0 and 9,74 (p,q) <0 (2.13)

forevery p € (0,8) and g € (0, §).

Proof 1t follows from the bound (2.8) that

P+q

T4 (p.q) = —ln( ) +O0((2+a)mpl+1ngh). @14

for small p > 0 and ¢ > 0. Taking derivatives of (2.14) in p and ¢ justifies the
inequalities in (2.13). O

Remark 12 The second property in (2.13) is also proven in Lemma 3.6 of [17] by using
more complicated analysis of the integrals in (2.12).

Lemma 4 Let u be a real, positive, and decreasing solution to the nonlinear equation
—u" 4+ u—2u? =00n (0, TL(p, q)) satisfying

u@0 = py, u'©0) =0, u(Ti(p.q)=p, ' (Tr(p.q)=—q (2.15)

with some p > 0and q > 0, where py and T+ (p, q) are defined in (2.11) and (2.12).
Then, the general solution of the linearized equation —w" (z)+w(z) —6u*(2)w(z) = 0
is given by

w(z) = Au'(z) + Bs(z), (2.16)
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where A and B are arbitrary parameters and s(z) satisfies s(0) # 0, s'(0) = 0.
Moreover, for sufficiently small p and q, u' is negative on (0, T (p, q)), s vanishes at
exactly one point on the interval (0, T+ (p, q)) and both functions satisfy

u”(T(p, q)) s'"(T(p, q))

<0, (2.17)
u' (T (p, q)) s(T+(p, q))

Proof 1t follows from properties of u(z) in Lemma 2 that u'(z) < O for z €
(0, T+-(p, q)). The first inequality in (2.17) follows from

u'(Te(p,q) _ _ p(1=2p%) _
W (T+(p, ) q

0, (2.18)

for p € (0, «/LE) and g > 0.

In order to study the decomposition (2.16), we introduce s (z) := 9,u(z) andr (z) :=
dpu(z), where the parameters p and ¢ are not written in the arguments of u(z), s(z),
and r(z). The two functions satisfy the following boundary conditions obtained after
differentiating (2.15) with respect to p and ¢:

{S(T+(p,q)) =qd,Ts,
S'(Ty(p.q)) = =1 — p(1 =2p*)9, Ty

and
{F(T+(P» q)) =14+q0,Ty,
r/(T+(p7 C])) = _P(l - 2p2)3[,T+.

It follows from (2.11) and (2.15) that

—q _ p(—2p%

)= —, 0 .
O = iy "0 T a2

Since s'(0) = r’(0) = 0, uniqueness of solutions of the differential equations implies
that the two functions are related by

q

TR

r(z). (2.19)

It follows from the boundary conditions at z = Ty (p, ¢) and relation (2.19) that

s(T+(p,q)) = qd4 T+,
{ s'"(T+(p, @) = q9p T4, (2.20)

so that

s'"(Ty(p, q)) _ HpT(p. @)
s(Ty(p,q))  0,;T+(p,q)

> 0,
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where positivity follows from (2.13) for sufficiently small p and q.

In order to prove that s vanishes at exactly one point on (0, 74 (p, q)), we consider
the invariant curve Eg given by (2.10) and the period function 7' (p, g) given by
(2.12). Every z € (0, T-(p, g)) can be represented by z = T (P, Q) for some point
(P, Q) € Eg with P € (p, p4+). By Lemma 3.8 in [17], we have s(z) = 0 if and
only if dg T4 (P, Q) = 0, which also follows from the first equation in system (2.20).
Then, by Lemmas 3.6, 3.7, 3.9, 3.10 in [17], for sufficiently small p and ¢ there is
exactly one point (P, Q) € Eg with P € (p, p4), where s(z) = s(T-(P, Q)) = 0.0

3 Existence of multi-pulse loop-localized states

Here we explain the asymptotic construction of the multi-pulse loop-localized states
and give the proof of Theorem 1.

