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ABSTRACT: We study principal eigenvalues and maximum principles for stationary nonlocal
operators in spaces of integrable functions defined on general metric measure spaces under
minimal assumptions on the kernels. Several characterizations of the principal eigenvalue are
given as well as several conditions guaranteeing existence. Characterization of the (strong)
maximum principle is also given. For evolution problems we prove the strong maximum principle
and characterize stability in terms of the sign of the principal eigenvalue. We recover, extend
and improve all previously known results, obtained for smooth open sets in euclidean space
under continuity assumptions on the data.

1 Introduction

Diffusion is an ubiquitous process in nature that is modeled with different tools in smooth and
in rough media. In smooth media (e.g. an open set in euclidean space or a regular manifold)
diffusion operators naturally involve differential operators which apply to smooth functions. A
prototype example in this situation is the Laplacian. In contrast, in rough media, different
operators must be considered and a large family of such operators are the so called nonlocal
diffusion ones (or dispersal) as we now introduce. Observe that nonlocal diffusion operators can
be considered in metric measure spaces defined as follows

Definition 1.1 A metric measure space is a metric space (Ω, d) with a σ-finite, regular, and
complete Borel measure dx in Ω, and that associates a finite positive measure to the balls of Ω.
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Thus, if Ω is a measure metric space, assume u(x, t) is the density of some population at
the point x ∈ Ω at time t, and J(x, y) is a positive function defined in Ω × Ω that represents
the fraction of the population jumping from a location y to location x, per unit time. Then∫

Ω J(x, y)u(y, t) dy is the rate at which the individuals arrive to location x from all other locations
y ∈ Ω. Analogously,

∫
Ω J(y, x)u(x, t) dy = u(x, t)

∫
Ω J(y, x) dy is the rate at which individuals

leave from location x to any other place in Ω. Hence the evolution in time of the population
can be written as ut(x, t) =

∫
Ω
J(x, y)u(y, t) dy− h∗(x)u(x, t), x ∈ Ω, t > 0,

u(x, 0) = u0(x), x ∈ Ω,
(1.1)

where u0 is the initial distribution density of the population and h∗(x) =
∫

Ω J(y, x) dy. Observe
that in a symmetric media the rate at which individuals arrive to location x from location y
is the same to the rate at which they arrive to location y from location x. Hence, we have
J(x, y) = J(y, x) and (1.1) can be recast as

ut(x, t) =

∫
Ω
J(x, y)

(
u(y, t)− u(x, t)

)
dy, x ∈ Ω, t > 0.

The general linear version of (1.1) that we consider in this paper reads ut(x, t) =

∫
Ω
J(x, y)u(y, t) dy− h(x)u(x, t), x ∈ Ω, t > 0,

u(x, 0) = u0(x), x ∈ Ω,
(1.2)

where h and u0 are suitable given functions in Ω.
This setting allows to study diffusion processes in very different types of media like, for

example, graphs (which are used to model complicated structures in chemistry, molecular biology
or electronics, or they can also represent basic electric circuits in digital computers), compact
manifolds, multi-structures composed by several compact sets with different dimensions (for
example, a dumbbell domain), or even some fractal sets such as the Sierpinski gasket, see [26]
for some details. The case when Ω is an open set of euclidean space, (1.2) and variations of
it have been consider thoroughly in the literature, see e.g. [3] and references therein and some
more references at the end of this introduction. Other approaches to diffusion in non-smooth
media can be found in [5, 21, 29, 9].

Hereafter we consider the following general notations. Let Ω be a metric measure space as
defined above and let J be a nonnegative kernel defined as J : Ω× Ω→ R and considered as a
mapping

Ω 3 x 7→ J(x, ·) ≥ 0 (a nonnegative function defined in Ω).

Then the associated nonlocal diffusion operator is given by

Ku(x) =

∫
Ω
J(x, y)u(y) dy x ∈ Ω (1.3)

for suitable functions defined in Ω.
We will set (1.2) in several function spaces X (see Assumptions 1.3 below) depending on the

properties of the kernel J , and we study several properties of the nonlocal diffusion operator

Ku− hu, u ∈ X (1.4)
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and the corresponding evolution problem (1.2) with u0 ∈ X. In particular, we are interested in
studying the existence of a principal eigenvalue, that is an eigenvalue with an associated positive
eigenfunction and the validity of the maximum principle, that is, wether Ku − hu ≤ 0 implies
u ≥ 0 in Ω. We will also explore the impact of these properties in the stability of (1.2), that
is, wether solutions of (1.2) converge exponentially to zero or may grow exponentially as time
evolves.

Notice that maximum principles and principal eigenvalues are very powerful tools to deal
with diffusion problems modeled with second order elliptic or parabolic equations. In particular,
they provide tools for the analysis of nonlinear elliptic or parabolic diffusion problems such as sub
and supersolutions, apriori estimates, comparison etc. In such cases, the smoothing/compactness
properties of the associated resolvent operators imply, at least in the case of regular bounded
domains, that the spectrum of the elliptic diffusion operator is discrete and, typically through
Krein-Rutman type arguments (strongly related to the maximum principle), one can prove that
the first eigenvalue is the principal eigenvalue, in the sense defined above. On the other hand,
again the smoothing properties of the resolvent of differential operators, imply that eigenvalues
and eigenfunctions are quite independent of the space in which a particular problem is posed
(e.g. X = L2(Ω) with Ω ⊂ RN smooth and bounded). Also, this implies that solutions of
parabolic problems regularize in time. Finally, the principal eigenvalue captures the exponential
growth or decay of the corresponding linear parabolic problem.

For nonlocal problems, the situation is a little more involved since, (1.4) has essential spec-
trum and then the spectral behaviour is more complicated for both the stationary and evolution
problems. Also, the resolvent of nonlocal diffusion operators enjoy no smoothing/compactness
properties and hence, even the spectrum can be rather space dependent for, say, spaces of inte-
grable or continuous functions. Also, solutions of the parabolic problem do not regularize and
remain as smooth as the initial data. So, most of the difficulties dealing with nonlocal problems
stem from this lack of smoothing/compactness. However, since the kernel J is nonnegative, the
operator K has nice positivity and compactness properties that can be exploited.

For differential diffusion operators, the simplicity of principal eigenvalues is linked to the
connectedness of the domain. For nonlocal problems in this paper, connectedness can be relaxed
to R-connectedness as we now define.

Definition 1.2 If R > 0, we say that Ω is R-connected if for all x, y ∈ Ω, there exist N ∈ N
and a finite set of points {x0, . . . , xN} in Ω such that x0 = x, xN = y and d(xi−1, xi) < R, for
all i = 1, . . . , N .

Hence, Ω can have several connected components at a distance less than R from some other.
Also, the usual boundedness assumption for Ω for differential operators, which is linked to

the compactness of the resolvent of the diffusion operator, can be relaxed here to a finite measure
assumption on Ω.

Now we describe in detail the main results in this paper. At the end of this Introduction we
collect references to previous related results in the literature. For most of the results here we
will assume the following standing hypotheses and notations. First, observe that we use | · | to
denote the measure of a set; for example |Ω| is the measure of Ω.

Assumptions 1.3 • Ω is R–connected, |Ω| < ∞, the measure of the balls of radius R do
not degenerate, i.e.

|B(x,R)| ≥ m0 > 0, for all x ∈ Ω, (1.5)
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and h is s bounded measurable function in Ω.

• J is locally strictly positive in the sense that

J(x, y) > J0 > 0 for all x, y ∈ Ω, such that d(x, y) < R (1.6)

and J satisfies for some 1 ≤ p0 ≤ ∞ either

J ∈ L∞(Ω, Lp
′
0(Ω)) or J ∈ BUC(Ω, Lp

′
0(Ω)) (1.7)

(where p′0 denotes the conjugate exponent to p0, i.e. 1
p0

+ 1
p′0

= 1).

• Accordingly, if J ∈ L∞(Ω, Lp
′
0(Ω)) we will consider anyone of the following admissible

spaces
X = Lp(Ω), for p0 ≤ p <∞, if h ∈ L∞(Ω), (1.8)

while if J ∈ BUC(Ω, Lp
′
0(Ω)) we will consider

X = Lp(Ω), for p0 ≤ p ≤ ∞, if h ∈ L∞(Ω), or X = Cb(Ω) if h ∈ Cb(Ω). (1.9)

Assumptions (1.7) imply that for the spaces X as in (1.8) or (1.9), K ∈ L(X,L∞(Ω)) and
moreover K ∈ L(X,X) is compact, see Corollary 2.2. This implies that K −hI has an essential
spectrum

σess(K − hI) = R(−h)

where R(−h) is the essential range of the function −h, see (2.2), and a (possibly empty) discrete
point spectrum σp(K − hI) = {µn}Mn=1, M ∈ N ∪ {∞}. If M =∞, then {µn}∞n=1 accumulates
in R(−h). See Theorem 2.3.

Note that the essential spectrum above is independent of the space X and are the points
λ in the spectrum such that K − (h + λ)I is not a Fredholm operator of index zero. On the
other hand, the point spectrum σp(K − hI) = {µn}Mn=1 is potentially dependent of the space
X. However, condition (1.7) guarantees that the point spectrum, hence the whole spectrum
σ(K − hI), is independent of X, see Proposition 2.4. In fact one proves that eigenfunctions
belong to all spaces X.

Then for K−hI we study questions related to principal eigenvalues and maximum principles
as we now define. Observe first that the spaces X in (1.8) or (1.9) have naturally defined order
relation“≤” understood as a pointwise a.e. inequality w.r.t. the measure in Ω. Also, we use
below the notion of an essentially positive (measurable) function, which we denote φ > 0, see
(2.4). Finally, we use below the essential infimum and supremum of functions in X, see (2.3),
which, by simplicity, we denote inf and sup instead of ess inf and ess sup respectively.

Definition 1.4 Assume that J , h and X are as above.
i) We say µ ∈ R is a principal eigenvalue of K − hI in X iff there exists 0 < φ ∈ X such
that

Kφ− hφ = µφ in Ω.

ii) We say that for λ ∈ R the maximum principle is satisfied if u ∈ X with

Ku− (h+ λ)u ≤ 0 in Ω, implies u ≥ 0 in Ω.
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iii) We say that for λ ∈ R the strong maximum principle is satisfied if u ∈ X with

Ku− (h+ λ)u ≤ 0 in Ω, implies either u = 0 or u ≥ α > 0

for some constant α > 0.

One of our main result reads as follows, see Theorem 3.3.

Theorem 1.5 Assume Ω is R–connected, |Ω| < ∞ and J , h and X are as in the standing
Assumptions 1.3.

Then we define

Λ := inf
0<ϕ∈X

sup
Ω

Kϕ− hϕ
ϕ

and we have the following results.
i)

− inf
Ω
h ≤ Λ = supRe(σX(K − hI)) ≤ sup

Ω
(h0 − h)

where h0(x) =

∫
Ω
J(x, y) dy.

In particular, Λ is the only possible principal eigenvalue of K − hI in X.
ii) If

Λ > − inf
Ω
h.

then Λ is the principal eigenvalue of K−hI in X. In such a case Λ is a simple isolated eigenvalue
of K − hI in X with bounded eigenfunction. If moreover J ∈ BUC(Ω, Lp

′
0(Ω)) and h ∈ Cb(Ω),

the eigenfunction is continuous.
iii) The maximum principle is satisfied for λ > Λ and is not satisfied for λ < Λ nor for
λ = Λ > − infΩ h.
iv) If λ > Λ then the strong maximum principle is satisfied.

Also, we have the following characterization of Λ, see Proposition 3.8,

Λ = sup
0<ϕ∈X

inf
Ω

Kϕ− hϕ
ϕ

. (1.10)

Then, denoting hm = infΩ h, we develop some criteria to guarantee that Λ > −hm, hence Λ
is the principal eigenvalue of K − hI. These include either one of the following conditions, see
Corollary 3.10 and Corollary 3.11,

|{h = hm}| > 0, (1.11)

or, there exists x0 ∈ Ω and r ≤ R as in (1.6) such that∫
B(x0,r)

dx

h(x)− hm
=∞, (1.12)

or,
oscΩ(h) := sup

Ω
h− inf

Ω
h < inf

Ω
h0. (1.13)

When |{h = hm}| = 0, condition (1.12) can be obtained through measure–geometric properties
of the set {h = hm} (related to its fractal dimension) and the way h approaches its infimum,
see Lemma 3.12 and Remark 3.13.

