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ANALYSIS AND PDE
Vol. 2, No. 3, 2009

GLOBAL EXISTENCE OF SMOOTH SOLUTIONS OF A 3D LOG-LOG
ENERGY-SUPERCRITICAL WAVE EQUATION

TRISTAN ROY

We prove global existence of smooth solutions of the 3D log-log energy-supercritical wave equation
Ot — Au = —u> log¢ (log(10 4 u?))

with 0 < ¢ < 8/225 and smooth initial data («(0) = ug, 6,u(0) =u,). First we control the LfL ;2 norm of
the solution on an arbitrary size time interval by an expression depending on the energy and an a priori
upper bound of its LfOI:IZ(IR3) norm, with H2(R3) := H2(R?) N H'(R?). The proof of this long time
estimate relies upon the use of some potential decay estimates and a modification of an argument by Tao.
Then we find an a posteriori upper bound of the L H 2(R?) norm of the solution by combining the long
time estimate with an induction on time of the Strichartz estimates.

1. Introduction
We shall consider the defocusing log-log energy-supercritical wave equation
Ot — Au = — f(u) (1-1)

where u : R x R*> — R is a real-valued scalar field and f («) := u’g(u) with g(u) := log® (log(10 +u?)),
0 < ¢ < 8/225. Classical solutions of (1-1) are solutions that are infinitely differentiable and compactly
supported in space for each fixed time ¢. It is not difficult to see that classical solutions of (1-1) satisfy
the energy conservation law

E:zl/ (Gru(t, x))? dx—l—l/ |Vu(t,x)|2dx+/ F(u(t,x))dx (1-2)
2 R3 2 R3 R3

where F'(u) := fou f (@) dv. Classical solutions of (1-1) enjoy three symmetry properties that we use
throughout this paper:

o time translation invariance: if u is a solution of (1-1) and £, is a fixed time then it (¢, x) :=u(t —tg, x)
is also a solution of (1-1);

e space translation invariance: if u is a solution of (1-1) and xg is a fixed point lying in R? then
u(t, x) :=u(t, x — xp) is also a solution of (1-1);

e time reversal invariance: if u is a solution to (1-1) then (¢, x) := u(—t, x) is also a solution.

MSC2000: 35Q55.
Keywords: global regularity, log-log energy supercritical wave equation.
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The defocusing log-log energy-supercritical wave equation (1-1) is closely related to the power-type
defocusing wave equations, namely,

Ot — Au = —|u|P " u. (1-3)

Solutions of (1-3) have an invariant scaling

1 r x
) ._ L2 -
u(t, x) = u*(t, x):= /12/(P—1)u(},’ /1) (1-4)
and (1-3) is s.-critical, where s, := % — _pi T Thus the H% (R3) x H%~1(R3) norm of (u(0), 3,u(0)) is

invariant under scaling, i.e.,

e O e sy = N @) s sy
18,1 O) | yse 1y = 101 O) | 1 ) -

If p =5, then s, = 1 and this is why the quintic defocusing cubic wave equation
Ot — Au = —u’ (1-5)

is called the energy-critical equation. If 1 < p < 5 then s, < 1 and (1-3) is energy-subcritical while if
p > 5then s, > 1 and (1-3) is energy-supercritical. Notice that for every p > 5 there exists two positive
constant A11(p), 42(p) such that

A (P)ul < |f@)] < Aa(p) max (1, [u]?). (1-6)

This is why (1-1) is said to belong to the group of barely supercritical equations. There is another way
to see that. Notice that a simple integration by part shows that

6
Flw)~ =g, (1-7)

and consequently the nonlinear potential term of the energy fR3 F(u)dx~ fR3 u®g(u) dx just barely fails
to be controlled by the linear component, in contrast to (1-5).

The energy-critical wave equation (1-5) has received a great deal of attention. Grillakis [1990; 1992]
established global existence of smooth solutions (global regularity) of this equation with smooth initial
data u(0) = ug, o,u(0) = u;. His work followed that of Rauch [1981, part I] for small data and that
of Struwe [1988] on the spherically symmetric case. Later Shatah and Struwe [1993] gave a simplified
proof of this result. Kapitanski [1994] and, independently, Shatah and Struwe [1994] proved global
existence of solutions with data (g, u) in the energy class.

We are interested in proving global regularity of (1-1) with smooth initial data (u¢, #;). By standard
persistence of regularity results it suffices to prove global existence of solutions

u € 6([0, T1, H*(R)) n¢' ([0, T1, H'(R)),
with data (uo, u1) € H2(R?) x H'(R%). Here the following space

H*(R%) := H*(®*) N H'(RY). (1-8)
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In view of the local well-posedness theory [Lindblad and Sogge 1995], standard limit arguments and the
finite speed of propagation it suffices to find an a priori upper bound of the form

| @(T), (T | ooy @y < €1 lutoll gogsys il goys T) (1-9)

for all times T > 0 and for classical solutions u of (1-1) with smooth and compactly supported data
(ug, u1). Here Cy is a constant depending only on ||uo||g2(R3), lu1ll g1 w3y and the time 7'

The global behavior of the solutions of the supercritical wave equations is poorly understood, mostly
because of the lack of conservation laws in H2(R?). Nevertheless Tao [2007] was able to prove global
regularity for another barely supercritical equation, namely

Ot — Au = —u’ log (2 + u?), (1-10)
with radial data. The main result of this paper is:

Theorem 1. The solution of (1-1) with smooth data (ug, u1) exists for all time. Moreover there exists a
nonnegative constant My = M0(||u0||f~12(R3), lu1ll g1 (r3)) depending only on ||u0||}~12(R3) and |luyll g1 (w3
such that
]l Lo 2y + 1012 Lo 1 exmey = M- (1-11)
We recall some basic properties and estimates. Let Q be a function, let J be an interval and let fp € J
be a fixed time. If u is a classical solution of the more general problem &,;,u — Au = Q then u satisfies
the Duhamel formula
u(®) =up (1) +un g, (), te, (1-12)
with u; 4, 1,1 ;, denoting the linear part and the nonlinear part respectively of the solution starting from 7.
Recall that

sin (t —ty) D

up, (1) = cos (t —to) Du(ty) + o:u(ty) (1-13)

and

D

with D the multiplier defined by Df(¢) := || f(&). An explicit formula for ((sin (r — ') D)/D)Q(t')
andr #£ 1 is

Mnl,to(t):_/ MQ(t’)d/, (1-14)

[sin t—1)D
D
For a proof see [Sogge 1995]. We recall that u; 4, satisfies

1
0| =7 0, %) dS(x), (1-15)
Az |t —t'| Jix—xj=p1—r|
Orettl g — Dup g =0,  upq(to) =ulto), 0Oruy(to) = Orulto),
while u,; 4, is the solution of
Orlnl iy — Dni gy = Q,  Uniiy(t0) =0,  Orhni 1y (to) = 0.

We recall the Strichartz estimate [Ginibre and Velo 1995; Keel and Tao 1998; Lindblad and Sogge 1995;
Sogge 1995]

||M||L;’L§(J><[Rg3) S ||at”(t0)||L§([R3) + ”V”(IO)”L)E(W) + ||Q||L}L§(JXR3)a (1-16)
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if (¢, r) is wave admissible, that is, (¢, r) € (2, co] x [2, ool and 1/g +3/r =1/2.

We set some notation that appears throughout the paper. We write C = C(ay, ..., a,) if C only
depends on the parameters ay, ..., a,. We write A < B if there exists a universal nonnegative constant
C’ > O such that A < C'B. A= O(B) means A < B. More generally we write A <, ., B if there
exists a nonnegative constant C’ = C(ay, ..., a,) such that A < C’'B. We say that C” is the constant
determined by S in A Sy, 4, B if C” is the smallest constant among the C's such that A < C'B. We
write A <,,...q4, B if there exists a universal nonnegative small constant ¢ = c(ay, ..., a,) such that
A <cB. Similar notions are defined for A 2 B, A 24, 4, B and A > B. In particular we say that C" is
the constant determined by 2> in A 2 B if C” is the largest constant among the C’s such that A > C'B.
If x is number then x+ and x— are slight variations of x: x+ := x 4+ o€ and x— := x — fe for some
a>0,>0and 0 <e 1.