For each boundary vertex v; € Vg with 1 < j < |B|, we use the Dirichlet data
p; as the unknown variable and write the flux boundary condition to determine p;.
The main advantage of this method is that the value of p; can be found independently
from the conditions at the other boundary vertices.

Fix jin1 < j < |B|. Assume that the boundary vertex v; € Vp is in contact
with K ; pendants, L ; loops, and M internal edges from the set &y . We denote the
corresponding sets by &£ pend» £ 1oop> and & ine respectively. Furthermore, we divide
Ej it into S;im and S;fim depending on whether v; is the left or right vertex of the
internal edge e € &; jn, respectively. The large solutions of Lemma 2 are centered at
0 on the pendants and loops but centered at an unknown point a, € (—€¥,, €£,) for
e € &; int- Assume a priori that for all large €, we have

max |a.| < aj max;, 3.1
€EC int

where the constant a; max > 0 is e-independent.
By Lemma 1, the Neumann data at v; directed away from I'c\Ep ¢ is

1 el
g\ = Djp; + O(Iplle™" + ||p|), (3.2)

where O denotes the error terms in the bound (2.7).
By Lemma 2, the Neumann data at v; directed away from Ey ¢ is

qj(.2)=(Kj—‘r2Lj+Mj)pj—4 Z e e 38 Z e €t

eeSj,pend eeEj,k,Op
—4 Z e*éf(»*ae —4 Z e*E@ﬁ»ae + 0(667364‘"“"), (33)
eegj_,inl eeg},—im

where

£ min :=min{ min {{,}, min {£{.}, min {{.}}
eegj,pend €€C j loop €EC int
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and O denotes the error terms in the bound (2.8). Note that the summation in qJ(.z)
includes two contributions from the looping edges in &; jo0p due to the two ends of
the looping edge incident to the vertex v;.

The flux boundary condition in (1.3) gives qj(.l) + qj(.z)
implicit equation on p;. Since C I property of the error terms is proven in [6] (Remark
10), the implicit equation is immediately solved with

= 0, which becomes the

pj:Zij Z efellg +2 Z eid"—{— Z efeﬁgfag_i_ Z efe€e+ae

. . - +
eeg},pend eeg/.loop eegj,im eegj,im

+0 (Iplle™!mn + +pIf* +eelmn) (34)

where Z; := Dj + K; +2L; + Mj is the total degree of the vertex v; in I'c.

Remark 13 Although the boundary conditions (1.3) are satisfied for all vertices if p;
is defined by (3.4) for 1 < j < |B], there are two consistency conditions to be
verified. One condition arises from the fact that ||p|| in the error terms in (3.4) include
all Dirichlet data p = (p1, p2, ..., p||)- Therefore, the error terms in (3.4) must
be smaller than the leading-order terms in (3.4) as € — oo for each j. The second
condition arises from the fact that the values a, for e € £; j,c must be uniquely defined
and be bounded as € — oo according to the a priori assumption (3.1).

In order to complete the proof of Theorem 1, it remains to verify the two consistency
conditions in Remark 13 from the two technical assumptions, Assumptions 1 and 2.
The first consistency condition is satisfied if

[plle™¢‘min « e=<Cimin |Ip|]®* « e~¢Uimin ] < j < |B|,

where e—€%imin defines the size of the leading-order terms in (3.4). This leads to the
constraints (1.9) and (1.10) in Assumption 1.

The second consistency condition can be formulated in terms of the invariant curve
(2.10). The same level g for the large solution of Lemma 2 on a given internal edge
must correspond to two segments extending to two different boundary vertices.