In particular, when h = 0 we prove the operator K is of Krein–Rutman type in X in the
sense that we have the following result, see Proposition 3.14.
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Proposition 1.6 Assume Ω compact and connected, (1.5) holds and for some 1 ≤ p0 ≤ ∞

J ∈ BUC(Ω, Lp
′
0(Ω))

and denote X = Lp(Ω) for p0 ≤ p ≤ ∞ or X = Cb(Ω). Then

0 < Λ(K) = r(K) := sup{|λ|, λ ∈ σ(K)}

that is, the spectral radius of K in X, is the unique principal eigenvalue of K and is simple.
In particular, we get

0 < Λ(K) ≤ inf
p0≤p≤∞

‖J‖Lp(Ω,Lp′ (Ω)) ≤ µ(Ω)
1
p0 ‖J‖

L∞(Ω,Lp
′
0 (Ω))

.

When Λ > − infΩ h we prove in Theorem 3.28 the following characterization of the principal
eigenvalue in the same line as for second order elliptic differential operators, see [7, 24, 1, 2, 25].

Theorem 1.7 With the notations above, assume Λ > − infΩ h. Then, the following statements
are equivalent
i) Λ < 0.
ii) K − hI satisfies the maximum principle in X.
iii) K − hI satisfies the strong maximim principle in X.
iv) There exists 0 < ξ ∈ X such that Kξ − hξ � 0.

We also analyse in detail the case Λ = − infΩ h. Notice that in this case Λ ∈ σess(K − hI),
the essential spectrum, and therefore one expects the properties of K − (h + Λ)I to be quite
different from the case where Λ is in the point spectrum. For this we assume, for some s ≥ 1,

0 ≤ 1

h− hm
∈ Ls(Ω). (1.14)

Then if s < p0 then Λ = −hm is not a principal eigenvalue in any of the spaces X, see Proposition
3.17 and Corollary 3.18. On the other hand, if p0 ≤ s <∞ define 1 ≤ p0 < q0 by

0 ≤ 1

q0
:=

1

p0
− 1

s
.

Then we analyse the kernel of the operator K − (h − hm)I and prove that in some spaces
Λ = −hm can still have an associated positive eigenfunction, whereas in other it can not, see
Propositions 3.17 and 3.20. Moreover, if assume the set C := {h = hm} is non empty (but of
zero measure by (1.11)) and Λ = −hm does not have an associated positive eigenfunction, there
exists other singular “measure eigenfunctions” as in the following result, see Proposition 3.21
for a more refined statement.

Proposition 1.8 With the notations above, assume furthermore that

J ∈ Lq(Ω, Cb(Ω)) for some q0 ≤ q <∞.

and Λ = −hm does not have a positive eigenfunction in X = Lp(Ω) for some (or any) p0 ≤ p ≤ s.
Then for each regular Borel measure with support in C , that is, dσ ∈ M(C ), there exists a

unique w such that
u = dσ + w
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is a singular solution of Ku = (h− hm)u. Moreover, w ∈ Lp(Ω) for all p0 ≤ p < p∗ = sq
s+q ≤ s.

If dσ is a positive measure then w ≥ α
h−hm > 0 for some α > 0 and u is a positive singular

solution of Ku = (h− hm)u.

Notice that this results says that the set of eigenfunctions for λ = Λ = −hm can be identified
with the set of regular Borel measures concentrated in the set C := {h = hm}.

We also get the following result on the maximum principle for the operator K − (h− hm)I,
see Proposition 3.22.

Proposition 1.9 With the assumptions above, assume Λ = −hm does not have a positive eigen-
function in X = Lp(Ω) for some (or any) p0 ≤ p ≤ s. Then we have the following results.
i) For X = Cb(Ω) or X = Lp(Ω) with q0 ≤ p ≤ ∞ and s < p then for every nontrivial u ∈ X
we have that

Ku− (h− hm)u changes sign in Ω,

that is, any nonzero function in the range R(K − hI), changes sign in Ω.
ii) Assume 2p0 ≤ s so that q0 ≤ s. Then the operator K−(h−hm)I satisfies the strong maximum
principle in X = Lp(Ω) with q0 ≤ p ≤ s. Moreover, if u ∈ X and Ku − (h − hm)u ≤ 0 then
u ≥ α

h−hm for some α > 0.

Observe that the case X = Lp(Ω) with p0 ≤ p < q0 remains open.
We also study continuous dependence of the spectrum of K−hI, see Proposition 2.6, and of

Λ with respect to h, J or Ω, see Propositions 3.2 and 3.26. In case J is symmetric, a variational
characterization of Λ is obtained in Proposition 3.7. Finally in Proposition 3.25 and Corollary
3.27 we derive some criteria for the sign of Λ. Observe that the latter result sets the function h∗
in (1.1) as a natural threshold for the sign of Λ. This will be very useful when studying stability
properties of the parabolic problem (1.2), see Proposition 1.11 below.

Turning now to the linear parabolic problem (1.2) we prove the following results. First we
prove the strong maximum principle, see Proposition 4.2.

Proposition 1.10 (Parabolic strong maximum principle)
With the assumptions above, for every u0 ∈ X, nonnegative and not identically zero, the

solution u(t, u0) of (1.2) satisfies

inf
Ω
u(t, u0) > 0, t > 0.

We also prove that Λ gives upper and lower bounds for the solutions in (1.2). In particular,
we obtain stability when Λ < 0 and instability when Λ > 0, see Proposition 4.6.

Proposition 1.11 Under the assumptions above fix any λ̃, λ such that

λ̃ < Λ < λ.

Then
i) Any solution of (1.2) with u0 ∈ X satisfies

‖u(t)‖X ≤Meλt‖u0‖X , t ≥ 0.

ii) Assume either Λ > − infΩ h or J ∈ BUC(Ω, Lp
′
(Ω)). Also, by Proposition 1.10, assume

without loss of generality that 0 ≤ u0 ∈ X is such that u0 ≥ α > 0.
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Then there exists a positive bounded function ϕ̃ in Ω such that

0 < eλ̃tϕ̃(x) ≤ u(x, t), x ∈ Ω, t > 0.

iii) For any solution of (1.2) with u0 ∈ L∞(Ω) there exists a positive function ϕ ∈ X such that

|u(x, t, u0)| ≤ eλtϕ(x) x ∈ Ω, t > 0.

Both parts ii) and iii) hold true for λ = λ̃ = Λ provided Λ > − infΩ h.
In particular, if Λ < 0 all solutions of (1.2) converge to 0 in X as t → ∞. Moreover, if

u0 ∈ L∞(Ω) then u(t)→ 0 uniformly in Ω as t→∞.
On the other hand, if Λ > 0 then all positive solutions of (1.2) converge pointwise to ∞ as

t→∞.

Some results in this paper have appeared before in somewhat more restrictive situations. To
the best of our knowledge, in all cases Ω is an open connected set of RN and the kernel J(x, y) is
assumed to be continuous. In many cases J has some special structure as for example symmetric
kernels J(x, y) = J(y, x) or convolution type kernels J(x, y) = J0(x−y). Also h is assumed to be
a continuous function and the problems are set in the space of continuous functions X = C(Ω).
This setting allows to use the Krein–Rutman theorem. Notice that these assumptions on J fit
in our setting by taking p0 = 1 in Assumptions 1.3.

For example, restricting to the cases of bounded domains, [18] deals with a one dimensional
finite interval Ω, with a continuous positive symmetric kernel and a Lipschitz h. In their setting,
they prove that the principal eigenvalue exists working in L2(Ω). In [4] the higher dimen-
sional situation was considered with a everywhere positive symmetric kernel and a continuous h.
Working in X = C(Ω), via the Krein-Rutman theorem, they prove the existence of the principal
eigenvalue given as the largest real part in the spectrum of K − h and prove some monotonicity
w.r.t. h. In [16] the authors consider the convolution symmetric smooth case with h = 1. They
prove the existence of the principal eigenvalue in X = C(Ω), characterize it through variational
properties in L2(Ω) and study monotonicity and regular dependence w.r.t. the domain. In
the same setting, [15] studied maximum and antimaximum principles for the stationary prob-
lem. For a certain class of continuous non symmetric kernels, a continuous h and working in
X = C(Ω), in [10] they prove that condition (1.12) (hence (1.11) as well) guarantees that Λ is
the principal eigenvalue, i.e. Λ > − infΩ h. They also study monotonicity properties of Λ with
respect to J , h and the domain and they prove the maximum principle holds for λ ≥ Λ. For the
latter they had to add a sign condition on the boundary (in RN ) of Ω. Also, [11] with continuous
J and h, proved the existence of singular eigenfunctions when Λ = − infΩ h, assuming s = 1 in
(1.14). In [28] the authors consider a convolution type, C1 smooth kernel and continuous h and
prove that condition (1.13) implies Λ > − infΩ h. They also studied dependence on parameters.
Reference [6] deals with continuous J and h and prove different characterizations of Λ like the
ones in part iii) of Theorem 1.5 or in Proposition 3.7. Reference [23] deals with continuous J
and h and they give criteria, in the line of the results above, for the existence of the principal
eigenvalue, characterize it as in (1.10) and studied the maximum principle and the sign of Λ
in X = C(Ω); see Remark 3.23 for a more technical comparison with the results in this paper.
Notice that most of the references above also deal with some nonlinear version of the parabolic
problem (1.2) and some consider also the case Ω is unbounded. See also, [19], [12], [17].
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Therefore we prove here that neither the underlying euclidean structure of the set Ω in the
references above, nor the continuity assumptions on the data are essential and our results are
obtained in spaces of integrable functions in metric measure spaces with the minimal regularity
in J , h presented above. This extends the range of applicability to wider classes of non-smooth
media. Also, we avoid any use of the Krein–Rutman theorem and hence our results apply in
spaces of integrable functions as in (1.8) or (1.9). Although we use several ideas and approaches
of the references quoted above, our proofs become shortcuts for the proofs in them. Also, the
references above use in an essential way the continuity of J and h, so they arguments can not
be just adapted to the minimal regularity considered here.

Finally, observe that in the setting of the references above, our results provide some version
of the strong maximum principle both for stationary and evolution nonlocal diffusion problems.

2 Preliminaries on linear stationary operators

In this section we analyse several properties of the nonlocal diffusion operator (1.4).

2.1 Kernels and nonlocal operators

The next results state regularity and compactness properties of the nonlocal operator K in (1.3)
derived from properties of the kernel J . For more details, see [26].

Proposition 2.1 i) Assume 1 ≤ p, q ≤ ∞ and J ∈ Lq(Ω, Lp′(Ω)). Then K ∈ L(Lp(Ω), Lq(Ω)),
the mapping J 7→ K is linear and continuous, and

‖K‖L(Lp(Ω),Lq(Ω)) ≤ ‖J‖Lq(Ω,Lp′ (Ω)).

Moreover, if q <∞ then K ∈ L(Lp(Ω), Lq(Ω)) is compact.
ii) Assume 1 ≤ p ≤ ∞, J ∈ L∞(Ω, Lp

′
(Ω)) and for any measurable set D ⊂ Ω

lim
x→x0

∫
D
J(x, y) dy =

∫
D
J(x0, y) dy, ∀x0 ∈ Ω.

Then K ∈ L(Lp(Ω), Cb(Ω)), the mapping J 7→ K is linear and continuous, and

‖K‖L(Lp(Ω),Cb(Ω)) ≤ ‖J‖L∞(Ω, Lp′ (Ω)).

In particular, if J ∈ Cb(Ω, Lp
′
(Ω)) then K ∈ L(Lp(Ω), Cb(Ω)) and

‖K‖L(Lp(Ω),Cb(Ω)) ≤ ‖J‖Cb(Ω, Lp′ (Ω)).

Moreover, if J ∈ BUC(Ω, Lp
′
(Ω)) then K ∈ L(Lp(Ω), Cb(Ω)) is compact. In particular, K ∈

L(Lp(Ω), L∞(Ω)) is compact.

In particular notice that if J ∈ L∞(Ω, L1(Ω)) then K ∈ L(L∞(Ω), L∞(Ω)) and the function

h0(x) =

∫
Ω
J(x, y) dy (2.1)

satisfies h0 ∈ L∞(Ω). If moreover J ∈ BUC(Ω, L1(Ω)) then h0 ∈ Cb(Ω).
As a direct consequence of the previous Proposition, the following result collects cases in

which K ∈ L(X,X), for X = Lp(Ω) or X = Cb(Ω).
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Corollary 2.2 i) If for some 1 ≤ p ≤ ∞, J ∈ Lp(Ω, Lp
′
(Ω)) then K ∈ L(Lp(Ω), Lp(Ω)).