Let I'y denote the forward light cone

Iy ={@x):1> x|}, (1-17)
and if J = [a, b] is an interval, let [ (J) denote the light cone truncated to J, that is,
I.(J):=T N xR, (1-18)

Let e(t) denote the local energy, that is,

e(r) :=l/| (Gru(t, x))? dx-i—%/

2 |x|<t

IVu(t, x)|? dx—i—/ F(u(t, x)) dx. (1-19)

x| <t

If u is a solution of (1-1) then by using the finite speed of propagation and the Strichartz estimates we

have
Nl ooy S IVH@) 2y + 1B 2@y + 191 20, ) (1-20)
if (¢, r) is wave admissible. If J| := [a1, az] and J, := [a2, a3] then we also have

Nl o, oy S V(@) 2y + 10 @3) 2@y + Q1 L1 L2t (0 (1-21)
We recall also the well-known Sobolev embeddings. If / is a smooth function then
12l ooy S Nl ooy (1-22)

and
12l owey S NV 2@3)- (1-23)

If u is the solution of (1-1) with data (ug, u;) € H2(R3) x H'(R?), then we get from (1-22)

E S N0l G2 oy max (1, 10l1 2 s, 8 1ol sy - (1-24)

We shall use the Paley-Littlewood technology. Let ¢ (&) be a bump function adapted to {& € R® : |¢] <2}
and equal to one on {& € R?: |&| < 1}. If (M, N) € 2% x 27 are dyadic numbers then the Paley—Littlewood
projection operators Py, P.y and Psy are defined in the Fourier domain by

P ()= (¢(£) —¢(%))f(é), Panf@:=2 Puf©, Paxf@:=2 Puf(©.

M M<N M>N
The inverse Sobolev inequality can be stated as follows:
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Proposition 2 (Inverse Sobolev inequality [Tao 2006]). Let g be a smooth function such that
gl gy SEVL IP=ngllisws) 27

for some real number n > 0 and for some dyadic number N > 0. Then there exists a ball B(x,r) C R?
with r = O(1/N) such that we have the mass concentration estimate

/ g2 dy = P EV22, (1-25)
B(x,r)

We also recall a result that shows that the mass of solutions of (1-1) can be locally in time controlled.

Proposition 3 (Local mass is locally stable [Tao 2006]). Let J be a time interval, let t, t' € J and let
B(x,r) be a ball. Let u be a solution of (1-1). Then

1/2 1/2
(/ |u(t/,y)|2dy) = (/ |u(r,y)|2dy) + O(E'?)t —1)). (1-26)
B(x,r) B(x,r)

This result, proved for (1-5) in [Tao 2006], is also true for (1-1). Indeed the proof relied upon the fact
that the L?(R?) norm of the velocity of the solution of (1-5) at time ¢ is bounded by the square root of
its energy, which is also true for the solution of (1-1) (by (1-2) and (1-7)).

Now we make some comments with respect to Theorem 1. If the function g were a positive constant,
it would be easy to prove that the solution of (1-1) with data (ug, u;) lies in H2(R3) x H'(R?), since we
have a good global theory for (1-5). Therefore we can hope to prove global well-posedness for g slowly
increasing to infinity, by extending the technology to prove global well-posedness for (1-5). Notice also
that Tao [2006] found that the solution u of (1-5) satisfies

~ =0(1)
||”||L;‘L;2(RXRS) SEFT, (1-27)

with E the energy of u. The structure of g is a double log: it is, roughly speaking, the inverse function
of the towel exponential bound in (1-27).

Now we explain the main ideas of this paper.

Tao [2006] was able to bound on arbitrary long time intervals the LfL}Cz norm of solutions of the
energy-critical equation (1-5) by a quantity that depends exponentially on their energy. This estimate
can be viewed as a long time estimate. Unfortunately we cannot expect to prove a similar result for (1-1)
since we are not in the energy-critical regime. However we shall prove the following proposition:

Proposition 4 (Long time estimate). Let J = [t1, t2] be a time interval. Let u be a classical solution of

(1-1). Assume that
||M||Lf’°]:12(l><[R3) <M (1-28)

for some M > 0. Then there exist three constants Cr o> 0, Cp 1 > 0 and Cr » > 0 such that

e IfEK (small energy regime) then

1
g2 (M)

el a2 sy < CL0: (1-29)

o« ifE 2 (large energy regime) then

1
g'2(M)
)CL,z(E193/4+g225/8+(M))

Il a2 sy < (CLa(Eg(M)) (1-30)
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This proposition shows that we can control the L*L!?(J x R?) norm of solutions of (1-1) by their
energy and an a priori bound of their L{° H?(J x R%) norm. We would like to control the pointwise-
in-time H2(R3) x H'(R?) norm of u on an interval [0, 7], with T arbitrarily large. This is done by an
induction on time. We assume that this norm is controlled on [0, 7] by a number My. Then by continuity
we can find a slightly larger interval [0, 7] such that this norm is bounded by (say) 2M on [0, T’]. This
is our a priori bound. We subdivide [0, 7] into subintervals where the LfL }CZ norm of u is small and we
control the pointwise-in-time H2(R?) x H'(R?) norm of u on each of these subintervals (see Lemma 6).
Since g varies slowly we can estimate the number of intervals of this partition by using Proposition 4
and we can prove a posteriori that ||u(t)||g2(R3) + ||6tu(t)||H1(R3) is bounded on [0, T'] by My, provided
that M, is large enough; see Section 2.

The proof of Proposition 4 is a modification of the argument used in [Tao 2006] to establish a tower-
exponential bound of the LfL LZ(J X IR3) norm of v, the solution of (1-5). We divide J into subintervals J;
where the L L% norm of u, the solution of (1-1), is “substantial”. Then by using the Strichartz estimates
and the Sobolev embedding (1-22) we notice that the L;’oLg (J; x R?) norm of u is also substantial, more
precisely, we find a lower bound that depends on the energy E and g(M). Then by Proposition 2 we
can localize a bubble where the mass concentrates and we prove that the size of these subintervals is
also substantially large. Tao [2006] used the mass concentration to construct a solution o of (1-5) that
has a smaller energy than v and that coincides with v outside a cone. The idea behind that is to use an
induction on the levels of energy, due to Bourgain [1999], and the small energy theory following from
the Strichartz estimates in order to control the L#L!? norm of v outside a cone. Unfortunately it seems
almost impossible to apply this procedure to our problem. Indeed the energy of the constructed solution
u is smaller than the energy E of u by an amount that depends on E but also on g(M) and therefore an
induction on the levels of the energy is possible if the L H?(J x R?) norm of i can be controlled by M,
which is far from being trivial. It turns out that we do not need to use the Bourgain induction method.
Indeed since we know that the size of the subintervals J; s is substantially large and since we have a good
control of the L}L!%2 norm on these subintervals it suffices to find an upper bound of the size of their
union in order to conclude. To this end we divide a cone containing the ball where the mass concentrates
and the J;s into truncated-in-time cones where the L;‘L}C2 norm of u is substantial. Let J. 1 ,fz, ... be the
sequence of time intervals resulting from this partition. The mass concentration helps us to control the
size of the first time interval J;. By using an asymptotic stability result we can prove, roughly speaking,
that if we consider two successive subintervals J s J j+1 resulting from this partition of the cone then the
size of J j+1 can be controlled by the size of J;; see (3-34). But a potential energy decay estimate shows
that if the size of the union of the J; s is too large then we can find a large subinterval [¢{, ;] such that
the L;‘L )152 norm of u on the cone truncated to [#{, #;] is small. Therefore [#{, #;] cannot be covered by
many J ;s and one of them is very large in comparison with its predecessor, which contradicts (3-34). At
the end of the process we can find an upper bound of the size of the union of the subintervals J; s and
consequently we can control the Lj‘L}C2 norm of u on the interval J.

Remark 5. We will frequently use the x+ and x— notations. Indeed the point (2, c0) is not wave
admissible. Therefore we will work with the point (2+, co—): see (5-6) and (7-9). This generates
slight variations of many quantities throughout this paper. Sometimes we might deal with quantities like
7 :=x+/y—. We cannot conclude directly that z = (x/y)+. In this case we create a variation of y so
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small (compared to that of x) that we have z = (x/y)+. These details have been omitted for the sake of
readability. We strongly recommend that the reader ignores these slight variations at the first reading.

2. Proof of Theorem 1

The proof relies upon Proposition 4 and the following lemma, which we prove on page 268.