Let eg € En.¢ be an internal edge connecting v; € Vp at the left end and vy € Vp

at the right end, so that ¢y € ijim and e € SI:T inc and j # k. Then, a,, must be found
from the following equation
Geguy = Pj + P} = Qg — PR+ PR (35)

where gey~y; and ge,~v, are given by the expansion

{Cle0~vj — 4e—€€e0—ae0 —pj + 0(66—36/&0)7 (3.6)

Geg~vy = —4e~ bt 4 Pk + 0(66_36260%

due to the bounds (2.8).
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Letus now assume that the internal edge eg € £y does not have common boundary
vertices with other internal edges in £y ¢ as in Assumption 2. This means that &; o =
{eo} and & int = {eo}. Substituting (3.4) and (3.6) into the two sides of equation (3.5)
gives the expansions:

16 _ _
J

_ 2e—€£e0 —ae Z e—ele +2 Z e—e(fe

eegj‘pend eegj.loop

+ O (”p”eféfminféeo + +||p||3676€0 + 66736€.,‘1min76630

+€—4eéj’mm + ee_Sdfo_egj-miﬂ + 66_46630)

and

qezoka — P;% + pz = Z_k (Zy — Z)e—ZEZe0+2ae0

_2e_€€fo+a€0 Z e—e€e+2 Z e—eie

eegk,pend eegk.loop

Ce

+ O (”p”e—elmm—éeo + +”p||3e—efo + 66—36&“"1“—6

Lo~ delimin 4 ¢o=3eley—elimin | 6674490).

By Remark 1, we have Z; > 3 and Z; > 3 for the internal edge eg. Equating the
two sides in (3.5) and dividing by e2¢¢0 gives the unique solution of the implicit
equation:

(Z; —)Zk
=———+ E, 3.7
(Zk—2)2j+ 0 3.7

e4an

where the error terms in E( are given by

2 3
Eo = e\apoerm efe[g 2 efelf
- MESLEEIDY

eeg}:.pend eEgk,]oop

27y Aoy +€l —el, —el,
TR paetely e €t 12 e e
Zj(Zk -2) Z Z

eegj,pend 868_7'»1001)

+0 (”p“eeleo—elmin + +||p||3ed“0 + Eeslg0—3elj'mm + eedfo_3dkv'n1“)



Multi-pulse edge-localized states on quantum graphs Page150f26 171

+O (62430 —4E€j.min + eZeleO —4€ Lk min + ee—ele() —eij'mi“ + 66—5620 —€lk min + 66—252%) )
The error terms beyond the first (leading-order) term in (3.7) are small if

Iplle™mn < =,
Ipl® <« ™o,

66‘_356”““‘ < e—eﬁeo’
E€_3€ek'mi" < e—e(

eféee < 674"0 , Yee gj,pend U 5]'71001)’

eo’

efeée < 676&0 , Yee gk,pend ) 5k,100p'

The first two conditions coincide with the consistency conditions satisfied by Assump-
tion 1. The other four conditions are satisfied if £, is strictly minimal among the
half-lengths of the looping edges and the lenghts of the pendant edges as in Assump-
tion 2. This means that

Eeo = ej,min = ek,min <4, Vece gj,pend ) gj,loop U gk,pend U gk,loop-

Since the first (leading-order) term in (3.7) is independent of €, the a priori assumption
(3.1) on the admissible values of a,, is satisfied by the solution (3.7).

The proof of Theorem 1 is complete. The bound (1.11) follows from the bound
(2.24) in Theorem 2.9 in [6].

Remark 14 1f two or more internal edges in &y are connected to the same vertex, a
system of two or more equations (3.5) is set up and the solution for a,, is no longer
available in the simple form (3.7). It is generally hard to obtain the solution for a,, on
each internal edge in the system of nonlinear equations.

4 Morse index for multi-pulse edge-localized states

Here we count the Morse index for multi-pulse edge-localized states and give the proof
of Theorem 2.

Let @ be the positive N-pulse edge-localized state of Theorem 1 such that the set
&y only contains pendant and looping edges. Let L : HI%K(F) C L3(") — L*(I") be
the linearized operator with the differential expression given by (1.8). The number of
its negative eigenvalues (the Morse index) is denoted by (L) and the multiplicity of
its zero eigenvalue is denoted by z(L£). We will prove that n(£) = N and z(£) = 0
for large enough €.