Moreover if p <∞ then K ∈ L(Lp(Ω), Lp(Ω)) is compact.
ii) If J ∈ Cb(Ω, L

1(Ω)) then K ∈ L(Cb(Ω), Cb(Ω)). Moreover if J ∈ BUC(Ω, L1(Ω)), then
K ∈ L(L∞(Ω), Cb(Ω)) is compact. In particular, K ∈ L(L∞(Ω), L∞(Ω)) is compact and K ∈
L(Cb(Ω), Cb(Ω)) is compact.
iii) If |Ω| <∞ and J ∈ L∞(Ω, Lp

′
0(Ω)) for some 1 ≤ p0 ≤ ∞, then K ∈ L(Lp(Ω), Lp(Ω)), for all

p0 ≤ p < ∞ and is compact. If moreover, J ∈ BUC(Ω, Lp
′
0 , (Ω)) then K ∈ L(L∞(Ω), L∞(Ω))

and K ∈ L(Cb(Ω), Cb(Ω)) are compact.

Note that for a measurable function g : Ω → R we define the essential range of g (range
for short) as

R(g) = {s ∈ R, |{x, |g(x)− s| < ε}| > 0 for all ε > 0} (2.2)

which coincides with the set of s ∈ R such that 1
g(x)−s /∈ L

∞(Ω). Also, if g is continuous this
coincides with the image set of g.

In a standard way, we will also make use of the essential infimum and supremum of a
measurable function, which we will denote infimum and supremum for short, defined as

inf
Ω
g = sup{α ∈ R, |{g ≤ α}| = 0}, sup

Ω
g = inf{α ∈ R, |{g ≥ α}| = 0}. (2.3)

Note that both infΩ g and supΩ g belong to the (essential) range R(g) if they are finite.
The following result was obtained in [26, Theorem 3.24], treating K − hI as a compact

perturbation of the multiplication operator hI in X.

Theorem 2.3 If J ∈ Lp(Ω, Lp
′
(Ω)) for some 1 ≤ p < ∞, denote X = Lp(Ω) while if J ∈

BUC(Ω, L1(Ω)) denote X = L∞(Ω) or X = Cb(Ω). If X = Lp(Ω), with 1 ≤ p ≤ ∞, we will
assume h ∈ L∞(Ω) while if X = Cb(Ω), we will assume h ∈ Cb(Ω).

Then the spectrum of K − hI satisfies σ(K − hI) = σess ∪ σp where the essential range is

σess = R(−h)

and the (possibly empty) discrete point spectrum

σp = {µn}Mn=1 , M ∈ N ∪ {∞}.

If M =∞, then {µn}∞n=1 accumulates in R(−h).

Note that the essential spectrum above is independent of X and are the points in the spectrum
such that K − (h + λ)I is not a Fredholm operator of index zero. Also note that the point
spectrum, if nonempty, is potentially dependent of the space X. Hence, the following result,
taken from [26, Proposition 3.25], guarantees that the point spectrum, hence the whole spectrum
σ(K − hI), is independent of X.

Proposition 2.4 Assume |Ω| < ∞ and J ∈ L∞(Ω, Lp
′
0(Ω)) for some 1 ≤ p0 ≤ ∞ and h ∈

L∞(Ω) then for all p0 ≤ p <∞, K − hI ∈ L(Lp(Ω), Lp(Ω)), and σLp(Ω)(K − hI) is independent
of p.

If moreover J ∈ BUC(Ω, Lp
′
0(Ω)), the spectrum above coincides also with σL∞(Ω)(K − hI).

If, additionally, h ∈ Cb(Ω), the spectrum above coincides also with σCb(Ω)(K − hI).

Notice that indeed one proves that eigenfunctions belong to all spaces X.
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2.2 Continuous dependence

Now we present some results on the continuous dependence of the operators K − hI and their
spectrum, with respect to the kernel J and the function h.

Proposition 2.5 i) Assume for some 1 ≤ p ≤ ∞, {Jn}n ⊂ Lp(Ω, Lp
′
(Ω)) and Jn → J in that

space and hn → h in L∞(Ω). Then

Kn − hnI → K − hI in L(Lp(Ω), Lp(Ω)).

ii) Assume {Jn}n ⊂ BUC(Ω, L1(Ω)) and Jn → J in that space and hn → h in Cb(Ω). Then

Kn − hnI → K − hI in L(Cb(Ω), Cb(Ω)).

iii) Assume |Ω| < ∞ and for some 1 ≤ p0 ≤ ∞ we have {Jn}n ⊂ L∞(Ω, Lp
′
0(Ω)) and Jn → J

in that space and hn → h in L∞(Ω). Then for all p0 ≤ p ≤ ∞,

Kn − hnI → K − hI in L(Lp(Ω), Lp(Ω)).

If additionally, {Jn}n ⊂ BUC(Ω, Lp
′
0(Ω)) and Jn → J in that space and hn → h in Cb(Ω),

then we also get

Kn − hnI → K − hI in L(Cb(Ω), Cb(Ω)).

Proof. Denoting X = Lp(Ω) with 1 ≤ p ≤ ∞ or X = Cb(Ω), parts i) and ii) are direct
consequences of Corollary 2.2 and the estimates on K in terms of the kernel J in Proposition
2.1, combined with the convergence of the multiplication operators hnI → hI in L(X,X).

For part iii) observe first that with the assumptions we get Jn → J in Lp(Ω, Lp
′
(Ω)) for any

1 ≤ p0 ≤ p ≤ ∞ and then use part i). Finally note that the additionally assumption on Jn
implies Jn → J in BUC(Ω, L1(Ω)) and then we use part ii).

Now combining this result with Theorem 2.3 and Proposition 2.4 we get the following result
about the continuity of the spectrum.

Proposition 2.6 Assume either one of the following cases.
i) For some 1 ≤ p < ∞, {Jn}n ⊂ Lp(Ω, Lp

′
(Ω)) and Jn → J in that space and hn → h in

L∞(Ω). Then denote X = Lp(Ω).
ii) {Jn}n ⊂ BUC(Ω, L1(Ω)) and Jn → J in that space and hn → h in L∞(Ω). Then denote
X = L∞(Ω).

If moreover hn → h in Cb(Ω) then denote X = L∞(Ω) or X = Cb(Ω).
iii) |Ω| < ∞ and for some 1 ≤ p0 ≤ ∞ we have {Jn}n ⊂ L∞(Ω, Lp

′
0(Ω)) and Jn → J in that

space and hn → h in L∞(Ω). Then denote X = Lp(Ω) for any p0 ≤ p <∞.
iv) |Ω| < ∞ and for some 1 ≤ p0 ≤ ∞ we have {Jn}n ⊂ BUC(Ω, Lp

′
0(Ω)) and Jn → J in that

space and hn → h in L∞(Ω). Then denote X = Lp(Ω) for any p0 ≤ p ≤ ∞.
If moreover hn → h in Cb(Ω) then denote X = Lp(Ω) for any p0 ≤ p ≤ ∞ or X = Cb(Ω).

Then, in each of the cases above we have

Kn − hnI → K − hI in L(X,X),

11



the spectrum of Kn − hnI and K − hI are independent of X and
a) For each λ ∈ ρ(K − hI) there exists n0 ∈ N such that for all n ≥ n0 we have λ ∈

ρ(Kn − hnI).
b) For λ = µ ∈ σp(K − hI), with multiplicity N , there exists ε0 > 0 such that for any

0 < ε < ε0 there exists n0 ∈ N such that for all n ≥ n0 in the ball B(λ, ε) ⊂ C, the operator
Kn − hnI has exactly N eigenvalues, counting multiplicities.

c) For λ ∈ R(−h) there exists λn ∈ R(−hn) such that λn → λ.

Proof. Part a) follows from [20], Chapter 4, Section 3, Theorem 3.1, pag 208.
Part b) follows from [20], Chapter 4, Section 3, Theorem 3.16, page 212.
Finally, for part c) note that if λ ∈ R(−h) and there exists δ > 0 such that for all n ∈ N

we had d(λ,R(−hn)) ≥ δ > 0 the we would get |hn(x) + λ| ≥ δ > 0 for all x ∈ Ω and n ∈ N.
From this we get |h(x) +λ| ≥ δ > 0 for all x ∈ Ω and therefore 1

h+λ ∈ L
∞(Ω), which contradicts

λ ∈ R(−h).

2.3 Positivity properties

Now we define the essential support of a nonnegative measurable function.

Definition 2.7 Let z be a nonnegative measurable function z : Ω→ R. We define the essential
support of z (support for short) as:

supp(z) =
{
x ∈ Ω : ∀δ > 0, |{z > 0} ∩B(x, δ)| > 0

}
,

where B(x, δ) is the ball centered in x, with radius δ.

Observe that for a measurable nonnegative function z : Ω→ R

supp(z) = Ω if and only if z > 0 a.e. in Ω. (2.4)

In such a case we say that z is essentially positive (positive for short), and write it z > 0.
Given two measurable functions w, z : Ω → R we will say that w is (essentially) strictly

above z and write w > z, if w − z > 0 in the sense above.
The following result gives that under certain positivity of the kernel J , the operator K

strictly increases the support of a nonnegative function, see [26, Proposition 3.15]

Proposition 2.8 Assume J ≥ 0 satisfies that, for some R > 0,

J(x, y)>0 for all x, y ∈ Ω, such that d(x, y)<R. (2.5)

If z ≥ 0 is a nontrivial measurable function defined in Ω then,

supp(K(z)) ⊃ B(supp(z), R) :=
⋃

y∈supp(z)

B(y,R).

In particular, assume Ω is R–connected as in Definition 1.2. Then either supp(z) = Ω or
supp(K(z)) is strictly larger than supp(z). Indeed if supp(z) ( Ω but supp(K(z)) = supp(z)
then B(supp(z), R) \ supp(z) = ∅ then every point in Ω \ supp(z) is at a distance larger than R
from supp(z), which contradicts that Ω is R–connected.
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As a consequence of Proposition 2.8, successive iterations of K will increase the support of
z up to cover any compact set in Ω. In particular, if Ω is compact and connected (hence R–
connected for any R > 0), then in a fixed number of iterations, independent of z, supp(Kn(z)) =
Ω; see [26, Proposition 3.15] for full details.

The following result gives a more quantitative measure of the “positivization” properties of
K provided a stronger positivity condition than (2.5) on J is assumed.

Proposition 2.9 Assume Ω has finite measure, |Ω| < ∞ and the balls in Ω with fixed radius
R > 0, do not degenerate in measure, that is, for some m0 > 0

|B(x,R)| ≥ m0 > 0, for all x ∈ Ω. (2.6)

Assume also that J ≥ 0 and satisfies that there exist J0 > 0 such that

J(x, y) > J0 > 0 for all x, y ∈ Ω, such that d(x, y) < R. (2.7)

Then if z > 0, there exists α = α(z) > 0 such that

K(z)(x) ≥ α > 0, a.e. x ∈ Ω.

In particular, for z = 1 we get that the function in (2.1) satisfies

h0(x) ≥ J0m0 > 0, a.e. x ∈ Ω.

Proof. Assume first infΩ z > δ > 0. Then for any x ∈ Ω

K(z)(x) =

∫
Ω
J(x, y)z(y) dy ≥

∫
B(x,R)

J(x, y)z(y) dy ≥ J0|B(x,R)|δ ≥ J0m0δ > 0.

Assume now infΩ z = 0. Then, since |Ω| < ∞ we have |{z ≤ δ}| → 0 as δ → 0. Then for δ
small enough we can assume that for each x ∈ Ω, |B(x,R) ∩ {z > δ}| > m0/2.

Hence for x ∈ Ω

K(z)(x) ≥
∫
B(x,R)∩{z>δ}

J(x, y)z(y) dy ≥ J0|B(x,R) ∩ {z > δ}|δ ≥ J0
m0

2
δ > 0.

The result for h0 = K(1) is immediate. Observe that h0 could be unbounded above unless
we asume J ∈ L∞(Ω, L1(Ω)).

Remark 2.10 Observe that even if |Ω| = ∞ the result above remains true for z > 0 such that
infΩ z = 0 and, as δ → 0,

sup
x∈Ω
|B(x,R) ∩ {z ≤ δ}| → 0.

3 Principal eigenvalues and maximum principle

Now we discuss properties related to principal eigenvalues and maximum principles as in Defi-
nition 1.4. For this assume that J , h and X are as in Theorem 2.3.

Then following ideas in [7], [10], [6, 23] and references therein we define
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Definition 3.1 With the notations above we define

Λ = inf
0<ϕ∈X

sup
Ω

Kϕ− hϕ
ϕ

.