Lemma 6 (Local boundedness). Let J = [t1, 2] be an interval. Assume that u is a classical solution of
(1-1). Let Z(t) := || (u(1), afu(t))||l-12(R3)><H1(R3)' There exists 0 < € K constant such that if

||u||L;‘L;2(JxR3) = m, (2-1)
then there exists C; > 0 such that
Z(t) <2C1Z(ty) forteJ. (2-2)
We claim that the set
F:={T €0, 00): Sup | (@), 2 @) o g3y 1 sy < Mo} (2-3)

is equal to [0, co) for some constant My := M0(||u0||ﬁ2(R3), lu1ll g1 w3)) large enough. Indeed, 0 € F
(this is clear) is closed, by continuity; and & is open. To see this last fact, let 7 € &. Then by
continuity there exists d > 0 such that

sup || (u(?), o () | 23y x 1 w3y < 2Mo (2-4)
1€[0,T"]

for every T’ € [0, T + J). By (1-29) and (1-30) we have

(193/4)+ ,(225/8)+
”M ”L4L12([0 T/]XR3) — = max (CL 0, (CL 1E g(zMO))CL 2(E 8 (ZMO))) (2_5)

Let N > 1 and let Z(0) := max (Z(0), 1). Without loss of generality we can assume that C; > 1 so
that 2C;Z(0) > 1 and log® (2Cl Z (O)) > 1. We have, by the elementary rules of the logarithm and the
inequality log®(2nx) <log®((2n)*) for n>1 and x > I:

4 N 1

N N
€
g 8 <<2Cz>"Zo = 2. log (log((2€))*"Z*" (0) +10)) ~ 22 log (2nlog (2€1Z(0)))

N

1 1 1 N+1 1
> — P — / L
log® (2C,Z(0)) &= log“(2n) ™~ log® (2€,2(0)) Ji1  log*(21)

1 N+1 1 N1/2
z—/ —dt> —— . (2-6)
log® (2€,2(0)) t1/2 log® (2C;Z(0))
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By Lemma 6, (2-5) and (2-6) we can construct a partition (J,)1<,<y of [0, T'] such that
. €

lulliieea, e = A acyize)
€

el L2y xmey = g4 (2C)Nzp)’

1<n <N,

Z(r) < (2C)"Z(0),
forte JjU---UJ, and
Nk (Lo (Coy E g(2My))CeaE ™ e, @7
log®(2C;1Z(0)) ’ ’
Since ¢ < 8/225 we have by (1-24)
log N < log®(2C1Z(0)) +1og (Cr0)
+CL,2E(193/4)Jr log?®</®+ 10g (10+4M§) log (CLJ E log° log(10+4M§))

- log(log (Mo/Z (0))>,

log (2C)) 9

if Mo = Mo(||uol| ey lutll H'(®)) 18 large enough. To prove the last inequality in (2-8) it is enough,
by using (1-24), to notice that limy,—, o f(Mo) = 0 with

log®(2C, Z(0))+ log (Cp 0)+Cr 2 EM3/D+ 10g@35¢/8 T [0 (10 + 4M2) log (C. 1 E log® log(10+4M2))

f(Mp) ==
log (My/Z(0
log (547
(2-9)
Therefore we conclude that
sup [1(u(r), Bu()) | 2@y iy < RCNN Z(0) < M. (2-10)

te[0,77]

Proof of Lemma 6. By the Strichartz estimates (1-16), the Sobolev embeddings (1-22) and (1-23) and
the elementary estimate |15V (g(u)) | < |u*Vug(u)|, we have

Z(6) S Z() + 1w’ g @)l 11 12 11 1y + 1 Vg @ 11 12 oy ey + 107 V@ 1 12 1y 1wy

S Z0) + 108 @) 11 1210y 1y + 10 Vg @l 1121 1)

4 -
S Z() + NG ey 10 2320 1 8 (Nl o 1) @1

+ ”””i;tL(lrz([tl,l]XRs)”v“”Lf’OLE([tl,t]xW}g(”u||L,°°L§°([t1,t]xR3))
SZ(0) + 1ullfap v emey ZO8(Z D).
Let C; be the constant determined by the last inequality in (2-11). From (2-1), (2-11) and a continuity
argument, we have (2-2). U
3. Proof of Proposition 4

The proof relies upon five lemmas, which we state here and then prove in subsequent sections, after
seeing how they imply the proposition.
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Lemma 7 (Long time estimate if energy small). Let J = [t1, 2] be a time interval. Let u be a classical
solution of (1-1). Assume that (1-28) holds. If

EK (3-1)

g2 M)y’
then

”u“Lj‘L}CZ(JXW) <1. (3-2)
Lemma 8 (If ||u|| LALI2 (I xRY) is nonnegligible a mass concentration bubble exists and the size of J is
bounded from below). Let u be a classical solution of (1-1). Let J be a time interval. Assume that (1-28)
holds. Let n be a positive number such that

gl
g5/24(M)
If”u”L?Li,z(]XR?’) >, then
lutll ooy 2 07T E-C2D). (3-4)

Moreover, there exist a point xo € R3, a time ty € J and a positive number r such that we have the mass
concentration estimate in the ball B(xg, r)

[ o) dyz gt e, (3-5)
B(xo,r)
and the following lower bound on the size of J:

|J| > n*E=25r (3-6)

Lemma 9 (Potential energy decay estimate). Let u be a classical solution of (1-1). Let [a, b] be an
interval. Then we have the potential energy decay estimate

/ F(u(b, x))dx < % (e(a) +e'*(a)) +e(b) —e(a) + (e(b) — e(a)) ' . (3-7)
[x|<b

Lemma 10 (L;‘L}C2 norm of u is small on a large truncation of the forward light cone). Let J = [t1, t;] be
an interval. Let u be a classical solution of (1-1). Assume that (1-28) holds. Let n be a positive number
such that

< min(E1/4 ES/18 ﬂ) (3-8)
> > g5/24(M)
Assume also that there exists Co >> 1 such that
[t1, (C2E10+’7—(36+))4CQE'0+;1*<36+>tl] cJ. (3-9)
Then there exists a subinterval J' = [t], t}] such that |t, /t|| ~ E'%* =G and
Nl zap e, gy < 0- (3-10)

Lemma 11 (Asymptotic stability). Let J = [t1, 2] be a time interval. Let J' = [t{, t}] C J and let
te J/J'. Letu be a classical solution of (1-1). Assume that (1-28) holds. Then

ES/g1/6 ()

- 7 3-11
dist'/?(z, J') -11)

et (1) — g4 (D) oo ) S
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We are ready to prove Proposition 4. We assume that we have an a priori bound M of the L® H2(JxR?)
norm of the solution u. There are two steps:

o If E < 1/g'/2(M), then we know from Lemma 7 that (1-29) holds.

o Therefore we assume that the energy is large, that is,

E > ! (3-12)
~ gl A M)y
We can assume without loss of generality that
El/12
u > . 3-13
el s xmey 2 &S24 (M) (3-13)
From (3-13) we can partition J into subintervals Ji, ..., J; such thatfori =1,...,1 —1,
El/12 El/12
lullare smy = o and  ullsregwms) < - (3-14)
Ly L2 (4 xR%) g5/24(M) LiLP (I xR) g5/24(M)
Before moving forward we say that an interval J; is exceptional if
1
(3-15)

u r3y T llu SR3) =
[ Ln ”Lj‘L}}(J,xR*) l lJz“Lj‘L;Z(J,xR?) = (C3Eg(M))C4(E(193/4>+g(225/3)+(M))’

for some C3 >> 1, C4 > 1 to be chosen later. (The numbers 193/4 and 225/8 will play an important role
in (3-44).) Otherwise J; is unexceptional. Let € denote the set of J/ s that are exceptional and let &
denote the set of nonempty sequences of consecutive unexceptional intervals J;. By (1-16), (3-12) and
(3_15)7

card (€) < E2[0(Eg(M))]O 75000 < [0(Eg(M))]0E™ W00 (3.16)

Since card (€¢) < card (€) we have

4 O (E193/49+g(25/8)+ (p1y) 4
4l 2 ey S [O(E(M))] (—g5 o el ey )

(3-17)

Let K = J;, U---U J;, be a sequence of consecutive unexceptional intervals. If N(K) is the number of
J; s making K then by (3-12), (3-14) and (3-17) we have

EU93/4)+6(225/8)+ (1) '

el sy S (sup N(K)) [0(Eg(M)] (-18)

Ke¥&
Therefore it suffices to estimate N (K) for every K = J;,U---U J;,. We will do that by first determining
a lower bound for the size of the elements J;s and then by estimating the size of K. By (3-12), (3-14)
and Lemma 8, there exists for i € [ig, ...i1]a (t,ri,x;) € (J,- x (0, 00) x R3) such that

1 E—G/24)

= u(ti, )P dy 2

. (3-19)
17 JBxim) g/ (M)

and s
E~'2r;
1Ji = :
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Let k € [ig, ..., i1] be such that r; = minie[ioqil] ri; let f(t,r,x) = lz fB(x " lu(t, v)|>dy; let Cs be
the constant determined by (3-19); and let ro = ro(M) be defined by d
CsE-(G/24)
l"()]W2 =
4G+ (M)

Since f(t,r, x) < rM?* we have

CsE~(G/21)
f(t,ro,x) < W'

Theset A:={(t,r,x):teK, ro<r=<ry, x€ R3} is connected. Therefore its image is connected by f
and there exists (7, 7, ¥) € K X [ro, ri] x R such that £ (7, 7, X) = (CsE~ (/21 /(2gC/H+(M)) . In
other words we have the following mass concentration

1 ) - CSE—(3/2+)
— 1, x)dx = —————. 3-21
72 BG.7) u(r, x) dx 2g(5/4)+(M) ( )
Moreover we have the useful lower bound for the size of J;,' i <i <i:
E—1/3
Ji| 2 F . 3-22

At this point we need to use the following lemma, which gives information about the size of K.