Applying the scaling transformation ®(x) = €U (z) with z = €x and € := /—w,
we rewrite the spectral problem for £ as a collection of differential equations

—wi(2) +w;z) - 6uj(2)*w;(z) = Aw;j(2), 7€ ej.e, 4.1
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subject to the boundary conditions (1.3) at verticesv € V. Here W = (w1, w2, ..., wig))
is a rescaled eigenvector in HI%K(FG) and A is a rescaled eigenvalue of the linearized
operator L. Abusing notations, we still refer to the linearized operator in the rescaled
variables as to L.

4.1 Idea of the proof

Recall that Vp is the set of boundary vertices separating €y  and I'e\Ey . Then
for every o« = (ay, a2, - -+, ap)), let the space Ho%(l"e) be defined by the modified
boundary conditions:

W is continuous on I,
Y e~y dW(v) = 0 for every vertex v € V\Vp, 4.2)
Do, OW()) = ajW(v;) for every vertex v € Vg,

where the derivatives d are directed away from the vertex.

We use « = 0 to denote « = (0,0,...,0) and «¢ = oo to denote ¢ =
(400, 400, ..., +00). Then, we have nglK(Ff) = ‘fzo(Fe) and H]%(Fe) =
ngoo(re), where HI%(FG) stands for the domain with the Dirichlet conditions at
the boundary vertices:

W is continuous on I,
Y ey dW (v) = O for every vertex v € V\Vp, 4.3)
W (v;) = 0 for every vertex v; € Vp.

We also introduce the linearized operator L, such that the spectral problem Lo W =
AW is still represented by the differential equations (4.1), but the domain of L4 is
Hy(Te) C LA(Te).

The proof of Theorem 2 relies on the continuity argument from &« = cotoa = 0
given by the following proposition.

Proposition 1 Assume that Lo W = 0 admits no solutions W € HO%(FE) for every
o € [0, 00)Bl. Then, we have n(Ly—o) = n(Ly—oo) and z(Ly—o) = 0.

Proof The proof relies on the standard perturbation theory of linear operators given
in Chapter 7 of [18]. Since L4 is a holomorphic family of self-adjoint operators, each
isolated eigenvalue of £, depends continuously on «. Therefore, if no eigenvalues of
Ly cross zero when a traverses from ¢ = oo to & = 0, then the number of negative
eigenvalues remains the same. O

By using Proposition 1, Theorem 2 holds if we can verify the following claims for
large €:

Claim 1: n(Lg—o0) = N;
Claim 2: LW = 0 admits no solutions W € H‘f(l"e) with & € [0, 00)!Bl.

Below we give proofs of these claims.
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4.2 Proof of Claim 1

The proof is based on the Sturm’s Comparison theorem (see Sect. 5.5 in [27]). For
simplicity, we assume that £y contains only looping edges. Due to the symmetry of
solutions in the looping edges with respect to the middle point, the proof extends to
the pendant edges with minor modifications.

The spectral problem for the operator L4—o can be expressed by the second-order
differential equations (4.1) equipped with the Dirichlet conditions at the boundary
vertices given by (4.3). The spectral problem for L4—o is given by N uncoupled
problems on the N edges in £y ¢ and another uncoupled problem in I'c\Ex . On each
edgeej . € €y, we have

—w'l(2) + wj(z) — 6uj(2)*wj(2) = Aw;j(2), z€ (—elj, el;),
J 4.4)
wj(—eﬁj) = wj(eﬁj) = O,
where u j(z) satisfies the condition (2.5). Since € is large, p := u(ef;) and g :=

—u' (el ) are small and positive by Lemma 2. For A = 0, the homogeneous equation
(4.4) is solved by the superposition formula (2.16) in Lemma 4, where the even solution
5(z) has exactly one nodal point on (0, €£;) and the odd solution u’(z) has no nodal
points on (0, €£;). By Sturm’s Comparison theorem, the spectral problem (4.4) admits
exactly one simple negative eigenvalue. Since eigenvalues of all N spectral problems
(4.4) also appear in the spectrum of the operator Ly—~0, We have n(Ly—c0) > N.