That is, Λ is the infimum of all λ ∈ R such that there exists 0 < ϕ ∈ X such that

Kϕ− hϕ ≤ λϕ in Ω. (3.1)

Some immediate consequences are the following

Proposition 3.2 i) The set of λ for which (3.1) holds for some 0 < ϕ ∈ X is a half line, that
is, if λ′ > λ then (3.1) also holds for λ′ (and the same ϕ). If λ > Λ then we can always assume
in (3.1) that Kϕ− hϕ < λϕ in Ω.
ii) If J satisfies (2.5) then

Λ ≥ − inf
Ω
h.

iii) If |Ω| < ∞ and J ∈ L∞(Ω, L1(Ω)) so h0 defined in (2.1) satisfies h0 ∈ L∞(Ω), then Λ is
well defined and

Λ ≤ sup
Ω

(h0 − h).

iv) If µ is a principal eigenvalue of K − hI in X as in Definition 1.4 then

µ ≥ Λ.

v) If Ω is R–connected, J satisfies (2.5), λ > − infΩ h and 0 ≤ ϕ ∈ X is nontrivial and satisfies

Kϕ− hϕ ≤ λϕ

then 0 < ϕ ∈ X and λ ≥ Λ. If, additionally, |Ω| < ∞, the measure of the balls satisfies (2.6)
and J satisfies (2.7), then there exists α > 0 such that ϕ ≥ α > 0 in Ω.
vi) As a function of J and h, Λ = Λ(J, h) is increasing in J and decreasing in h. Moreover, if
for some δ > 0 we have h1 + δ ≤ h ≤ h2 − δ in Ω, then

Λ(h1)− δ ≥ Λ(h) ≥ Λ(h2) + δ.

vii) If Ω′ ⊂ Ω, and we denote by X(Ω′) the spaces Lp(Ω′), with 1 ≤ p ≤ ∞, or Cb(Ω
′) respectively

and for ϕ ∈ X(Ω′) we define

KΩ′ϕ(x) =

∫
Ω′
J(x, y)ϕ(y) dy, x ∈ Ω′

then

Λ(Ω′) := inf
0<ϕ∈X(Ω′)

sup
Ω′

KΩ′ϕ− hϕ
ϕ

≤ Λ = Λ(Ω).

Proof. The first part in i) is immediate. Also, if λ > Λ, choose λ > λ′ > Λ. Since for λ′, (3.1)
is also satisfied for some function 0 < ϕ ∈ X then Kϕ− hϕ ≤ λ′ϕ < λϕ.
ii) If J satisfies (2.5) and (3.1) is satisfied for 0 < ϕ ∈ X then

0 < Kϕ ≤ (h+ λ)ϕ
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and therefore h+ λ > 0 in Ω. Thus λ ≥ − infΩ h and then Λ ≥ − infΩ h.
iii) Since h0 ∈ L∞(Ω), take ϕ = 1 ∈ X then

Kϕ− hϕ
ϕ

= h0 − h ≤ λ := sup
Ω

(
h0 − h

)
.

Hence, the set of λ such that (3.1) holds for some 0 < ϕ ∈ X is non empty and Λ is well defined.
iv) If µ is a principal eigenvalue, by definition, (3.1) holds for λ = µ and then, by part i), µ ≥ Λ.
v) If supp(ϕ) ( Ω, since Ω is R–connected, by Proposition 2.8 the support of Kϕ is larger than
the support of ϕ and we reach a contradiction with Kϕ ≤ (h + λ)ϕ since h + λ > 0. Hence
0 < ϕ ∈ X and (3.1) is satisfied, whence λ ≥ Λ. The rest follows from Proposition 2.9 since
Kϕ > α′ > 0 implies ϕ ≥ α′

h+λ > α > 0 in Ω.
vi) The first part is immediate from the definition of Λ. For the rest observe that by Definition
3.1 we get Λ(h+ c) = Λ(h)− c for c ∈ R.
vii) Observe that if 0 < ϕ ∈ X then the restriction to Ω′, φ = ϕ|Ω′ satisfies 0 < φ ∈ X(Ω′) and
for x ∈ Ω′, KΩ′φ(x) ≤ Kϕ(x). Hence

Λ(Ω′) ≤ sup
Ω′

KΩ′φ

φ
− h ≤ sup

Ω′

Kϕ

ϕ
− h ≤ sup

Ω

Kϕ

ϕ
− h.

Minimising in ϕ we get the result.

Now our goal here is to prove the following main result.

Theorem 3.3 Assume Ω is R–connected, |Ω| < ∞ and J , h and X are as in the standing
Assumptions 1.3. Then
i)

− inf
Ω
h ≤ Λ = supRe(σX(K − hI)) ≤ sup

Ω

(
h0 − h

)
.

In particular, Λ is the only possible principal eigenvalue of K − hI in X.
ii) If

Λ > − inf
Ω
h.

then Λ is the principal eigenvalue of K−hI in X. In such a case Λ is a simple isolated eigenvalue
of K − hI in X with bounded eigenfunction. If moreover J ∈ BUC(Ω, Lp

′
0(Ω)) and h ∈ Cb(Ω),

the eigenfunction is continuous.
iii) The maximum principle is satisfied for λ > Λ and is not satisfied for λ < Λ nor for
λ = Λ > − infΩ h.
iv) If λ > Λ then the strong maximum principle is satisfied.

In order to prove Theorem 3.3 we make use of the following Lemma. Notice it does not use
that K is compact.

Lemma 3.4 Assume Ω is R–connected, |Ω| < ∞, h and X are as above, (2.6) holds true and
J satisfies (2.7) and J ∈ L∞(Ω, Lp

′
(Ω)) so K ∈ L(XL∞(Ω)), λ > − infΩ h, and there exist

0 < ϕ ∈ X and φ ∈ X such that

Kϕ− hϕ ≤ λϕ in Ω.
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and
Kφ ≥ (h+ λ)φ in Ω.

Then either φ ≤ 0 in Ω or φ > 0 in Ω and is a multiple of ϕ, Kϕ − hϕ = λϕ and λ is a
principal eigenvalue of K − hI in X.

Proof. Assume φ > 0 in a set of positive measure. By part v) in Proposition 3.2 we have
ϕ ≥ α > 0 in Ω and φ ≤ Kφ

h+λ ∈ L
∞(Ω), hence φ is bounded above.

Thus, let s > 0 be the largest number such that ϕ ≥ sφ, that is, 1
s = supΩ

(φ
ϕ

)
> 0. Since

K(ϕ− sφ) ≤ (h+ λ)(ϕ− sφ),

if ϕ− sφ ≥ 0 is nontrivial, then from part v) in Proposition 3.2 we get ϕ− sφ > ε > 0 in Ω for
some ε > 0. But then there exist some s̃ > 0 such that

ϕ ≥ ε+ sφ > (s̃+ s)φ

which is a contradiction with the definition of s. Therefore ϕ = sφ and the result follows.

Now we can prove Theorem 3.3.

Proof of Theorem 3.3. We proceed in different steps.
Step1. We prove now that if λ > Λ ≥ − infΩ h then λ ∈ ρX(K − hI). This and part iv) in
Proposition 3.2 implies that Λ is the only possible principal eigenvalue.

In fact, since λ > − infΩ h then the multiplication operator (h + λI) : X → X is invertible
and K : X → X is compact, then it is enough to prove that K − (h + λ)I is injective. If we
assume otherwise then there exists a nontrivial φ ∈ X such that Kφ = (h + λ)φ. Since λ > Λ
then by part ii) in Proposition 3.2 there exists 0 < ϕ ∈ X such that Kϕ−hϕ < λϕ. Since either
φ or −φ are positive in a set of positive measure in Ω, then Lemma 3.4 implies φ is a multiple
of ϕ and Kϕ− hϕ = λϕ, which is a contradiction.
Step 2. We now prove that if Λ > − infΩ h then Λ is a principal eigenvalue. Moreover, in such
a case, Theorem 2.3 implies Λ > − infΩ h is an isolated eigenvalue of K − hI and Lemma 3.4
implies it is simple. Finally, if 0 < ϕ ∈ X is an associated eigenfunction, then ϕ = Kϕ

h+λ ∈ L
∞(Ω)

and is even continuous under the additional assumption on J and h. Thus we conclude the proof
of part ii) in the theorem.

To prove the claim, observe that for any ε > 0 and λ > Λ, from Step 1, there exists a unique
solution φε,λ ∈ X of

Kφ− (h+ λ)φ = −ε.

Also, since λ > Λ, there exists 0 < ϕλ ∈ X such that Kϕλ − hϕλ ≤ λϕλ. Then Lemma 3.4
applied to ϕλ and −φε,λ implies φε,λ ≥ 0, since λ is not an eigenvalue, by Step 1.

But then, by part v) in Proposition 3.2, we have φε,λ > α > 0 for some α = α(ε, λ).
Now, if for some ε > 0, {φε,λ}Λ<λ<Λ+1 is bounded in X, since K ∈ L(X,X) is compact, we

can assume that for some sequence λn → Λ, ϕn = φε,λn is such that 0 < K(ϕn) converges in X
to some 0 ≤ ξ ∈ X. Then

0 < ϕn =
ε+K(ϕn)

h+ λn
→ ε+ ξ

h+ Λ
= ϕ in X.
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Then ϕ > 0, ξ = K(ϕ) ∈ L∞(Ω) and Kϕ− (h+ Λ)ϕ = −ε and then

sup
Ω

Kϕ− hϕ
ϕ

= Λ− ε

which contradicts that Λ is the infimum.
Therefore, we can take εn → 0 and λn ∈ [Λ,Λ + 1] such that ‖φεn,λn‖X → ∞, λn → λ∗ ∈

[Λ,Λ + 1] and such that, taking, 0 < ϕn =
φεn,λn
‖φεn,λn‖X

, 0 < K(ϕn) converges in X to some

0 ≤ ξ ∈ X. Since ϕn satisfies

Kϕn − (h+ λn)ϕn = ε̃n =
εn

‖φεn,λn‖X
→ 0,

then

0 < ϕn =
ε̃n +K(ϕn)

h+ λn
→ ξ

h+ λ∗
= ϕ in X.

Then ‖ϕ‖X = 1, ϕ ≥ 0, ξ = K(ϕ) ∈ L∞(Ω) and Kϕ− (h+λ∗)ϕ = 0. Hence, λ∗ is an eigenvalue
and thus λ∗ = Λ by Step 1. Again, by part v) in Proposition 3.2, we have ϕ > 0 and Λ is a
principal eigenvalue as claimed.
Step 3. Observe that from Steps 1 and 2 above, if either Λ > − infΩ h or Λ = − infΩ h, we
conclude that

Λ = sup
(
σX(K − hI) ∩ R

)
≤ supRe(σX(K − hI)).

The reverse inequality will be obtained below, using properties of the linear evolution equation,
see the end of Section 4, below Proposition 4.5.

Now we turn to prove iii).
Step 4. Now we prove the maximum principle for λ > Λ. Indeed if u ∈ X satisfies

Ku− (h+ λ)u ≤ 0 in Ω

then φ = −u satisfies Kφ ≥ (h + λ)φ and by Lemma 3.4, since λ is not an eigenvalue, we get
u ≥ 0 in Ω.
Step 5. If λ = Λ > − infΩ h then Λ is the principal eigenvalue and the positive eigenfunction
contradicts the maximum principle.
Step 6. Assume λ < Λ and satisfies the maximum principle.

First, if Λ > − infΩ h and φ is a positive eigenfunction of Λ then K(−φ) − (h + λ)(−φ) =
(Λ− λ)(−φ) ≤ 0 in Ω and thus the maximum principle implies φ ≤ 0 which is a contradiction.

Second, if Λ = − infΩ h then A = {h + λ < 0} has positive measure |A| > 0 and then the
characteristic function φ = −XA ≤ 0 satisfies Kφ− (h+ λ)φ ≤ 0 in Ω and this contradicts the
maximum principle. Notice that if X = Cb(Ω) we use that A can be approximated by compact
sets from the interior and we can take a positive continuous function φ with compact support
in a compact subset of A. With such a φ we reach a contradiction as above.
Step 7. Now we prove v). For this, if λ > Λ ≥ − infΩ h and u ∈ X satisfies Ku− (h+λ)u ≤ 0
in Ω, from Step 4 we know u ≥ 0. Since Ku ≤ (h + λ)u and Ω is R–connected, by part v) in
Proposition 3.2, if u 6= 0 we get Ku ≥ α > 0 and then u ≥ α

h+λ ≥ α
′ > 0 in Ω.
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Remark 3.5 The possibility that Λ = − infΩ h has positive eigenfunctions will be analysed
further below in Section 3.2.

In particular, the reciprocal of part ii) will be discussed in Corollary 3.18.

Using Proposition 2.6 and the characterization in part i) of Theorem 3.3 we obtain the
following.

Corollary 3.6 Assume Ω, J, h and {Jn}n, {hn}n satisfy the assumptions in Theorem 3.3 and
the assumptions in parts iii) or iv) in Proposition 2.6. Then we have

lim
n→∞

Λ(Kn − hnI) = Λ(K − hI).

Proof. Note that since any λ ∈ C such that Re(λ) > Λ := Λ(K − hI) satisfies λ ∈ ρ(K − hI),
by part a) in Proposition 2.6 we get λ ∈ ρ(Kn−hnI) for all sufficiently large n. Hence, denoting
Λ(n) := Λ(Kn − hnI),

lim sup
n

Λ(n) ≤ Λ.