Lemma 12. Let K be a sequence of unexceptional intervals. Assume there exist t € K, ¥ € R and
r € (0, 00) such that |
= W (7, y)dy 2 E-CAD g% (ar), (3-23)

r* JB(,7)
Then there exist two constants C¢ > 1, C7 >> 1 such that

|K| < (C6Eg(M))C7E(193/4)+g(225/8)+(M)f, (3_24)

If we combine the lemma with (3-22) we can estimate N(K). More precisely, by Lemma 12, (3-22)
and (3-12) we have
(CeEg (M))C7E(193/4)+g(225/g)+(M)F
N(K)g ~ E-(1/3) 5 (O(Eg(M))
&75(M)

) O(E193/9+g(225/8)1+(p1y) (3-25)

Plugging this upper bound for N (K) into (3-18) we get (1-30), completing the proof of the proposition
(modulo the lemmas).

Proof of Lemma 12. By using the space translation invariance of (1-1) we can reduce to the case where

% vanishes.” By using the time reversal invariance and the time translation invariance® it suffices to

4

estimate |K N [7, oo)|. By using the time translation invariance again® we can assume that = 7 and

Notice that we have the lower bound 7 > CsE —(G/2)+) /4M 2g(s/ D+ (M)). One might think that the presence of 7 in
(3-22) is annoying since this lower bound is crude. However we will see that 7 disappears at the end of the process: see (3-25).
Therefore a sharp lower bound is not required.

2We consider the function uq(t,x) = u(t, x — x) and we abuse notation in the sequel by writing u for u.

3We consider the function uy(t, x) := u(2f — t, x) and we abuse notation in the sequel by writing u» for u.

4We consider the function u3(t, x) := u(t + (t — 7), x) and we abuse notation in the sequel by writing u3 for u.
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therefore r € K. Let K4 := K N[r, 00). We are interested in estimating |K|. We would like to use
Lemma 10. Therefore, we consider the set I'; (K). We have
E—(3/2)+)

= u(F, y)I*dy 2
r= JB(,7)

Therefore by Proposition 3 and (3-26) we have
E-(G/2H)52
@ NPy 2~ (3-27)
/B(o,f) gO/M+ (M)

if (1 —F)E'Y? < (coE~C/D5 /g 5/8+ (M) for some ¢ < 1. Therefore by Holder there exists 0 < ¢ < 1
small enough such that

Jul bo L0 (3-28)
u B (/D) ZCl 5530 A -
L?L,lrz (r+(|:r,r+(i5/gw:|)) g25/32(M)
E-(17/16)
Suppose first that ||“||L;‘L;2(r+(K+)) <c m In this case we get from (3-28)
o E- b
K, C [r, r+ W], (3-29)
and, using also (3-12), we get (3-24).
. E-(17/16)+)
Now suppose instead that [lul[ 4,2, (k) = clm. Define
_ ¢ E-7/160)+
n=-— 25/32 5 (3-30)
and divide I'; (K ;) into consecutive cone truncations 'y (J1), . .., T+ (Ji) such that, for j=1, ..., k—1,
lell oo, gy =1 (3-31)
and
Nl o e, iy < 7 (3-32)
We get from (3-28)
. coE~GHDF
J1 CI:V,V—FW]. (3-33)
Result 13. If j € [1, ...,k — 1] we either have
[Tl S 1l EY g (M) (3-34)
or
|jj | > (C6Eg(M))C7E(193/4)+g(225/8)+(M)f (3_35)

for some constants Ce > 1, C7 > 1.
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Proof. We get from (1-21), (3-12) and (3-30)

5
llu — Uit ”LfL'{,Z(FJr(fj)) 5 llu” g (u) ”L}L%(r+(jjUJj~+1))
Sl 3, (ussay g @)1 Furan 8 (M)
~ LI (0l ) 118 LELO(T (J;uI )8
< 17]4E1/6g5/6(M)
L7, (3-36)
with J; = [tj_1, t;]. Therefore by (3-31) we have [lu; ;. ”Lﬁ‘L}f(D.(f,)) ~ 7. This implies that
lletr. ;00 — “l,lan;‘L;Z(m(fj)) 20 (3-37)
or

”ul,tZHL?L}Cz(I“_,_(j_,-)) Z 77 (3-38)

Case 1. N0,y — Uiy ”L?Liz(n(ii)) 2 7. By Lemma 11 and Holder we have

7.1/4
||ul,z,-+1 - Ml,tgHL;tLiZ(rJr(jj)) 5 |Jj| / ||ul,z,-+1 - ul,fz”L,ooLV{,Z(FJr(ij))
< | T L/4 _ 1/2 } _ 1/2 .
S g =l oyt =l e )
< |Jj|1/4E2/3gl/12(M)

~ 1/4

_ (3-39)
|41l

We get (3-34) from (3-37) and (3-39).

Case 2. ||”l,tz||Lj‘L;2(r+(j,~)) 2 7. In this case ”“l,tz”L;‘L;Z(ij) 2 7. Recall that K is a subinterval of

K = J;,U---UJ;, sequence of unexceptional intervals J;, ip <i <i;. Consequently there are at least

~n(CsEg(M ))C4E(193/4)+3(225/8)+(M) intervals J; that cover J~l Therefore we get (3-35) from (3-22) and

(3-12). O
Using Result 13 and Lemma 10 we can get an upper bound on the size |K4|:

Result 14. We have
E(193/4)+g(225/8)+(M)),7_

|K4| < (CoEg(M))“™ (3-40)

Proof. Let B .= (C¢Eg(M ))C7(E(193/4)+g CHETMD) - Assume that (3-40) fails. Let J 1 be the first interval
for which |J; U---U J; | exceeds B7. Then ji # 1, |J;| < |Jj,—117 *E®3g'/3(M) and we have

¢ E-S/4F

W +5 T+ (T, — Tl);l_4E8/38]/3(M) 2 |Jil+-- -+ |jj1| > Br, (3-41)
if [T}, T»] ;= JoU---UJ; _;. Therefore by (3-12) and (3-41) we have

7*E-®/3) Br
g'3 (M)

Moreover T} <7 + (c1 E~(O/HM5) /(gO/8+(M)). Therefore by (3-12) we have

Lh—-T 2 (3-42)

Ti = O(F). (3-43)
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By (3-42) and (3-43) we have
T 71\ —(364)y 4C E10+("/4)*(36+)
2> (et (X R (3-44)
T, 4

with C, defined in Lemma 10, provided that Cs, C7 > max (c1, C2). Therefore we can apply Lemma
10 and find a subinterval [#{, ;] C JLbU---UJ; _; with |t§/t{| ~ E10+7-06+) and ”””L;‘L}Z([Zi,tﬁl) < /4.
This means that [t{, tﬁ] C [T, T7] is covered by at most two consecutive intervals. It is convenient to
introduce [7{, ;],, the geometric mean of ¢| and #;,. We have [z, #}], ~ ﬁ_18E5ti. There are two cases.

Case 1. [1{, 1] is covered by one interval J}- = [aj, b3], 2 < j < ji—1. Then |J~j| > ﬁ_(36+)E10+t{ and
|J5_1| < 1. Therefore | J5| 2 7P E'0F|J;_,|. Contradiction with (3-12) and (3-34).

Case 2. [t{, 1;]is covered by two intervals J} =laj, b;] and j]+1 =laj;y, bj4 ] for some 2 < j<ji—2.
Then there are two subcases.

Case 2a. b; < [t],1}],. In this case |J;, ;| 2 7~ OO E%F¢] and | J;| < 778D E>*1{. Therefore by
(3-12) we have |J} alZ 77—<‘8+>E5+|i;|. Contradiction with (3-12) and (3-34).