Remark 15 Ife; . € En e is a pendant edge, the Neumann condition at one end implies
that the spectral problem (4.4) is solved in the space of even functions, where it still
admits exactly one simple negative eigenvalue and no zero eigenvalue.

Next, we show that the uncoupled problem in I'¢\Ey ¢ given by
— W'+ W —6U>W =AW, zeTl\ye, 4.5)

subject to the boundary conditions (4.3) has a strictly positive spectrum. Since U on
['\En ¢ satisfies the bound (2.6) with small p given by (3.4), we obtain from (4.5)
after multiplication by W and integration over I'c\En  with the boundary conditions
4.3):

MW, = |WII3 —6lUWI3, + W’

(Fe\gN,e) - Lz(re\SN,e)
> C|WI3,

2
(Fe\gN,e) ”Lz(re\gN,e)

(Ce\Ene)’
for some C > 0. Hence, A > C > 0 for every solution W € Hl%((r‘E \En ), and the

spectral problem (4.5) does not contribute into the nonpositive part of the spectrum of
the operator L4—~. This completes the proof of n(Ly—o0) = N.
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4.3 Proof of Claim 2

Let W be a solution of LW = 0 in H?(T'¢) with large enough €. For every looping
edge e; ¢ € En e associated with the segment [—ef ;, €£ ], the restriction of W to the
edge e; « denoted by w; solves the second-order differential equation

—w(2) + wj(R) — 6uj(2)*w;(x) =0, z € (—€l; €k;). (4.6)
where u j(z) satisfies the condition (2.5). The following lemma computes the contri-
butions of the solution of the differential equation (4.6) to the last boundary condition

in (4.2).

Lemma5 Ife; . € Ey ¢ is alooping edge with € large enough, then either w; = 0 on
the entire edge or

w} (£el)) 0 7
at(eje) = :Fm < 4.7

Proof By Lemma 4, the general solution is given by (2.16) rewritten again as
w;(z) = Au’;(2) + Bs;j(2) (4.8)

for some parameters A and B. Since u’j(z) is odd, s;(z) is even, and u/j(ieﬁ i) #0,
the continuity condition w;(—€f;) = w;(ef;) necessarily implies A = 0.

If B = 0, then w; = 0 on the entire edge. If B # 0, then w;(£ef;) # 0 and
a+(ej ) in (4.7) is defined by s;(d€f;) and s} (el ;). It follows from the second
inequality in (2.17) and the symmetry of s;(z) that o (e; ) < O. m]

Remark 16 If e; . € En ¢ is a pendant edge, the Neumann condition at one end still
implies that A = 0 in the general solution (4.8), after which the proof of Lemma 5

holds and gives oy (ej ) < 0.

We denote the value of W at each boundary point v; € Vp as p; := W(v;). Then
on the subgraph I'¢\En ¢, W solves the homogeneous equation

— W'+ W —6U>W =0, zeTl\ye, (4.9)
subject to the nonhomogeneous Dirichlet boundary conditions:
W is continuous on I'c\Ep ¢,
D oy W (v) = 0O for every vertex v € V\ Vg, (4.10)

W(v;) = p; for every vertex v; € Vp.

The following lemma computes the contributions of the solution of the boundary-value
problem (4.9)—(4.10) to the last boundary condition in (4.2).
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Lemma 6 Thereare Co > 0and ey > O suchthatforeveryp = (p1, p2,..., 95| and
every € > €, the unique solution W € H? (' \EN ) of the boundary-value problem
(4.9)—(4.10) satisfies

IWlla2rasyo < Colpll (4.11)

and
lq; — Djp;j| < Collplle<“min, (4.12)

where q; is the Neumann data directed away from T'\Ey ¢, Dj is the degree of the
J-th boundary vertex v € Vp in U \En ¢, and Ly is the length of the shortest edge
in F\SN.