If Λ > − infΩ h then it is a simple eigenvalue of K − hI and by part b) in Proposition 2.6
there is a sequence of simple eigenvalues of Kn − hnI, denoted {µn}n such that µn → Λ. Hence
Re(µn) ≤ Λ(n) and then

Λ = lim
n
Re(µn) ≤ lim inf

n
Λ(n).

If Λ = − infΩ h, since hn → h uniformly in Ω, then infΩ hn → infΩ h and then Λ(n) ≥
− infΩ hn which gives

Λ = − inf
Ω
h ≤ lim inf

n
Λ(n).

The following result, obtained in [27] for the case of a symmetric kernel, gives an alternative
description of Λ using the variational properties in L2(Ω).

Proposition 3.7 Assume in Ω, J and h are as in Theorem 3.3 and assume furthermore that
in (1.7) we have 1 ≤ p0 ≤ 2 and

J(x, y) = J(y, x). (3.2)

Then the spectrum of K − hI is real, independent of X and

Λ = sup
ϕ∈L2(Ω)
‖ϕ‖

L2(Ω)
=1

E(ϕ)

where

E(ϕ) = −1

2

∫
Ω

∫
Ω
J(x, y)(ϕ(y)− ϕ(x))2 dy dx−

∫
Ω

(h(x)− h0(x))ϕ2(x) dx

with h0 as in (2.1).

The proof is based on the observation that, using Fubini, from (3.2) one gets that K − hI is
selfadjoint in L2(Ω). Therefore its spectrum in L2(Ω) is real and bounded above by

sup
ϕ∈L2(Ω)
‖ϕ‖

L2(Ω)
=1

〈(K − hI)ϕ,ϕ〉L2(Ω)
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which belongs to the spectrum, [8, p. 165]. Suitable integration gives that 〈(K−hI)ϕ,ϕ〉L2(Ω) =
E(ϕ). Since 1 ≤ p0 ≤ 2 then X = L2(Ω) is one of the admissible spaces and by Proposition 2.4
the spectrum is independent of X.

We can also give the following alternative characterization of Λ in Definition 3.1, see [7] for
the case of second order differential equations and [6, 23, 13] and references therein for the case
of nonlocal operators in open sets of the euclidean space RN .

Proposition 3.8 We have

Λ = sup
0<ϕ∈X

inf
Ω

Kϕ− hϕ
ϕ

Proof. Indeed denoting

Λ̃ = sup
0<ϕ∈X

inf
Ω

Kϕ− hϕ
ϕ

notice first that Λ̃ ≤ Λ since, otherwise there would exists λ > − infΩ h, and 0 < ϕ, ϕ̃ ∈ X such
that

sup
Ω

Kϕ− hϕ
ϕ

< λ < inf
Ω

Kϕ̃− hϕ̃
ϕ̃

which would contradict Lemma 3.4.
For the converse, first if Λ > − infΩ h, from part ii) in Theorem 3.3, so taking a positive

eigenfunction ϕ, we get Λ̃ ≥ infΩ
Kϕ−hϕ

ϕ = Λ.
Second, if Λ = − infΩ h, denote hm = infΩ h, take 0 < εn → 0 and consider the set of

positive measure Ωn = {x ∈ Ω, h(x) > hm + εn} and define hn(x) =

{
h(x) x ∈ Ωn

hm x ∈ Ω \ Ωn

which

is bounded, hn ≤ h, infΩ hn = hm and ‖h− hn‖∞ ≤ εn.
Since h− εn ≤ hn ≤ h we get

Λ̃ ≤ Λ̃(K − hnI) ≤ Λ̃ + εn.

On the other hand, since Ω \ Ωn has positive measure, part i) of Corollary 3.10 below implies
Λ(K − hnI) > −hm and therefore Λ̃(K − hnI) = Λ(K − hnI)→ Λ as n→∞, by Corollary 3.6
and we get the result.

3.1 Criteria for Λ > − infΩ h

Now we derive some necessary conditions for Λ.

Proposition 3.9 With the notations above, assume |Ω| < ∞, (2.6) holds true and J satisfies
(2.7). Then
i) For any x0 ∈ Ω and R as in (2.7) we have

1

h+ Λ
∈ L1(B(x0, R)).

In particular, 1
h+Λ ∈ L

1
loc(Ω).
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Also, if J is lower semicontinuous in its second variable, then for any compact set A ⊂ Ω
we have

inf
y∈A

(∫
A

J(x, y)

h(x) + Λ
dx
)
≤ 1.

ii)
inf
Ω
h0 − sup

Ω
h ≤ inf

Ω
(h0 − h) ≤ Λ.

iii) For any x0 ∈ Ω and R as in (2.7) we have

J0m0 − sup
Ω∩B(x0,R)

h ≤ Λ.

Proof. Take λ > Λ and 0 < ϕ ∈ X such that Kϕ ≤ (h+ λ)ϕ.
First, integrating ∫

Ω J(x, y)ϕ(y) dy

h(x) + λ
≤ ϕ(x) (3.3)

in an arbitrary measurable set A ⊂ Ω we get∫
A

∫
A

J(x, y)

h(x) + λ
ϕ(y) dy dx ≤

∫
A

∫
Ω

J(x, y)

h(x) + λ
ϕ(y) dy dx ≤

∫
A
ϕ(x) dx.

Using Fubini, the left hand side gives∫
A

(∫
A

J(x, y)

h(x) + λ
dx
)
ϕ(y) dy ≥ inf

y∈A

(∫
A

J(x, y)

h(x) + λ
dx
)∫

A
ϕ(y) dy,

whence infy∈A

( ∫
A

J(x,y)
h(x)+λ dx

)
≤ 1 .

In particular, iff we take A = B(x0, R) with x0 ∈ Ω and R as in (2.7)

J0

∫
B(x0,R)

dx

h(x) + λ
≤ 1.

Taking a sequence λn → Λ and using Fatou’s lemma we get 1
h+Λ ∈ L

1(B(x0, R)).
Also, if J is lower semicontinuous in its second variable and A is compact, then for each

λ > Λ and ε > 0 there exists yλ,ε ∈ A such that
∫
A
J(x,yλ,ε)
h(x)+λ dx ≤ 1 + ε.

Hence, as λ → Λ and ε → 0 we can assume yλ,ε → y0 ∈ A and using that J is lower
semicontinuous and Fatou’s lemma we get∫

A

J(x, y0)

h(x) + Λ
dx ≤ 1

and we get i).
For ii), again from (3.3) and using part v) in Proposition 3.2,

ϕ(x) ≥
∫

Ω J(x, y)ϕ(y) dy

h(x) + λ
≥ h0(x)

h(x) + λ
inf
Ω
ϕ

and we get h0(x) infΩ ϕ
ϕ(x) − h(x) ≤ λ, x ∈ Ω.
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Taking a minimising sequence {xn}n ⊂ Ω for ϕ, we get

inf
Ω
h0 − sup

Ω
h ≤ inf

Ω
(h0 − h) ≤ λ.

Taking λ→ Λ we get ii).
For iii), if instead of minimising ϕ in Ω in (3.3), we work with x ∈ B(x0, R) with x0 ∈ Ω and

R as in (2.7) we get from (3.3)

ϕ(x) ≥

∫
B(x0,R) J(x, y)ϕ(y) dy

h(x) + λ
≥ J0m0

h(x) + λ
inf

Ω∩B(x0,R)
ϕ, x ∈ B(x0, R)

and we get J0m0
infΩ∩B(x0,R) ϕ

ϕ(x) − h(x) ≤ λ, x ∈ Ω ∩B(x0, R).

Taking a minimising sequence {xn}n ⊂ Ω ∩B(x0, R) for ϕ, we get

J0m0 − sup
Ω∩B(x0,R)

h ≤ λ.

Taking λ→ Λ we get iii).

From this we derive the following criteria to guarantee that Λ > − infΩ h and hence, Λ is
the principal eigenvalue.

Corollary 3.10 With the notations above, assume |Ω| < ∞, (2.6) holds true and J satisfies
(2.7). Denote hm = infΩ h and assume either one of the following conditions
i)

|{h = hm}| > 0,

ii) There exists x0 ∈ Ω and r ≤ R as in (2.7) such that∫
B(x0,r)

dx

h(x)− hm
=∞,

iii) There exists a compact set C ⊂ Ω such that∫
C

dx

h(x)− hm
=∞.

iv) If J is lower semicontinuous in its second variable, we assume there exists a compact set
A ⊂ Ω such that

inf
y∈A

∫
A

J(x, y)

h(x)− hm
dx > 1.

v)
oscΩ(h) := sup

Ω
h− inf

Ω
h < inf

Ω
h0, or inf

Ω
(h0 − h) > − inf

Ω
h.

iv) For any x0 ∈ Ω and R as in (2.7) we have

sup
Ω∩B(x0,R)

h−m < J0m0 ≤ inf
Ω
h0.

Then, in each of the cases above we have

Λ > − inf
Ω
h.
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On the other hand we also have the following criteria.

Corollary 3.11 Assume Ω, J , h are as in Theorem 3.3, hm = infΩ h and

1

h− hm
∈ X = Lp(Ω) with p0 ≤ p <∞.

i) If

sup
x∈Ω

∫
Ω

J(x, y)

h(y)− hm
dy ≤ 1

then Λ = − infΩ h.
ii) If

inf
x∈Ω

∫
Ω

J(x, y)

h(y)− hm
dy > 1

then Λ > − infΩ h.

Proof. Take hm = infΩ h and 0 < ϕ = 1
h−hm ∈ X. Then one readily gets

Kϕ(x)− (h(x)− hm)ϕ(x) =

∫
Ω

J(x, y)

h(y)− hm
dy − 1.

In case i), from Definition 3.1 we get Λ ≤ supΩ
Kϕ−hϕ

ϕ ≤ −hm, while Λ ≥ −hm by Proposition
3.2.

In case ii) we get infΩ
Kϕ−hϕ

ϕ > −hm and by Proposition 3.8 we get Λ > −hm.

When |{h = hm}| = 0 we give in the Lemma below a simple condition for part ii) in Corollary
3.10 which takes into account the measure geometric properties of the set {h = hm} and the
shape of the function h near this set. The second part of the Lemma gives a simple condition
for the assumption in Corollary 3.11 and will also be useful in Section 3.2.

Lemma 3.12 Let ∅ 6= K0 ⊂ {h = hm} and assume that for t > 0 small

|{x, dist(x,K0) ≤ t}| = O(tβ), β > 0.

Then
i) Assume for x in a neighbourhood O of K0 we have hm ≤ h(x) ≤ hm + H(dist(x,K0)) with
H : R+ → R+ and H(0) = 0 and H(t) ≤ Atk near t = 0 for some A, k > 0.

Then ∫
O

dx

h(x)− hm
=∞,

provided
β ≤ k.

ii) Assume K0 = {h = hm} and for x ∈ Ω we have h(x) ≥ hm +H(dist(x,K0)) with H : R+ →
R+ and H(0) = 0 and H(t) ≥ Atk near t = 0 for some A, k > 0.

Then for 1 ≤ q <∞
1

h− hm
∈ Lq(Ω)

provided

1 ≤ q < β

k
.
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Proof. i) Observe that ∫
O

dx

h(x)− hm
=

∫ ∞
0
|{ 1

h− hm
≥ s} ∩ O| ds

and ∫ ∞
1
|{ 1

h− hm
≥ s} ∩ O| ds =

∫ ∞
1
|{h ≤ hm +

1

s
} ∩ O| ds =

∫ 1

0
|{h ≤ hm + r} ∩ O| dr

r2
.

From the assumptions in H, for r small,

|{h ≤ hm + r} ∩ O| ≥ |{x, dist(x,K0) ≤ Br1/k}| ≥ Crβ/k

and therefore the integral is infinite provided 2− β/k ≥ 1, i.e. β ≤ k.
ii) Analogously ∫

Ω

dx

(h(x)− hm)q
=

∫ ∞
0
|{ 1

(h− hm)q
≥ s}| ds

and ∫ ∞
1
|{ 1

(h− hm)q
≥ s}| ds =

∫ ∞
1
|{h ≤ hm +

1

s
1
q

}| ds =

∫ 1

0
|{h ≤ hm + r}| dr

rq+1
.

From the assumptions in H, for r small,

|{h ≤ hm + r}| ≤ |{x, dist(x,K0) ≤ Br1/k}| ≤ Crβ/k

and therefore the integral is finite provided q + 1− β/k < 1, i.e. 1 ≤ q < β
k .

Remark 3.13 As a very particular case of Lemma 3.12, observe that if Ω ⊂ RN is an open set
then if K0 has fractal dimension 0 ≤ dF (K0) ≤ N , then for t > 0 small

|{x, dist(x,K0) ≤ t}| = O(tN−dF (K0)),

see Proposition 3.2, chapter 3 in [14], and then the condition in part i) of the lemma reads

N − k ≤ dF (K0).