Case 2b. b; > [t{,1;],. In this case by (3-12) |J~jv| > 7~ BDE*t and |f]7_1| < t{. Therefore
| J5| 2 7~ USDESF|J;_,|. Contradiction with (3-12) and (3-34).

This exhausts all cases. Thus we have proved Result 14 and so also Lemma 12. (I

Remark 15. It seems likely that we can find a better upper bound for |K .| than (3-40) by exploiting
Lemma 11 in a better way. For instance we can consider k successive time intervals Jjy1, ..., Jj1k,
k > 1 and prove an estimate like

[Titl 4 1kl ST ES g A (M), (3-45)

This estimate is stronger than (3-34). We can probably find a smaller B such that (3-44) holds with
7 substituted for something like k7 and, by modifying the argument above, find a contradiction with
(3-45). At the end of the process we can probably prove global existence of smooth solutions to (1-1)
for 0 < ¢ < ¢p, with ¢ > 8/225 to be determined. We will not pursue these matters.

4. Proof of Lemma 7
Applying the Strichartz estimates and the Holder inequality,
latll o2y S BV A 112y 18O o6 i 1870 @) oo Lo (g k0
SEV+EV0g0 (M) lull; @1

LIL2(JxR3)

Hence (3-2) by (3-1) and a continuity argument.
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5. Proof of Lemma 8

Let J' = [t}, 5] C J be such that [[ul 14,12/ «gs) = 7. Then by (1-22) and (3-3)

L GO L1z ey S Mg @ Lo rormsy s oo 187 @l e rrxmey .
§E1/6’74g5/6(M)§E1/2'

It is slightly unfortunate that (2, o) is not wave admissible. Therefore we consider the admissible pair
(2+¢, 6(2+€)/€) with € <« 1. By the Strichartz estimates and (5-1), we have

il 2ve 6@renve sy S IVUADI 2@y + N D 2y + 1L @ 120y S EV2. (5-2)
Let N be a frequency to be chosen later. By the Bernstein inequality and (1-7) we have
1P null s g2y S NI T ull oo sy S NV TVHEYS, (5-3)

Therefore
IP<nullpspegmsy S 1VANTAEVC, (5-4)
Let ¢; < 1. Then if N = ¢3(*/(1J/|E*/?)) we have
||P3NM||L;*L}C2(WXR3) Zn and ||u||L;‘Li2(J'XR3) ~ ||P2N”||L;‘L}_2(//XR3)- (5-5)
By (5-2) and (5-5) we have
n~ ||P2N”||L;‘L;2(J’xR3)
(2+¢) /4 1-(24€)/4
S ”PZNM||L[2+eLi6(2+E))/€(J/XR3)||PZNM||L?°L§(J’><R3)
S E(2+5)/8”PzNu”l*((erf)/“) (5-6)

LPLS(J' xR3)"

Therefore we conclude that || P>y [l 12016 (s xR3) > >+ E~((/24)  Applying Proposition 2 we get (3-5).

6. Proof of Lemma 9

Bahouri and Gerard [1999, page 171] used arguments from Grillakis [1990; 1992] and Shatah—Struwe
[1993] to derive an a priori estimate of the solution u to the 3D quintic defocusing wave equation, that
is, 6;,u — Au+u> = 0. More precisely they were able to prove

/ lu(b, x)|®dx < %(é(a) +2'3a)) +eb) —é(a) + (6(b) — é(a)) '3, (6-1)
[x|<b

with

1 1 1
é(1) :=—/ (6ru)? dx+—/ |Vu|2dx+—/ ubdx. (6-2)
2 Jixi=t 2 Jixi=t 6 Jixi=s

Since we apply their ideas to the potential f we just sketch the proof. Given the cone I'; ([a, b]) we
denote by 0T ([a, b]) the mantle of the cone '} ([a, b]), that is,

0T (la, b)) :={(r,x) € [a, b x R, t =|x|}. (6-3)
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The local energy identity

.xatl/l
t

e(b) —e(a) = +Vu

1 / /
- _|- — F(u) (6-4)
232 Jor, (a.p) Ty (la,b])

results from the integration of the identity o,u (6;;u — Au+ f (1)) = 0 on the cone I' ([a, b]). We have
[Shatah and Struwe 1998]

t t
Oy (5(6tu)2 + leul2 + (x.Vu)o,u +tF(u) + u@tu)
|Vu|*x 4 (6,u)x

— diV(tVu@,u 4+ (x.Vu)Vu — —xF(u)+ uVu) +uf(u)—4Fw)=0. (6-5)

2 2
Integrating this identity on 'y ([a, b]), we have
X®b)—X(a)+Y(a,b) =/ 4F (u) —uf (u), (6-6)
T (la,b])
with
X (1) ::/ 5(8,u)2 —|Vu|2—|—(x.Vu)a,u+tF(u)+u8,u 6-7)
|x|<t
and
Y(a,b) :=
1 t t Vu. Vul?
o (—(6tu)2 + = |Vul® + (x.Vu)osu + t F(u) + udu +t “ xatu + - Vul
V2 Jor, (a.pn \2 2 x| |x]
Vul? ou)?|x Vu.x
IV OO p ) 69y
2 2 x|
In fact we have [Shatah and Struwe 1993]
2
X(t):/ [ (Gu)* + = ‘Vu—i— 2‘ ]+8tu(x.Vu+u)+tF(u)—/ u_ (6-9)
lxj<t L2 |x| x|=t 2
Since t = |x| on 6" ([a, b]) we have
) (x.Vu)? Vu.x
Y(@a,b)=—— |x|(Gru)” +2(x.Vu)o,u + udu + +u , (6-10)
V2 Jor, (a.pn |x] x|
and after some computations [Shatah and Struwe 1993], we get
1 u? u?
Y(a,b)= —(zau+(vu x)+u)*+ / — —/ —. (6-11)
«/_ oT4 ([a,b]) ! ' |x|=b 2 |x|=a 2
Therefore, if
1
H() :=/ r[i(a,uf ‘v tom ‘ ] F Ou(x. Vi 4+ u) + 1 F(u), (6-12)
[x|=<t

then

1
Hb)— H = — —(toiu+V + +/ 4F — . 6-13
) -H@=— /a o t“ wrVar ' [ 4P -t @ (6-13)
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We estimate H (¢), following [Bahouri and Gérard 1999]. We have

u>
|0 (x. Vit + )| < —((a,u) +‘w+ ’ |2‘ ) < z((a,u) |Vl tom |2) (6-14)
Therefore by (6-14), the Holder inequality and (1-7), we have
H() < t(e(t)+ "—2) (e(t)+ (/ u6)1/3) < t(e(t) + e )). (6-15)
~ lx|<t |)C|2 x| <t ~

Moreover by (6-4), the Holder inequality and (1-7), we have

Vu-x u2

. 2
— t@,u—i—Vux-i—u ( +6,u)
«/_ /n([a b T ) 2«/— aT 4 ([a,b]) t 2«/_ ol ([a,b]) 2

1/3
< - 6
Nb/6F+([a,b])| a,u+w‘ - x/_(/ah([a,b])u)
S b((e(d) —ea)) + (e(b) —e(a))'?). (6-16)

We get from (1-7)
AF(u) —uf(u) <0. (6-17)
By (6-13), and (6-15)—(6-17), we have

1 2
H(a)+—= o+ Vu.x +
/ Fu) < HO) < @ V2 Jor,qapn t (t “t Vi +u)
x1<b b b
S % (e(a) +e"3(a)) +e(b) — e(a) + (e(b) — e(a))'/3. (6-18)

7. Proof of Lemma 10

The proof relies upon two results that we prove in the subsections.
Result 16. Let u be a classical solution of (1-1). Assume that (1-28) holds. Let n be a positive number
such that (3-3) holds. If ||u||L;tL1,z(F+(])) > 1 then

lull oo roqry iy 2 e, (7-1)

Result 17. Let u be a smooth solution to (1-1). Assume that (1-28) holds. Let n be a positive number
such that
n <min(1, E'/1%). (7-2)

Let J =111, 12] be an interval such that {11, 1 (E’7_18)4E’7_18] C J. Then there exists a subinterval
J' =11}, ;] such that ‘tﬁ/t” — En~'8 and

Nl poepocr, amyy S n- (7-3)



278 TRISTAN ROY

Let C9 be the constant determined by 2 in (7-1). Let Co be the constant determined by < in (7-3).
We get from (3-9):

24 gp-(1/2)+

—18

Con

Con>TE-/D+\ -18 4E(?) )

{th 5 (E(MT) ) . c [n, Co(E'0H = COnyICER Ty (36+)t1]
10

cJ, (7-4)

if C, > max (Cy, Cjg). Therefore, since (C9;72+E_(1/2+))/(2C10) satisfies (7-2) by (3-8), we can use
Result 17 and show that there exists a subinterval J' = [¢{, ;] such that |t} /t]| ~ E 10+,-(36+) and

Con?t E~(1/2 g 2t E-1/24)
- N < <Cog— — . 7-5
lullLoore(r, ) < 2Co <G > (7-5)

Now we claim that ||“||L;‘L'2(r+(1')) <. If not by (3-8) and Result 16 we have
el oo r gy = Con® E-2D). (7-6)

Contradiction with (7-5).