Proof Since ||U ||, \&y ) is small for large enough € by the bound (2.6) with p given
by (3.4), the boundary-value problem (4.9)—(4.10) can be analyzed with Theorem 2.1
and Lemma 2.3 in [6] for g = 0. The bounds (4.11) and (4.12) follow from the bounds
(2.3) and (2.4) in [6] due to the smallness of [|U || oo (r &y - m|

Remark 17 The Neumann data q; in (4.12) is directed in the opposite direction com-
pared to dW (v;) in (4.2). In other words,

Y W) =—q; = —Djp; + O(llpllemn). (4.13)

e~vj,eel \EN e

We are now ready to show that no solutions W € H?(I'¢) of Lo W = 0 satisfy the
last boundary condition in (4.2) with o; being nonnegative.

First, we consider the case when p; = O for all v; € Vp. Then, the right hand
side of the last boundary conditions in (4.2) vanishes and W satisfies the Neumann-
Kirchhoff (NK) boundary conditions. Moreover, by Lemma 5, the £y -components
of the solution W are entirely zero, and make no contribution into the last condition
in (4.2). In what follows, the restriction of W to I'c\En e solves the second-order
differential equation (4.9) subject to the Dirichlet conditions at the boundary vertices.
By Lemma 6 due to the bound (4.11), the only solution on I'c:\Ey ¢ is zero, hence
W=0onT,.

Therefore, there exists at least one boundary vertex v; € Vp such that the corre-
sponding p; # 0. Up to multiplication by a constant, we may assume that p; = 1.
Using Lemmas 5 and 6 and the expansion (4.13), the last condition in (4.2) for large
enough € becomes

o = Z a_(e) + Z ay(e) —q; <0, (4.14)

665]'75 eegj,e

where £; ¢ C Ey ¢ is the set of edges in En ¢ adjacent to the vertex v; € Vp. This
contradicts to the assumption that «; € [0, o). Hence no W € Hf(r‘g) exists such
that L W = 0 for a € [0, 00)!B1.
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1

Fig.4 A flower graph with three loops as in Example 1. Each loop j with j = 1, 2, 3 is parametrized by
a segment [—{;, £;] of length 2¢;, and the unbounded edge is parametrized by a half-line [0, co). The
direction of the axis associated with each of the segments is specified by the arrows

Fig. 5 A dumbbell graph as in Example 2. The left loop is parametrized by a segment [—¢_, {_] of
length 2¢_, and the right loop is parametrized by a segment [—{4, £ ] of length 2¢_ . The internal edge
is parametrized by a segment [—£(, £(] of length 2¢(. The direction of the axis associated with each of the
segments is specified by the arrows

5 Examples

We end this paper with three examples of quantum graphs, where the assumptions of
Theorems 1 and 2 can be checked. We also discuss limitations of results of Theorems
1 and 2 to cover all edge-localized states on these graphs.

Example 1 Consider a flower graph consisting of L loops of the lengths {2¢; }]L.:1 and
one half-line connected at a single common vertex, see Fig. 4 for L = 3. Assumption 1
is satisfied because |B| = 1 (Remark 2). Assumption 2 is satisfied because no internal
edges exist. Theorem 1 states existence of the N-pulse edge-localized states for every
1 < N < L and Theorem 2 states that Morse index of this N-pulse state is N. This
coincides with the main results of [17] (Theorems 1, 2, and 3) in the limit w — —o0
obtained with long analysis of the period function in the case of loops of the same
normalized length.
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Example 2 Consider a dumbbell graph consisting of two loops of lengths 2¢_ and 2¢
connected by an internal edge of length 2¢ at two vertices, see Fig. 5. Assume that
£_ < {4 for convenience. The numerical approximations were performed by using
the Quantum Graph Package [13]for¢{_ = {4 =m,£p =2 < {_,and fixed w = —4.
Several edge-localized states can be constructed by using Theorem 1 as follows.