In particular, if K0 is an isolated point x0 ∈ Ω, since dF (K0) = 0, we obtain the condition
k ≥ N which, for a sufficiently smooth function h leads to

Djh(x0) = 0, for j = 1, . . . , N − 1

and we recover the result in [10].
Also, part ii) of the lemma reads

dF (K0) < N − kq.

In particular, if K0 is formed by a finite number of isolated points then dF (K0) = 0 and the
condition reads 1 ≤ q < N

k . In the case of a smooth h this requieres that at each point x0 ∈ K0

Djh(x0) = 0, for j = 1, . . . , j0 ≤ N − 2, Dj0+1h(x0) 6= 0

and then 1 ≤ q < N
j0+1 .
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We end up this section with the following result on the operator K. Notice that below we
take h = 0 ∈ Cb(Ω).

Proposition 3.14 Assume Ω compact and connected, (2.6) holds and for some 1 ≤ p0 ≤ ∞

J ∈ BUC(Ω, Lp
′
0(Ω))

and denote X = Lp(Ω) for p0 ≤ p ≤ ∞ or X = Cb(Ω).
Then

0 < Λ(K) = r(K) := sup{|λ|, λ ∈ σ(K)}

that is, the spectral radius of K in X, is the unique principal eigenvalue of K and is simple.
In particular, we get

0 < Λ(K) ≤ inf
p0≤p≤∞

‖J‖Lp(Ω,Lp′ (Ω)) ≤ |Ω|
1
p0 ‖J‖

L∞(Ω,Lp
′
0 (Ω))

.

We say that K is of Krein–Rutman type in X.

Proof. From Theorem 2.3, with h = 0, we know the spectrum of K is made up of {0} and a
sequence of eigenvalues converging to 0. From Proposition 2.4 we know that the spectrum of
K does not depend on X. From Theorem 3.3, with h = 0 we know that 0 < Λ(K) and is the
unique principal eigenvalue of K and is simple.

On the other hand, choosing X = Cb(Ω), since Ω is compact and connected and (2.6) holds,
then we can use the Krein–Rutman theorem, [22, 30], to obtain that Λ(K) is the spectral radius,
r(K), in X = Cb(Ω), see Proposition 3.19 in [26].

Since the spectrum of K does not depend on X, we get the result while the bound on
Λ(K) comes form the estimate r(K) ≤ ‖K‖L(Lp(Ω),Lp(Ω)) for p0 ≤ p ≤ ∞, and by the estimates
in Proposition 2.1 we have ‖K‖L(Lp(Ω),Lp(Ω)) ≤ ‖J‖Lp(Ω,Lp′ (Ω)). Using Hölder’s inequality and
minimising in p we get the estimate.

3.2 The case Λ = − infΩ h

Now we analyse in detail the case Λ = − infΩ h = −hm. Our goal is to determine whether or
not Λ is still a principal eigenvalue and if K − (h− hm)I satisfies the maximum principle.

Notice that in this case Λ ∈ σess(K − hI) and therefore one expects the properties of
K − (h+ Λ)I to be quite different from the case where Λ > − infΩ h and then Λ is in the point
spectrum.

According to part ii) in Corollary 3.10 and Corollary 3.11 the integrability of 1
h−hm plays a

role in the analysis. Hence, we will assume that for some s ≥ 1 we have

0 ≤ 1

h− hm
∈ Ls(Ω) (3.4)

see Lemma 3.12, and define the set of integrable exponents for the function 1
h−hm

I = I(
1

h− hm
) := {s ≥ 1,

1

h− hm
∈ Ls(Ω)}, s0 := sup I(

1

h− hm
) <∞. (3.5)

Therefore I ⊂ [1, s0] with the same endpoints.
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Remark 3.15 If Ω = B(0, 1) ⊂ RN and α < N , the function g(x) = 1
|x|α has I(g) = [1, Nα ),

while the function g(x) = 1
|x|α log( A|x| )

, with A > 1, has I(g) = [1, Nα ].

We now introduce the following notations.

Definition 3.16 For 1 ≤ p ≤ ∞,
i) We say 1 ≤ p 4 s0 iff 1

h−hm ∈ L
p(Ω), that is, p ≤ s0 if s0 ∈ I, or p < s0 if s0 /∈ I.

ii) We say s0 4 p iff 1
h−hm /∈ Lp(Ω), that is, s0 < p if s0 ∈ I, or s0 ≤ p if s0 /∈ I.

To begin with, we observe that in some spaces Λ = −hm could still be the principal eigenvalue
and in some others it can not be.

Proposition 3.17 Assume Ω, J , h and X are as in Theorem 3.3.
i) If Λ = − infΩ h has a positive eigenfunction in X then X = Lp(Ω) with

p 4 s0.

ii) If
p 4 s0

then there exists some (constant) kernel J such that Λ = −hm has a positive eigenfunction in
X = Lp(Ω) given by 0 < ϕ = 1

h−hm ∈ X.

Proof. i) Assume Λ = −hm has a positive eigenfunction in X, i.e. 0 < ϕ ∈ X satisfies
Kϕ = (h− hm)ϕ. Then by Proposition 2.9 we get Kϕ > α > 0 and then 0 < α

h−hm ≤ ϕ hence
1

h−hm ∈ X.

ii) Take 0 < ϕ = 1
h−hm ∈ X and J = 1∫

Ω
1

h−hm
. Then one readily gets Kϕ− (h− hm)ϕ = 0 and

Λ = −hm has ϕ ∈ X as a positive eigenfunction.

With this we get the following reciprocal of part ii) of Theorem 3.3. This reciprocal holds in
[23] since they work in C(Ω) for Ω ⊂ RN .

Corollary 3.18 i) If X = Cb(Ω) or X = Lp(Ω) with with p0 ≤ p ≤ ∞ such that

s0 4 p

then Λ is the principal eigenvalue in X if and only if

Λ > − inf
Ω
h.

ii) If s0 4 p0 then Λ = −hm is not a principal eigenvalue in any of the admissible spaces in
Assumptions 1.3.

Therefore, we assume from now on that

p0 4 s0. (3.6)

To analyse in detail the operator K−(h−hm)I and, in particular, its eventual eigenfunctions,
we first sketch our driving argument: if λ ≥ − infΩ h, u ∈ X and we want to compute f =
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Ku−(h+λ)u we define v = (h+λ)u ∈ X and then f = K̃λv−v where K̃λ is the linear diffusion
operator as in (1.3) associated to the kernel

J̃λ(x, y) :=
J(x, y)

h(y) + λ
.

Obviously for λ > −hm, J̃λ and J have the same integrability properties, which are lost as
λ→ −hm since 1

h+λ becomes unbounded. This singular limit, changes drastically the functional

properties of K̃−hm . Under certain assumptions however, the equation f = K̃−hmv − v can still
be set in a larger space Y ⊇ X. In particular notice that since the standing Assumptions 1.3
J(x, ·) ∈ Lp′0(Ω) then J−hm(x, ·) ∈ Lq′(Ω) for 1

q′ = 1
p′0

+ 1
s for all s 4 s0. Then we define q0 as

0 ≤ 1

q0
:=

1

p0
− 1

s0
≤ 1

if s0 ∈ I or

0 ≤ 1

q0
:=
( 1

p0
− 1

s0
)− ≤ 1

otherwise, where (x)− denotes any number smaller than x but as close as we want to x. Observe
that 1 ≤ p0 < q0 ≤ ∞.

Now we analyse the kernels J̃λ and the nonlocal operators K̃λ.

Proposition 3.19 With the notations above and the standing Assumptions 1.3 we have the
following results.
i) For λ > −hm, if J ∈ L∞(Ω, Lp

′
0(Ω)) then J̃λ ∈ L∞(Ω, Lq

′
0(Ω)) while if J ∈ BUC(Ω, Lp

′
0(Ω))

then J̃λ ∈ BUC(Ω, Lq
′
0(Ω)).

ii) If J ∈ L∞(Ω, Lp
′
0(Ω)) then J̃−hm ∈ L∞(Ω, Lq

′
0(Ω)) and

J̃λ → J̃−hm , in L∞(Ω, Lq
′
0(Ω)) as λ→ −hm.

If moreover J ∈ BUC(Ω, Lp
′
0(Ω)) then J̃−hm ∈ BUC(Ω, Lq

′
0(Ω)).

iii) If J ∈ L∞(Ω, Lp
′
0(Ω)) denote Y = Lq(Ω) for q0 ≤ q < ∞, while if J ∈ BUC(Ω, Lp

′
0(Ω))

denote Y = Lq(Ω) for q0 ≤ q ≤ ∞ or Y = Cb(Ω). Then K̃λ, K̃−hm ∈ L(Y,L∞(Ω)), K̃λ, K̃−hm ∈
L(Y, Y ) are compact, the spectrum of K̃λ and K̃−hm are independent of Y and

K̃λ → K̃−hm in L(Y, Y ) as λ→ −hm. (3.7)

iv) For λ ≥ −hm the operators K̃λ satisfy the assumptions in Theorem 3.3 in the spaces Y in
part iii) with h̃ = 0. In particular, for λ > −hm, in the space Y we have

0 < Λ̃(λ) < 1,

and
Λ̃(λ)→ Λ̃(−hm) ≤ 1, as λ→ −hm

and they are the principal eigenvalues and also the spectral radiuses of K̃λ and K̃−hm respectively.
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Proof. i) This is immediate since for fixed λ > −hm we have

0 < c ≤ 1

h(x) + λ
≤ C, x ∈ Ω

for some positive constants c, C and q′0 ≤ p′0.
ii) Observe that for λ > −hm we have for some c > 0 and any s 4 s0,

0 < c ≤ 1

h+ λ
↗ 1

h− hm
, monotonically in Ls(Ω) as λ→ −hm

which in turn, using Hölder’s inequality, implies that for each x ∈ Ω

J̃λ(x, ·) :=
J(x, ·)
h(·) + λ

↗ J̃−hm(x, ·) :=
J(x, ·)

h(·)− hm
, monotonically in Lq

′
0(Ω) as λ→ −hm

and then J̃−hm ∈ L∞(Ω, Lq
′
0(Ω)) or J̃−hm ∈ BUC(Ω, Lp

′
0(Ω)) respectively and

J̃λ ↗ J̃−hm , in L∞(Ω, Lq
′
0(Ω)) as λ→ −hm.

iii) This follows from Proposition 2.6.
iv) Observe first that for λ ≥ −hm the kernels J̃λ satisfy condition (2.7) and J̃λ ∈ L∞(Ω, Lq

′
0(Ω)).

Hence the operators K̃λ satisfy the assumptions in Theorem 3.3 in Y with h̃ = 0 and then, by
Proposition 3.14, we get 0 < Λ̃(λ) and it is the principal eigenvalue and the spectral radius of
K̃λ. Also, Corollary 3.6 implies

Λ̃(λ)→ Λ̃(−hm), as λ→ −hm.

Now, for λ > −hm let us show that K̃λ − I satisfies the maximum principle in Y = Lq(Ω)
for q ≥ q0 > p0. For this assume v ∈ Y satisfies K̃λv− v ≤ 0 in Ω. Then u = v

h+λ ∈ X := Lq(Ω)
and Ku − (h + λ)u ≤ 0 in Ω. Since λ > Λ = −hm, and by Proposition 2.4 the spectrum of
K −hI is independent of X we know from Theorem 3.3 that the maximum principle is satisfied
for K − (h+ λ) in X = Lq(Ω), whence u ≥ 0 and then v ≥ 0.

Then part iii) in Theorem 3.3 implies Λ̃(λ) ≤ 1. But indeed, if Λ̃(λ) = 1, since it is the
principal eigenvalue in Y = Lq(Ω) with q ≥ q0, then there exists 0 < φ̃ ∈ Y such that K̃λφ̃ = φ̃.

But then 0 < φ = φ̃
h+λ ∈ X := Lq(Ω) is such that Kφ − (h + λ)φ = 0 but this implies that

λ > Λ = −hm is a principal eigenvalue in X, which is a contradiction with part i) in Theorem
3.3.

Therefore 0 < Λ̃(λ) < 1 and then 0 < Λ̃(−hm) ≤ 1.

Now we prove that the condition Λ̃(−hm) = 1 characterizes the situation in which Λ = −hm
has a positive eigenfunction and so it is a principal eigenvalue under assumption (3.6).

Proposition 3.20 Under the above notations and assumptions, including (3.6), they are equiv-
alent
i) Λ̃(−hm) = 1
ii) Λ = −hm has a positive eigenfunction in X = Lp(Ω) for any p0 ≤ p 4 s0.
iii) Λ = −hm has a positive eigenfunction in X = Lp(Ω) for some p0 ≤ p 4 s0.