Proof of Result 16. We substitute J’ for I'y (J') in (5-1) to get
Lf g2, oy S EV2 (7-7)
By the Strichartz estimates (1-20) on the truncated cone I'; (J) we have
il 2ve 6@snve gy S EV2 (7-8)

after following similar steps to prove (5-2). Therefore

(2+e€)/4 ||M”1_((2+E)/4) < E(2+6)/8

— 1=((2+€)/4)
’7 - ||I/l ” L?L/ltz(l"_*_(j)) 5 ”l/l ”L?+EL§6(2+€))/E(F+(J/)) LTOOLS(F_F(J')) ~ (7_9)

lull ey

Therefore (7-1) holds. t

Proof of Result 17. By (7-2) we have E4~'® > 1. Let n be the largest integer such that 2n < 4E»~!8.
This implies that n > En~'8. Let A := E»~'8. Now we consider the interval [;, A*'t;] C J. We write
[t1, A2't)] = [t, A’H]U---U[A20= Dy A211]. We have
n
D e(A¥n) —e(A* V) <2E, (7-10)

i=1
and by the pigeonhole principle there exists ig € [1, n] such that
e(A%01)) — e(A200= D) < '8, (7-11)

Now we choose a := A200=Dy and b € [A%o~ 11, A%og]. Let 1 = A=y, th = A%~z and
J':=[t], t;]. We apply (3-7) and (7-2) to get

Nl oo Lo e, o) S WF @O Lo rir, e, 1) S (E7'n"(E+E'"3)+ 58 4490 <. U
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Proof of Lemma 11

We have after computation of the derivative of e(¢)

ore(t) > / F(u)dsS, (7-12)
|x|=t
and integrating with respect of time
// g)ub(t’',x"ydSdr <E. (7-13)
1Jx|<t

By using the space and time translation invariance

/ / g)ub(', x"ydSdt' <E. (7-14)
J JIx'—x|=t'—t|

Therefore (1-15), (1-22), (7-14) and the Holder inequality give us

sin (t—1t")D 1
‘—/ gg(u)bﬁdt/ —_
J D 4|t —t'| Jiw —x|=|r'—1]

1 6 5/6 1/6
/ (/ u g(u)dS) (/ g(u)dS) dt’
J =\ Sy —x =1t =1 X' —x|=|t' —t|

1 5/6
seson [ ([ sas)” ar
S8 (M) Pirsrr A g(u)

()’ g0 (w) dSdt’

N

< g1/6(M)E5/6(/ 1 )1/6 < g1/6(M)i (7_15)

~ rle=e4, dist'/2(z, J")
Notice that

Lsin(r —t")D
uy =, - [ 2wy ar, (7-16)
ti
fori =1, 2. We get (3-11) from (7-15) and (7-16).
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PERIODIC STOCHASTIC KORTEWEG-DE VRIES EQUATION
WITH ADDITIVE SPACE-TIME WHITE NOISE

TADAHIRO OH

We prove the local well-posedness of the periodic stochastic Korteweg—de Vries equation with the addi-
tive space-time white noise. To treat low regularity of the white noise in space, we consider the Cauchy
problem in the Besov-type space l;;,,oo(T) fors = —%—i—, p =2+ such Ehat sp < —1. In establishing local
well-posedness, we use a variant of the Bourgain space adapted to b), ., (T) and establish a nonlinear
estimate on the second iteration on the integral formulation. The deterministic part of the nonlinear
estimate also yields the local well-posedness of the deterministic KdV in M (T), the space of finite Borel
measures on T.

1. Introduction

In this paper, we prove the local well-posedness of the periodic stochastic Korteweg—de Vries (SKdV)
equation with additive space-time white noise:

<du+(6§u+u6xu)dt=dW, 0

u(x, 0) = uo(x),

where u is a real-valued function, (x,7) € T x R™ with T = [0, 2z ), and W (¢) = 0 B/dx is a cylindrical
Wiener process on L2(T). With e, (x) = \/#276"’”, we have W (¢) = ﬁo(l)eo-i-z,l#() %5,8,, (t)en(x), where
{Bn}n>0 is a family of mutually independent complex-valued Brownian motions (here we take Sy to be
real-valued) in a fixed probability space (Q, %, P) associated with a filtration {F, };>¢ and f_,(t) = B, (¢)
for n > 1. Note that Var(8,(1)) =2 forn > 1.

De Bouard et al. [2004] considered

{du + (B3u + ud,u)dt = pdWw,

u(x,0) =up(x), @

where ¢ is a bounded linear operator in L?(T). They showed that (2) is locally well posed when ¢ is a
Hilbert—Schmidt operator from L?(T) to H*(T) for s > —%. See the references in their paper for earlier
work in the periodic and nonperiodic settings.

In this work, we consider the case when ¢ is the identity operator on L?(T), that is, we take the
additive noise to be the space-time white noise 6>B/dt 0x, where B(x, t) is a two parameter Brownian
motion on T x R*. Note that ¢ is a Hilbert—Schmidt operator from L?(T) to H*(T) for s < —% but not

1

for s > —-3.

MSC2000: 35Q53, 60HI15.
Keywords: stochastic KdV, white noise, local well-posedness.
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Suppose that u is the solution to (1), or equivalently to (2) with ¢ = Id, the identity operator on L>(T).
Let o1(x, t) = u(x + apt, t) — a9, where oy is the mean of uy. Then, v, satisfies (1) with the mean-zero
initial condition ug — ag. Now, let Py be the projection onto the spatial frequency 0, and P9 = Id — Py.
Note that PoW (¢) = fo(t)eo(x) = ﬁﬁo(t). By letting v) = v — ﬁﬁo(t), we see that u satisfies (1)
if and only if v, satisfies

[dvz + (85v2 + (02 + \/;z—ﬁﬁo(f))axvz)dt =PpzodW,

v2(x, 0) =uo(x) — ao,

almost surely since f(0) =0 a.s. By setting v3(x, 1) = v2(x + ¢, (t), t) with ¢, (1) = fot \/#zfﬂﬁo(t’)dt’, it
follows that v3 satisfies _
[dl)3 + (5;1)3 + v30,03)dt =dW,
v3(x, 0) = uo(x) — ao,
where

_ 1 1 .
W, )= —=PuO)ea(x +cot) = D —=put)e™ Ve, (x);
27 2.7

that is, v3 solves (2), where

¢=diag(gnin#0)  with ¢,(1)=e"" and cu(t) = fj S=ho(t)dr’ 3)

(with respect to the basis {e, },cz). Moreover, v3 has spatial mean 0 (as long as it exists) since ey does
not lie in the range of ¢. Therefore, in the remainder of the paper, we concentrate on studying the local
well-posedness of (2) with ¢ given by (3) and the mean-zero initial condition uo (which implies that u
has spatial mean O as long as it exists).

Recall that u is called a (local-in-time) mild solution to (2) if u satisfies

u(t) = S{ug— %/Ol St — t')@xuz(t')dt/—i—/ot St —tp(tHdw (') 4)

at least for ¢ € [0, T'] for some T > 0, where S(t) = e~10
Note that the first two terms in (4) also appear in the deterministic KdV theory. Thus, we briefly
review recent well-posedness results of the periodic (deterministic) KdV.

Up + Uxxx +uty =0,
ul

(x,1) eT xR. )

=0 — o,

Bourgain [1993] introduced a new weighted space-time Sobolev space X*** whose norm is given by

latll s ey = 160)* (7 = n*) i (n, D)l 12, @ xmys (6)

where (-) = 1+ |-|. He proved the local well-posedness of (5) in L?(T) via the fixed point argument,
immediately yielding the global well-posedness in L?(T) thanks to the conservation of the L> norm.
Kenig et al. [1996] improved Bourgain’s result and established the local well-posedness in H -3 (T) by
establishing the bilinear estimate

<
10c@o)ll oy S llull gliol .y )
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for s > —% under the mean-zero assumption on # and v. Colliander et al. [2003] proved the corresponding
global well-posedness result via the /-method.