e By Theorem 1, assumptions of which are trivially satisfied if N = 1, the 1-pulse
state can be placed at any of the three edges in the limit @ — —o0 in agreement
with the main results of [4] and [6]. By Theorem 2, Morse index of the 1-pulse
state placed at the loop is 1. Morse index for the 1-pulse state placed at the internal
edge is not defined by Theorem 2. By the variational theory in [4], the Morse
index of this 1-pulse state is also 1. It was also proven explicitly in Lemma 4.10
in [21] for the symmetric dumbbell graph with £_ = ¢ that the Morse index of
this 1-pulse state is 1. Figure 6a, b show the 1-pulse states and we have confirmed
that the Morse index of each state is 1.

e By Theorem 1, the 2-pulse state can be placed at the two loops if £ < 2¢p + £_
and ¢4 < 3£_ from the conditions (1.9) and (1.10) respectively. The constraints
are satisfied if £_ = ¢. By Theorem 2, the Morse index of this 2-pulse state is 2.
Figure 6¢ shows this 2-pulse state and we have confirmed that the Morse index is
2.

e By Theorem 1, the 2-pulse state can also be placed at one loop and the internal
edge if £y < £_— < £4 due to Assumption 2. The conditions (1.9) and (1.10) of
Assumption 1 are satisfied if £g < ¢_ < {£4. The Morse index of this 2-pulse
state is not defined by Theorem 2. Figure 6d shows this 2-pulse state. Numerical
computations show that the Morse index of this stateis 3 > N = 2.

e By Theorem 1, the 3-pulse state can be placed at all three edges if g < £ < £,.
The Morse index of this 3-pulse state is not defined by Theorem 2. Figure 6e shows
this 3-pulse state. Numerical computations show that the Morse index of this state
is5> N =3.

Example 3 Consider a graph I which is given in Fig. 7. It formally consists of three
edges, where e; = [0, £1] and e3 = [0, £3] are pendant edges and e, = [—¥2, £2] is
the internal edge. However, v, and v3 have are dummy vertices of degree 2, hence the
same graph is mapped into a single interval [—£; — £2, €2 + €3] subject to Neumann
boundary conditions at the end points. Assume that £; < £3 for convenience.

All possible solutions of the Neumann boundary-value problem for the stationary
equation —u” +u — 2u® = 0 are given by the integral curves shown on Fig. 8. Due to
the Neumann boundary conditions, the positive solution starts and ends at one of the
two points (p_, 0) and (p4, 0) shown in red. Besides two simplest states localized
at one of the two pendant edges from a half-loop on Fig. 8, we can construct three
additional edge-localized states as follows.

e Letustake asingle loop on the integral curve of Fig. 8 with the boundary conditions
u(—e(ly +4£2)) =u(e(la+£3)) = p—.

Due to the spatial symmetry, the 1-pulse state concentrates at the middle point
7= %6(63 — £1). Since €1 < {3 implies £1 < 2¢> + {3, the middle point belongs
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Fig.6 Five edge-localized states on the dumbbell graph with {_ = ¢4 =7,y =2,and w = —4

1 Vo V3 v
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L 4 L 4 9

& €2 g
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Fig.7 A segment graph I" in Example 3

to ez, hence the edge-localized state in the limit of large € (when p_ — 0)
corresponds to the choice £ := {e;} for the graph I" on Fig. 7. This 1-pulse state
is illustrated on the left panel of Fig. 9. The right panel shows the derivative u’(z)
which satisfies the homogeneous equation —w” (z) + w(z) — 6u (z)zw(z) = 0 and
Dirichlet conditions at the end points of the interval [—€ (€1 + £2), € (€2 + €3)].
Using the Courant’s nodal theorem (see Sect. 5.5 in [27]), since u'(z) has two
nodal domains on the interval, the zero eigenvalue is the second eigenvalue of the
Dirichlet boundary-value problem (denoted as A jD ) interlacing with the eigenvalues
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Fig.8 Phase plane (u, v) of the differential equation —u" + u — 2wl =0 showing the homoclinic loop for
B = 0 and the integral curve Eg for € (—%, 0)

of the Neumann boundary-value problem (denoted as kj.v ) as follows:
WP <l <al=0<al <P <l <. .. (5.1)