In such a case, all positive eigenfunctions belong to the same one dimensional subspace.
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Proof. First, if Λ̃(−hm) = 1 since it is the principal eigenvalue and is simple, there exists

0 < φ̃ ∈ Y , such that φ̃ = K̃−hm φ̃ ∈ L∞(Ω). But then 0 < φ = φ̃
h−hm ∈ X := Lp(Ω) for any

p 4 s0 and is such that Kφ− (h− hm)φ = 0. Hence i) =⇒ ii) =⇒ iii).
Conversely, if Λ = −hm has a positive eigenfunction in X = Lp(Ω) for some p0 ≤ p 4 s0

then there exist 0 < φ ∈ Lp(Ω) such that (h−hm)φ = Kφ ∈ L∞(Ω). Then 0 < φ̃ = (h−hm)φ ∈
L∞(Ω) ⊂ Y satisfies K̃−hm φ̃ = φ̃. Hence Λ̃(−hm) = 1.

Assume now that the set C := {h = hm} is non empty (but of zero measure by (3.4)). Then
we analyse below the kernel of the operator K − (h− hm)I and show that if Λ = −hm does not
have a positive eigenfunction, then there are other singular “measure eigenfunctions” of K −hI
for λ = −hm some of which are positive. Moreover, the set of solutions of

Ku = (h− hm)u (3.8)

can be identified with the set of regular Borel measures concentrated in the set C := {h = hm}.
For this suitable additional regularity assumptions on J are required. More precisely we

have the following.

Proposition 3.21 With the notations above, assume furthermore that

J ∈ Lq(Ω, Cb(Ω)) for some q0 ≤ q <∞.

and Λ = −hm does not have a positive eigenfunction in X = Lp(Ω) for some (or any) p0 ≤ p 4
s0.

Then for each regular Borel measure with support in C , that is, dσ ∈ M(C ), there exists a
unique w such

u = dσ + w

is a singular solution of (3.8). Moreover, w ∈ Lp(Ω) for all p0 ≤ p < p∗ = s0q
s0+q 4 s0.

If dσ is a positive measure then w ≥ α
h−hm > 0 for some α > 0 and u is a positive singular

solution of (3.8).

Proof. Using that for each x ∈ Ω, J(x, ·) ∈ Cb(Ω) observe that u as in the statement satisfies
Ku = (h− hm)u iff v = (h− hm)w satisfies K̃−hmv − v = −H with

H(x) =

∫
C
J(x, y) dσ(y), x ∈ Ω.

Because of the assumption on J in the statement we have H ∈ Y = Lq(Ω) and from the
assumptions and Proposition 3.20 we get Λ̃(−hm) < 1. Thus we have a unique solution v ∈ Y
of the equation K̃−hmv − v = −H. Therefore w = v

h−hm ∈ X = Lp(Ω) for p given by

1

p
=

1

q
+

1

s
(3.9)

for any 1 ≤ s 4 s0. In particular 1
p ≥

1
s and then p 4 s0. The largest value of p is obtained as

s→ s0 so 1
p ≥

1
p∗

= 1
q + 1

s0
≤ 1

q0
+ 1

s0
= 1

p0
thus p∗ ≥ p0.

If dσ is a positive measure then H ≥ 0 and is non trivial. Since Λ̃(−hm) < 1 then K̃−hm − I
satisfies the strong maximum principle in Y , we get v ≥ α > 0 and then w ≥ α

h−hm ≥ α
′ > 0 in

Ω.
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Observe that a related result was obtained in [11] assuming 1
h−hm ∈ L1(Ω), working in

X = C(Ω), Ω ⊂ RN .
Now we present the following result on the maximum principle for the operator K−(h−hm)I.

Proposition 3.22 With the assumptions in Proposition 3.19 assume Λ = −hm does not have
a positive eigenfunction in X = Lp(Ω) for some (or any) p0 ≤ p 4 s0.

Then we have the following results.
i) For X = Cb(Ω) or X = Lp(Ω) with q0 ≤ p ≤ ∞ and s0 4 p then for every nontrivial u ∈ X
we have that

Ku− (h− hm)u changes sign in Ω,

that is, any nonzero function in the range R(K − hI), changes sign in Ω. In particular, K −
(h− hm)I satisfies the maximum principle.
ii) Assume 2p0 4 s0 so that q0 ≤ s0. Then the operator K − (h − hm)I satisfies the strong
maximum principle in X = Lp(Ω) with q0 ≤ p 4 s0. Moreover, if u ∈ X and Ku−(h−hm)u ≤ 0
then u ≥ α

h−hm for some α > 0.

Proof. For X = Cb(Ω) or X = Lp(Ω) with q0 ≤ p ≤ ∞, assume u ∈ X is nonzero and is such
that Ku− (h− hm)u ≤ 0. Then v = (h− hm)u ∈ Y = Lp(Ω) satisfies K̃−hmv − v ≤ 0.

Since from the assumption and Proposition 3.20 we get Λ̃(−hm) < 1, then by part iii) in
Theorem 3.3 the strong maximum principle holds for K̃−hm − I in Y = Lp(Ω), hence either
v = 0 or v ≥ α > 0. But v = 0 implies supp(u) ⊂ {h = hm} which has zero measure and then
u = 0 which is absurd. Therefore v ≥ α > 0 and then α

h−hm ≤ u ∈ X.
If s0 4 p this is a contradiction and then Ku− (h− hm)u must change sign in Ω. Hence we

prove part i).
On the other hand, if q0 ≤ p 4 s0, which requires 2p0 4 s0, from u ≥ α

h−hm in Ω, we get
u ≥ α′ > 0 in Ω, which proves part ii).

Remark 3.23 i) Observe that the case X = Lp(Ω) with p0 ≤ p < q0 remains open.
ii) Reference [23] treats the maximum principle for K − (h − hm)I in the case 1

h−hm ∈ L
1(Ω)

working in X = C(Ω) and Ω ⊂ RN with continuous kernel J . In fact in their setting they prove
that the maximum principle holds for Λ = −hm.

Their assumptions correspond here to p0 = 1, s0 = 1 and q0 = ∞ hence X = L∞(Ω) or
X = Cb(Ω) and we are in case i) of the Proposition.

3.3 Criteria for the sign of Λ

In this section we use all the previous results to derive some criteria to establish the sign of Λ.
For this we will assume the standing Assumptions 1.3. We will also denote hm = infΩ h.

First two general remarks:

Lemma 3.24 i) If there exist 0 < ξ ∈ X such that Kξ − hξ ≤ 0 then Λ ≤ 0.
ii) If there exist η ∈ X that changes sign in Ω and such that Kη − hη ≤ 0 then Λ ≥ 0.

Proof. i) This follows by Definition 3.1 and (3.1) with λ = 0.
ii) If Λ < 0 then by part iii) in Theorem 3.3 for λ = 0, the maximum principle would be satisfied
which contradicts the existence of η in the statement.

Then we have the following result.
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Proposition 3.25 i) If hm < 0 then Λ > 0.
ii) If hm = 0, and either |{h = 0}| > 0 or 1

h /∈ L1
loc(Ω) or supΩ h < infΩ h0 or h + δ ≤ h0 for

some δ > 0, then Λ > 0 and is the principal eigenvalue.
iii) If hm > 0, assume there exists 0 < ξ ∈ X such that Kξ − hξ � 0, then Λ < 0.
iv) If hm > 0, assume there exists η ∈ X that changes sign in Ω such that Kη − hη ≤ 0 then
Λ > 0.

Proof. Part i) is immediate since from part i) in Proposition 3.2, Λ ≥ −hm > 0.
Part ii) follows from Corollary 3.10 since either condition implies Λ > −hm = 0.
Part iii) is true because by i) in Lemma 3.24 we get Λ ≤ 0. But if Λ = 0 > −hm, so it is a

principal eigenvalue, then there exists 0 < φ ∈ X such that Kφ− hφ = 0. Taking ϕ = ξ and φ
this contradicts Lemma 3.4 with λ = 0 because Kξ − hξ 6= 0.

Part iv) is true because by ii) in Lemma 3.24 we get Λ ≥ 0. But if Λ = 0 > −hm, so it is
a principal eigenvalue, then there exists 0 < ξ ∈ X such that Kξ − hξ = 0. Taking ϕ = ξ and
φ = −η, this contradicts Lemma 3.4 with λ = 0 since η changes sign.

Now we can derive the following improvement of the monotonicity properties of Λ in part
vi) of Proposition 3.2.

Proposition 3.26 Assume in Ω, J and h are as in Theorem 3.3 and are such that Λ = Λ(J, h)
is the principal eigenvalue of K − hI.
i) Assume J1 � J ≤ J2 in Ω×Ω have the same regularity than J in Theorem 3.3 and J1 satisfies
(2.7) (with may be a different constant J0). Assume moreover that for some δ > 0 we have

J(x, y) < J2(x, y)− δ for all x, y ∈ Ω, such that d(x, y) < R.

Then
Λ(J1) < Λ(J) < Λ(J2).

ii) Assume h � h̃. Then
Λ(h) > Λ(h̃).

Proof. Take 0 < ξ ∈ X a positive and bounded eigenfunction associated to Λ.
i) Denote Ki = KJi as in (1.3). Then we have K1ξ−hξ = Kξ−hξ+(K1−K)ξ = Λξ+(K1−K)ξ.
Now observe that (K1 −K) = KJ1−J = −KJ−J1 and then (K1 −K)ξ � 0. Hence

K1ξ − (h+ Λ)ξ � 0

and by Lemma 3.24, Λ(J1, h + Λ) ≤ 0. But since by assumption Λ > − infΩ h, by iii) in
Proposition 3.25 we get Λ(J1, h+ Λ) = Λ(J1, h)− Λ < 0.

On the other hand, by Proposition 3.8 we get

Λ(J2) ≥ inf
Ω

(K2ξ

ξ
− h
)

= inf
Ω

(Kξ
ξ
− h+

(K2 −K)ξ

ξ

)
= Λ + inf

Ω

(K2 −K)ξ

ξ
.

Again K2 −K = KJ2−J and J2 − J satisfies (2.7) with constant δ. Then by Proposition 2.9 we
have KJ2−Jξ ≥ α > 0 in Ω. Therefore Λ(J2) > Λ.
ii) We have Kξ − h̃ξ = Kξ − hξ + (h− h̃)ξ = Λξ + (h− h̃)ξ. Hence

Kξ − (h̃+ Λ)ξ = (h− h̃)ξ � 0
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and by Lemma 3.24, Λ(h̃+ Λ) ≤ 0. Also we know Λ > − infΩ h ≥ − infΩ h̃, i.e. infΩ(h̃+ Λ) > 0
and we are as in iii) in Proposition 3.25. Hence Λ(h̃+ Λ) = Λ(h̃)− Λ < 0.

In particular we get the following result that sets the function h0 in (2.1) as a threshold for
the sign of Λ.

Corollary 3.27 i) If h = h0 then Λ = 0 with constant eigenfunction.
ii) If h0 � h then Λ < 0.
iii) If for some δ > 0, h+ δ ≤ h0 then Λ > 0.
iv) In the symmetric case and 1 ≤ p0 ≤ 2 as in Proposition 3.7,∫

Ω
h <

∫
Ω
h0 then Λ > 0.

Proof. i) Just observe that K1 = h0 − h = 0, and then λ = 0 is the principal eigenvalue.
ii) This is because Proposition 3.26.
iii) This comes from part vi) in Proposition 3.2.
iv) From Proposition 3.7 we get that for ϕ = 1

|Ω|1/2

Λ ≥ E(ϕ) =
1

|Ω|

∫
Ω

(h0 − h) > 0.

Finally, note that when Λ > − infΩ h the results above can be arranged to provide following
characterization of the principal eigenvalue in the same line as for second order elliptic differential
operators, see [7, 24, 1, 2, 25].

Theorem 3.28 With the notations above, assume Λ > − infΩ h. Then, the following statements
are equivalent
i) Λ < 0.
ii) K − hI satisfies the maximum principle in X.
iii) K − hI satisfies the strong maximim principle in X.
iv) There exists 0 < ξ ∈ X such that Kξ − hξ � 0.

Proof. i) ⇐⇒ ii) is by part iii) in Theorem 3.3 with λ = 0.
i) =⇒ iii) is by part iv) in Theorem 3.3 with λ = 0 while iii) =⇒ ii) is obvious.
i) =⇒ iv) is by Definition 3.1 and (3.1) with λ = 0.

Finally iv) =⇒ i) because we are as in part iii) of Proposition 3.25.

4 Linear evolutionary problems

Now we turn to the linear evolution equation (1.2). First we recall the following results, c.f. [26,
Theorem 4.3].