There are also results on (5) which exploit its complete integrability. Bourgain [1997] proved the
global well-posedness of (5) in the class M (T) of measures u, assuming that its total variation || x| is
sufficiently small. His proof is based on the trilinear estimate on the second iteration of the integral
formulation of (5), assuming an a priori uniform bound on the Fourier coefficients of the solution u of
the form

supliu(n,t)] <C forall t € R. 8)

neZ
He then established (8) using complete integrability. More recently, Kappeler and Topalov [2006] proved
the global well-posedness of the KAV in H~!(T) via the inverse spectral method.

There are also results on the necessary conditions on the regularity with respect to smoothness or
uniform continuity of the solution map : ug € H*(T) — u(¢) € H*(T). Bourgain [1997] showed that if
the solution map is C3, then s > —%. Christ et al. [2003] proved that if the solution map is uniformly
continuous, then s > — % (See also [Kenig et al. 2001].) These results, in particular, imply that we cannot
hope to have a local-in-time solution of KdV via the fixed point argument in H*, s < —%. Recall that,
for each fixed ¢, the space-time white noise 6B/t dx lies in s<—1p H'\H =3 almost surely. Hence,
these results for KdV cannot be applied to study the local well-posedness of (1).

Now, let us discuss the spaces which capture the regularities of the spatial and space-time white noise.
Recently, we proved the invariance of the (spatial) white noise for the (deterministic) KdV in [Oh 2009a]
(also see [Oh 2009b]) by first establishing the local well-posedness in an appropriate Banach space
containing the support of the (spatial) white noise. Define the Besov-type space via the norm

R . . 1/p
11, = ||f||b;,w=su_p||<n>Sf(n)||L‘p‘ «=sup( Z<n>”’|f(n)l”) : 9
’ J ni~2J J n|~2J

In [Oh 2009a], using the theory of abstract Wiener spaces, we showed that l;‘;,oo contains the full support
of the (spatial) white noise for sp < —1. (The statement also holds true for sp = —1.)
Let’s consider the stochastic convolution @ (¢) given by

(1) = /0 St — ) )W (1), (10)

where ¢ is given by (3). Define a variant of the X*” space adjusted to l;j,,oo(T). Let X‘;;Z be the
completion of the Schwartz class ¥(T x R) under the norm

lullys, = [[ )" (= 1) idCn, )y o (n

Note that X;’Z defined in (11) is the space of functions u such that S(—f)u(-,t) € (l;fp,oo)x (FLb),,
where FL"4 is defined via the norm

I fllgna == 11(2)? F (@)l o (12)

In the same paper we also showed that the local-in-time white noise is supported on FL4 for cq < —1.
This implies that the Brownian motion belongs locally in time to #L%¢ for (b — 1)g < —1. Hence, with
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b<; L and g =2, we see that the local-in-time stochastic convolution #(#)® (¢) lies in X o almost surely,
w1th sp<—1,b<3 I and g =2, where 5(r) is a smooth cutoff supported on [—1, 2] with n(t) =1lon|0,1].

The argument 1n [De Bouard et al. 2004] is based on the result by Roynette [1993] on the endpoint
regularity of the Brownian motion, which states that the Brownian motion £(¢) belongs to the Besov
space B,l,/ ,5 if and only if ¢ = co (with 1 < p < 00). The authors then proved a variant of the bilinear
estimate (7) by Kenig, Ponce and Vega, adjusted to their Besov space setting, establishing the local well-
posedness via the fixed point theorem. The use of a variant of the bilinear estimate (7) required a slight
regularization of the noise in space via ¢ so that the smoothed noise has the spatial regularity s > —%.
Thus, they could not treat the space-time white noise, that is, ¢ = Id.

Our result is based on two observations. First, our [} -based function spaces b 1n (9) and X 5 b in
(11) capture the regularity of the spatial and space-time white noise for sp < —1, b <5 L and ¢ = 2 The
second is that we can indeed carry out the argument in [Bourgain 1997], a nonlinear estimate on the
second iteration, without assuming the a priori bound (8), if we take the initial data ug € 13;, oo fOrs > —%
with p > 2. Then, we construct a solution  as a strong limit of the smooth solutions u” (with smooth
uév and ¢") of (2). Note that our nonlinear estimate on the second iteration in Section 5 depends on the
stochastic term, whereas the bilinear estimate in [De Bouard et al. 2004] is entirely deterministic.

Finally, we present our main results.

Theorem 1. Let ¢ be as in (3) and p =2+. Let s = —5 L4 o with (p—2)/(4p) <6 < (p—2)/(2p), so
sp < —1. Also, let ug be Fo-measurable such that it has mean 0 and belongs to b* oo (T) almost surely.
Then, there exists a stopping time T, > 0 and a unique process u € C ([0 T,]; b (T)) satisfying (2) on
[0, T, ] almost surely.

As a corollary, we obtain:

Theorem 2. The stochastic KdV (1) with the additive space-time white noise is locally well posed almost
surely (with the prescribed mean on uy).

Remark 1.1. Our argument provides an answer to the question posed in [Bourgain 1997, remark on
p- 120], at least in the local-in-time setting. The deterministic part of the nonlinear estimate in Section 5
can be used to establish the local well-posedness of (5) for a finite Borel measure uy = u € M(T) with
@l < oo without the complete integrability or the smallness assumption on y. Note that u € l;jwo for
sp < —1 since sup, |7£(n)| < ||u|l < oco. Hence, it can be used to study the Cauchy problem on M (T)
for nonintegrable KdV-variants. Also, see [Oh 2009b].

Remark 1.2. Let #L*?(T) be the space of functions on T defined via the norm || f||gzs.»r =] (n)* f |l L
Recall from [Oh 2009a] that % L*-?(T) contains the support of the (spatial) white noise when sp < —1.
Then, Theorems 1 and 2 can also be established in #L*-?(T) for s = 1+, p =2+ with sp < —1. The
modification is straightforward once we note that || f||grs—=r < || fl4 B for any ¢ > 0, and thus we omit
the details.

This paper is organized as follows: In Section 2, we introduce some notations. In Section 3, we intro-
duce function spaces along with their embeddings and state deterministic linear estimates from [Bourgain
1993] and [Oh 2009a]. In Section 4, we study some basic properties of the stochastic convolution. In
Section 5, we prove Theorem 1 by establishing the nonlinear estimate on the second iteration of the
integral formulation (4).
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2. Notation

In the periodic setting on T, the spatial Fourier domain is Z. Let dn be the normalized counting measure
on Z. We say that f € L?(Z), where 1 < p < o0, if

1/p 1 1/p
1/ llLr @) = ( /Z If(n)lpdn) = (g > If(n)l”) < o0.
nez

If p = oo, we have the obvious definition involving the supremum. We often drop 2z for simplicity.
If a function depends on both x and 7, we use "+ (and ") to denote the spatial (and temporal) Fourier
transform, respectively. However, when there is no confusion, we simply use * to denote the spatial
Fourier transform, the temporal Fourier transform, and the space-time Fourier transform, depending on
the context.

For a Banach space X C ¥'(T x R), we use X to denote the space of the Fourier transforms of the
functions in X, which is a Banach space with the norm || f]l¢ = ||C~_l fllx, where F~! denotes the
inverse Fourier transform (in n and 7). Also, for a space Y of functions on Z, we use Y to denote the
space of the inverse Fourier transforms of the functions in ¥ with the norm || f'{|; = [|% f||y. Now, define
b, ,(T) by the norm

A R e q/p\1/q
1 £ U5, vy = 171y, ) = HII(an(n)IILz;mHqu_=(Z( > n ”’If(n)l”) ) (13)

Jj=0 “|n|~2/

for ¢ < 0o and by (9) when g = 00

Throughout the paper, 7(¢) denotes a smooth cutoff supported on [—1, 2] with () =1 on [0, 1], and
let , (1) = n(T~'t). We use ¢, C to denote various constants, usually depending only on s, p, and . If
a constant depends on other quantities, we make it explicit. We use A < B to denote an estimate of the
form A < CB. Similarly, we use A ~ B to denote A < B and B < A and use A < B when there is no
general constant C such that B < CA. We also use a+ and a— to denote a + ¢ and a — ¢, respectively,
for arbitrarily small ¢ < 1.