Here the inequality between )»9’ and )\f is strict because the even potential —6u (z)>
of the Schrodinger operator BZZ + 1 — 6u(z)? is extended periodically on R and
it is a well-known fact that the anti-periodic eigenfunctions for AID and )\9’ can
not exist at the same eigenvalues as the periodic eigenfunctions for )\f’ and )»év .
Similarly, the inequality between )»gv and )»é) is strict. It follows from (5.1) that
the Morse index of the 1-pulse state is n(£) = 2. This is a counter-example to
conclusion of Theorem 2 with N = 1 which is the reason why the internal edges
are excluded from the set £y in Theorem 2.

e Letus take asingle loop on the integral curve of Fig. 8 with the boundary conditions
u(—e(ly +£2)) = u(e(la +€3)) = p+.

In the limit of large € (when p4 — 1), this 2-pulse state corresponds to the choice
& := {ey, e3} for the graph " on Fig. 7. Assumption 1 is satisfied if £, < 2£o+€_
and ¢4 < 3¢_. The 2-pulse state exists for sufficiently large ¢ by Theorem 1.
This solution is illustrated on the left panel of Fig. 10. The right panel shows the
derivative u’(z) with two nodal domains, so that the ordering (5.1) suggests that
n(L) = 2. This agrees with the count of Theorem 2 with N = 2 since the internal
edge e; is not in the set &y and the dummy vertices vy and v3 are not obstruction
to the construction of edge-localized states on the pendant edges.



171 Page 24 of 26 A. Kairzhan, D. E. Pelinovsky

<
<
<

>z ——

Fig.9 Left: the 1-pulse state on the internal edge e>. Right: its derivative satisfying Dirichlet conditions on
the interval

Fig. 10 Left: the 2-pulse state on the two pendants e and e3. Right: its derivative satisfying Dirichlet
conditions on the interval

b _

I
I
o Voo /3 M/

Fig. 11 Left: the 2-pulse state centered in the middle of the two pendants ej and e3. Right: its derivative
satisfying Dirichlet conditions on the interval

e Let us take two loops on the integral curve of Fig. 8 with the boundary conditions
u(—e(ly +4£2)) = ue(€y +€3)) = p—,

as shown on Fig. 11. Although p_ — 0 as € — 0, this 2-pulse state does not
correspond to the choice & := {ey, e3} in Theorem 1 because the edge-localized
states at the pendants must be centered at the ends under the Neumann conditions.
Consequently, the derivative u’(z) also shown on Fig. 11 has four nodal domains
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suggesting by the Courant’s nodal theorem that n(L) = 4 which would contradict
Theorem 2 with N = 2. However, as we explained, the main results are not
applicable to the 2-soliton state which is not localized at the ends of the pendants.

6 Conclusion

We have proven existence of the multi-pulse edge-localized positive states on a gen-
eral quantum graph in the limit of large mass. The existence results are obtained from
nonlinear equations representing the flux boundary condition at the boundary ver-
tices separating N edges where solitons reside from the rest of the graph. Nonlinear
equations are solved independently of each other under certain sufficient conditions
on the edge lengths of the N edges. We have also computed the Morse index of the
multi-pulse states residing on the looping and internal edges.

The sufficient conditions in the main theorems are definitely not sharp conditions
on the existence of multi-pulse edge-localized states. The states may exist when these
conditions are violated, but the nonlinear equations would have to be solved all together
with different analytical methods. Similarly, one can consider existence of non-positive
edge-localized states, for which solvability of the nonlinear equation may be delicate
even in the limit of large mass.

Our consideration excludes multi-pulse states which are localized at the internal
vertices of the quantum graph or in the middle of the pendant edges. Studies of the
nonlinear equations from the flux boundary conditions in these situations are open for
the future work.

Similarly, Morse index was computed when multi-pulse solutions were not local-
ized at the internal edges of the quantum graph. It is possible that some sharp
inequalities instead of equalities can be obtained in a more general setting of internal
edges. This work is also left for future studies.
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