Proposition 4.1 Assume J ∈ Lp(Ω, Lp′(Ω)) with 1 ≤ p ≤ ∞ and then denote X = Lp(Ω) and
assume h ∈ L∞(Ω). Alternatively, assume J ∈ Cb(Ω, L1(Ω)) and then denote X = Cb(Ω) and
assume h ∈ Cb(Ω).
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i) Then L = K − hI ∈ L(X,X) is a linear operator that generates a group eLt ∈ L(X,X) for
t ∈ R, and the solutions of the initial value problem{

ut(x, t) = (K − hI)u(x, t) x ∈ Ω,
u(x, 0) = u0(x), x ∈ Ω,

(4.1)

are given by u(t) = eLtu0. Finally if supRe(σX(L)) < δ then

‖eLt‖L(X) ≤Meδt.

ii) For each u0 ∈ X and t ∈ R we have

u(x, t) = eLtu0(x) = e−h(x)tu0(x) +

∫ t

0
e−h(x)(t−s)K(u)(x, s)ds. (4.2)

iii) (Parabolic maximum principle) If J ≥ 0, then for every nonnegative u0 ∈ X, the
solution of problem (4.1), u(t) = eLtu0, is nonnegative for all t ≥ 0, and it is nontrivial if
u0 6≡ 0.

Moreover, if J satisfies (2.5) and Ω is R-connected as in Definition 1.2, then for every
u0 ∈ X, nonnegative and not identically zero,

supp(eLtu0) = Ω, for all t > 0,

that is, the solution of (4.1) is strictly positive in Ω, for all t > 0.

Now we can improve the positivity properties of the solutions of (4.1) as follows.

Proposition 4.2 (Parabolic strong maximum principle)
With the notations in Proposition 4.1, assume Ω is R–connected, |Ω| <∞ and the measure

satisfies (2.6) and J satisfies (2.7).
Then for every u0 ∈ X, nonnegative and not identically zero,

inf
Ω
eLtu0 > 0, t > 0.

Proof. Note that denoting v(t) = eh(x)tu(t) we have vt(t) = eh(x)tK(u(t)) ≥ 0 for t > 0 which
implies that for any t > s > 0 we have u(t) ≥ e−h(x)(t−s)u(s). Also, from this, as in (4.2) we get

u(t) = e−h(x)(t−s)u(s) +

∫ t

s
e−h(x)(t−r)K(u)(r) dr ≥ e−h(x)(t−s)u(s) + β(t− s)K(u(s))

with β(τ) = τe−‖h‖∞τ ; hence β(τ) > 0 for τ > 0 and β(0) = 0.
From part iii) in Proposition 4.1 we have u(s) > 0 in Ω and then from Proposition 2.9 we

get infΩK(u(s)) ≥ α(s) > 0. Thus, for any t > s

u(t) ≥ β(t− s)K(u(s)) ≥ β(t− s)α(s) > 0.

Observe now that from (4.2), for every ω0 ∈ X and T > 0, we consider the mapping
Fω0 : C([0, T ], X)→ C([0, T ], X) defined as

Fω0(ω)(x, t) = e−h(x)tω0(x) +

∫ t

0
e−h(x)(t−s)K(ω)(x, s) ds, x ∈ Ω, 0 ≤ t ≤ T.

Then we have the following immediate result.
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Lemma 4.3 If ω0, z0 ∈ X, and ω, z ∈ YT = C([0, T ], X) with the sup norm that we denote
||| · |||, then

|||Fω0(ω)−Fz0(z)||| ≤ C1(T )‖ω0 − z0‖X + C2(T )|||ω − z|||, (4.3)

where C1(T ) = e‖h−‖L∞(Ω)T , C2(T ) = CTe‖h−‖L∞(Ω)T , are increasing and continuous, and
C2(T )→ 0, as T → 0.

Definition 4.4 We say that u ∈ C([a, b], X) is a supersolution to (4.1) in [a, b], if for any
t ≥ s, with s, t ∈ [a, b]

u(t) ≥ e−h(x)(t−s)u(s) +

∫ t

s
e−h(x)(t−r)K(u)(r) dr. (4.4)

We say that u is a subsolution if the reverse inequality holds.

Clearly if u ∈ C([a, b], X) is differentiable and satisfies that

ut(t) ≥ (K − h)u(t) for t ∈ (a, b) (4.5)

then u is a supersolution in the sense of (4.4). The same happens for subsolutions if the reverse
inequality holds.

With this and the standard Picard’s iterations, we can prove the following.

Proposition 4.5 With the assumptions of Proposition 4.1, let u(t, u0) = eLtu0 be the solution
to (4.1) with initial data u0 ∈ X, and let u(t) be a supersolution to (4.1) in [0, T ].

If u(0) ≥ u0, then
u(t) ≥ u(t, u0), for t ∈ [0, T ].

The same is true for subsolutions with reversed inequality.

Proof. Since from (4.2) the solution of (4.1) can be written as u(t) = F(u)(t), with F = Fu0 ,
we choose τ < T small enough such that in Lemma 4.3 we have C2(τ) < 1. Hence, by (4.3) we
have that F(·) is a contraction in V = C

(
[0, τ ], X

)
. Then we consider the sequence of Picard

iterations,
un+1(t) = F(un)(t), n = 1, 2, . . . , 0 ≤ t ≤ τ

with u1(t) = u(t) for t ∈ [0, τ ], which converges to u in V .
Then we get by definition and using u(0) ≥ u0

u(t) ≥ F(u)(t) = u2(t), t ∈ [0, τ ].

From here, since F is increasing, u(t) ≥ F(u)(t) ≥ F(u2)(t) = u3(t) for t ∈ [0, τ ] and by
induction u(t) ≥ un(t) for all n = 1, 2 . . . and t ∈ [0, τ ]. Hence

u(t) ≥ u(t, u0), t ∈ [0, τ ].

Now, we take τ̃ = min{2τ, T} and (4.1) with initial data ũ0(τ) = u(·, τ). Then in [τ, τ̃ ] u(t)
is the unique fixed point of

F(u)(t) = e−h(x)(t−τ)ũ0 +

∫ t

τ
e−h(x)(t−s)K(u)(s) ds t ∈ [τ, τ̃ ]
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in V = C([τ, τ̃ ], X), and the supersolution satisfies by definition and u(τ) ≥ ũ0 that u(t) ≥
F(u(t)) in [τ, τ̃ ]. Following the same argument as above, we obtain that the supersolution,
u, and the solution, u, are ordered in [τ, τ̃ ]. From this we get u(t) ≥ u(t, u0), for t ∈ [0, τ̃ ].
Repeating this process we get the result in [0, T ].

Now we can end up the proof of part i) in Theorem 3.3.

End of the proof of i) in Theorem 3.3. Assume λ > Λ and 0 < ϕ ∈ X is such that
Kϕ−hϕ ≤ λϕ. Then from part v) in Proposition 3.2, we know ϕ ≥ α > 0 and U(t) = eλtϕ > 0
satisfies

Ut ≥ KU − hU, t ≥ 0

and U(0) = ϕ, that is, U is a positive supersolution to (4.1).
On the other hand, take µ ∈ σX(K − hI) and we want to show that Λ ≥ Re(µ). From

Theorem 2.3 we just need to consider the case when µ is an eigenvalue and from Step 1 of the
proof of Theorem 3.3 we just need to consider the case when µ is complex. Let φ be a complex
eigenfunction associated to µ. Then u(t) = eµtφ is a complex solution of (4.1) and its real and
imaginary parts, v(t) = Re(u(t)) and w(t) = Im(u(t)), are real solutions of (4.1).

Since K ∈ L(X,L∞(Ω)) then φ = v0 + iw0 = Kφ
h+λ ∈ L∞(Ω) and therefore there exists

a < 0 < b such that aϕ ≤ v0, w0 ≤ bϕ. Then, from Proposition 4.5 we get

aU(t) ≤ v(t), w(t) ≤ bU(t), t ≥ 0

and from this, Re(µ) ≤ λ. Taking λ→ Λ, we get the result.

Then we have the following result.

Proposition 4.6 Assume Ω is R–connected, |Ω| < ∞ and J , h and X are as in the standing
Assumptions 1.3. Also, fix any

λ̃ < Λ < λ.

Then
i) Any solution of (4.1) with u0 ∈ X satisfies

‖u(t)‖X ≤Meλt‖u0‖X , t ≥ 0.

ii) Assume either Λ > − infΩ h or J ∈ BUC(Ω, Lp
′
(Ω)). Also, by Proposition 4.2, assume

without loss of generality that 0 ≤ u0 ∈ X is such that u0 ≥ α > 0.
Then there exists a positive bounded function ϕ̃ in Ω such that

0 < eλ̃tϕ̃(x) ≤ u(x, t) x ∈ Ω, t > 0.

iii) For any solution of (4.1) with u0 ∈ L∞(Ω) there exists a positive function ϕ ∈ X such that

|u(x, t, u0)| ≤ eλtϕ(x) x ∈ Ω, t > 0.

Both parts ii) and iii) hold true for λ = λ̃ = Λ provided Λ > − infΩ h.
In particular, if Λ < 0 all solutions of (4.1) converge to 0 in X as t → ∞. Moreover, if

u0 ∈ L∞(Ω) then u(t)→ 0 uniformly in Ω as t→∞.
On the other hand, if Λ > 0 then all positive solutions of (4.1) converge pointwise to ∞ as

t→∞.
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Proof. Part i) follows from part i) in Proposition 4.1 and part i) in Theorem 3.3.
From Proposition 3.8, for λ̃ and λ as in the statement, there exists 0 < ϕ, ϕ̃ ∈ X such that

λ̃ < inf
Ω

Kϕ̃− hϕ̃
ϕ̃

≤ Λ ≤ sup
Ω

Kϕ− hϕ
ϕ

< λ.

Then u(x, t) = eλ̃tϕ̃ > 0 and U(t) = eλtϕ > 0 satisfy respectively

ut ≤ Ku− hu, U t ≥ KU − hU, t ≥ 0

i.e. they are positive sub and super solutions of (4.1).
Also, from part v) of Proposition 3.2 we get ϕ ≥ β > 0. On the other hand, if Λ > − infΩ h

we can assume λ̃ > − infΩ h and then we have ϕ̃ < Kϕ̃

h+λ̃
∈ L∞(Ω) and we get ϕ̃ ≤ α. If, otherwise

Λ = − infΩ h, since J ∈ BUC(Ω, Lp
′
(Ω)) then from Proposition 2.4 we know the spectrum in X

coincides with the spectrum in L∞(Ω), hence by Proposition 3.8, Λ = sup0<ϕ∈L∞(Ω) infΩ
Kϕ−hϕ

ϕ
and then we can assume ϕ̃ ∈ L∞(Ω) as well.

Now let u(x, t) be a positive solution of (4.1). From Proposition 4.2 we can assume infΩ u(x, 0) >
α0 > 0. We can also assume ϕ̃ above satisfies 0 < ϕ̃ < α0. Then Proposition 4.5 implies
u(x, t) = eλ̃tϕ̃ ≤ u(x, t) and we get ii).

Finally, let u(x, t) be a solution of (4.1) such that u(x, 0) is bounded above. Then we can
assume ϕ above satisfies u(x, 0) ≤ ϕ. Then Proposition 4.5 implies u(x, t) ≤ U(x, t) = eλtϕ.

Hence, if u0 ∈ L∞(Ω) the above argument applies to the solution of (4.1) with initial data
|u0| and then

|u(t, u0)| ≤ u(t, |u0|) ≤ eλtϕ.

If Λ > − infΩ h then we can take λ = λ̃ = Λ the principal eigenvalue and ϕ = ϕ̃ and
associated positive and bounded principal eigenfunction.

Recall that in Section 3.3 we derived criteria to determine the sign of Λ.

5 Conclusion

In this paper we have developed a comprehensive theory for principal eigenvalues for nonlocal
linear operators in general metric mesure spaces. The nonlocal operators are defined through
kernels with minimal regularity assumptions and are set in Lebesgue spaces of integrable func-
tions as well as in the space of continuous functions.

The connection between principal eigenvalues and maximum principles is also addressed and
the results show a strong similarity with the well known analogues for second order elliptic
PDEs.

For evolution problems we prove the strong maximum principle, develop the technique of sub
and super solutions and prove the connection between the sign of the principal eigenvalue and
the stability or instability of the solutions. Again results resemble strongly the known results
for linear second order parabolic equation.
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organization and self-similarity, RIMS Kôkyûroku Bessatsu, B15, pages 113–123. Res. Inst.
Math. Sci. (RIMS), Kyoto, 2009.
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[26] A. Rodŕıguez-Bernal and S. Sastre. Linear nonlocal diffusion problems in metric measure
spaces. Proceedings of the Royal Society of Edinburg, 146:833–863, 2016.
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