3. Function spaces and basic embeddings

Let X*” denote the usual periodic Bourgain space deﬁned in (6). We often use the shorthand notation
Il - |ls,» to denote the X* » norm. Now, define X*? g’ the Bourgain space adapted to bp w0 0 be the
completion of the Schwartz functions on T x R with respect to the norm given by

lull s = [[(n)* (= n bﬁ(n,r)Hb% 1o =sup(n)*(z —n*)’i(n, T)||L‘,,| L (14)
o j e

In the following, we take p =2+ and s = ——+ =—5 L+ 6 with 0 < (p—2)/2p (and 6 > (p—2)/4p)
such that sp < —1. Lastly, given T > 0, we deﬁne X;,ZT as a restriction of X} Z on [0, T'] by

”u”XI‘;Z’T = ”u”X';’ff,[O,T] = lnf{”ﬁ||x;’; : ”ﬂ[O,T] = M}‘

We define the local-in-time versions of the other function spaces analogously.
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Now, we discuss the basic embeddings. For p > 2, we have |[a,|;r < ||an||L%. Thus, we have

Il =< 1Ifllgs, and thus
| oty = Ntllxes 15
ol s, < Nl e (15)

By the Holder inequality, we have

) . R 1/2
A, -1 = (2(21)0‘||<n)‘2_‘5+f(n)ll|2n|~2./)
j (16)

—26+ —140 7
< sup [|{n) L2002 11{n) "2 f ()l 1p < 1 5,
j .

for s = —% + 0 with 0 > (p—2)/4p. Hence, for s = —% + 0 with 6 > (p—2)/4p, we have

el oy S il s (17)

Now, we briefly go over the linear estimates. Let S(¢) = e’ % and T < 1 in the following. We first
present the homogeneous and nonhomogeneous linear estimates. See [Bourgain 1993; Kenig et al. 1993;
Oh 2009a] for details of the proofs.

Lemma 3.1. Foranys € Rand b < 1, we have ||S(t)u0||X;,b2,T < TA2D=D) 1y by

Lemma 3.2. Foranys e Rand b < l, we have

“/t St —t"F(x,t)dt
0

SNF| yso- Fllys-1.
ot Pl Ll P
2

Also, we have || fot S(t—t)F(x, t/)dt/|

s.b < F s,b— Orb > l

xBTS | IIXP’2 1f p

The next lemma is the periodic L* Strichartz estimate due to Bourgain [1993].
Lemma 3.3. Let u be a function on T x R. Then, we have ”u“Li, < ||u||XO,% .

Lastly, recall that by restricting the Bourgain spaces onto a small time interval [0, T], we can gain a
small power of 7. See [Colliander and Oh 2009] for the proof.

Lemma34. ForO<b' <b < %, we have

b—b'—
lull goprr = Nl ull gswrr ST [l x50

4. Stochastic convolution

In this section, we study basic properties of the stochastic convolution @ (¢) defined in (10). In particular,
we prove that 7@ belongs to X ;’Z’T and is continuous from [0, 7] into l;;, oo for T <1 almost surely for
sp <—1land (b—1)-2 < —1, where 7(¢) is a smooth cutoff supported on [—1, 2] with #(t) =1 on [0, 1].

Before stating the main results, we point out the following. Let ¢ be the identity operator on L?(T)
or be as in (3). Then, we know that such ¢ is Hilbert—Schmidt from L?(T) into H*(T) if and only if
s < —%. In other words, with a slight abuse of notation, define

¢::Z¢en :Z¢nen (18)

nez neZ
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in view of ¢ = diag(¢,; n # 0). Then, we have ¢ € H*(T) if and only if s < —5. Moreover, we have
&N asc2: msy = @1l ms, where || | &s(L2; ) denotes the Hilbert—-Schmidt norm from L?*(T) to H*(T).
For such ¢, we also have ¢ € bs oo () if and only if sp < —1, and we can use ||¢]|; B to discuss the
regularity of ¢ in place of the H11bert Schmidt norm. This is one of the reasons for i usmg this space
(We need only sp < —1 for our purpose since the nonlinear estimate in Section 5 holds for s = —5 and
p =2+ withsp < —1.)

Proposition4.1. Let0<T <1 and p=2+. Let s=—31+J and b="13—3, with (p—2)/4p <6 <(p—2)/2p
such that sp < —1 and (b — 1) -2 < —1. Then, for the stochastic convolution ®(t) defined in (10) with ¢
as in (3), we have

[E[||;7c1>||X.v,,,,T] <C(n,s, p) < oo. (19)

14+8,4—0,T
X, 2 almost surely.

In particular, ® €

Before going into the proof of Proposition 4.1, recall the following. Let £ and /3, be independent real-
valued Brownian motions on (Q, %, P), and fi(¢, ®) and f>(¢, ) be real-valued stochastic processes
independent of £ and f3;. Then, we canregard f; and f; as (¢, w)=f;(t, 1) and f;(t, w) = f;(t, w2),
where v = (w1, ) € Q1 x Qy = Q. Thus, in taking an expectation, we can first integrate over w; € Q.
Then, for m € N, we have

2m]
2m

|
_ [E[Z (221) ( /a ’ Fi(0)dp (z))k( /a bfz(t)dﬁz(t))zm_k}

k=0

= 2 2 .
=[E92[Z(2n) (Zn”), 1/ 2)||L2(ab)2f,,(,’1"(—))),||fz( z)ni(;’ga,b)’] (20)

b b
/ A + / FaO)dp (1)

In the computation above, we used the fact that, for each fixed w», fa b fit, )dp;(t, wr) is a Gaussian

random variable on Q; with variance || f; (- a)z)ll 12a.b)’

Proof. By the Holder inequality, we have

[z =)k, 0| < e =020 s (2 =YD, 1),

that is, we have ||’7‘D||Xv 2= S 1@ 517240 as long as 6 > (p—2)/4p. Thus, we will work in X, 1/2+b

in the following.

Define g(r) = 5(r) fol S(—r)¢p(r)dW (r) such that n(t)®(-,1) = S(t)g(-,t). Assume that each S, is
extended to a Brownian motion on R in such a way that the family {f,},>0 is still independent. Note
that for ¢ € [0, T'], we have

G0,y =) [ 00 B0 00 1) J5 B ) @

We have inserted #(r) and yjo,7j(r) in the integrand since #(r) yj0,71(r) = 1 for r € [0, ¢] C [0, T']. For
notational simplicity, we use ¢, (r) to denote ¢, (r) xjo0,71(r) in the following, that is, we assume that ¢,
is supported on [0, T']. By (3), we have |¢,(r)| <1 forr € R.
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Now, we write the left-hand side of (19) as
, 00 ] 1/p
E[In®1 . p.sr] S [E|:sqp zfs( 3 szp(2+5)/ 2. T)|pdf) ]
Xp.p J |n|~2/ k=1 |7|~2k
1/p
+ [E|:sup2”( > / 18 (n, r)|1’dr) } (22)
|7]<2

In|~2

Part 1. First, we estimate the second term in (22). Let

G,(r,t)= n(r)e_ir”3¢n (r)/ n(t)e_itfdt. (23)

Also write 8, = (r) + lﬂ(l) where S, ) = Re S, and ,B(l) Im S,. Then, by the stochastic Fubini
. t .3
E[|§(n,r)|2'"]=EH / Ny / 10 30 (1) S dp, ()t
R —00 2

Theorem, we have, for meN,
Zm]
2 2m
_ Z‘m[E[ ‘/ G, z)dﬁn(r)) }
-1

2 2
gtEH / Re G, (r, 1)df" (r) — / Im G, (r, 7)dBD (r)
—1 —1

]

2 2 _
+EH / Im G, (r, 7)dB" (r) + / Re G, (r, 7)dp (r)
—1 —1

2m
] (24)

Note that [Re G, (r, 7)|, Im Gy (r, 7)| < |G (r, )| = 17l 211¢pa ()] < N0l 21 x10,71(r). Thus, we have

|Re G, (r, 7) |35 L |1m G, f)||2(’" O <

for k =0, ..., m. Then, by (20) along with the independence of ¢,, ,E’), and ,b’,(li), we have

18(n, T)ll2mqy) < C = C(n, m)

independent of n and 7. Hence, for p € (2, 4), we have

N 1 n N _
(E[120n DI < 1200, D120 180 Doty S 1 (25)
by interpolation, where 8 € (0, 1) such that % = g—l— % Then, the second term in (22) is estimated by

1/p
E[I2(n, T)I”]dr)

(22)5( PREDW|

n|~27

) 1/p > A\U/p
< (Zzw 3 1) ~ (zz<w+m) <C <oo, 26)
Jj=0

j=0 |n|~27

lrl<2

since sp < —1.



PERIODIC STOCHASTIC KORTEWEG-DE VRIES EQUATION WITH SPACE-TIME WHITE NOISE 289

Part 2. Next, we estimate the first term in (22). Let

G (r, ) = n(r)e " g (r) [ o () (e7"7/ it )dl,
G2(r, 1) = (e, (r) (7" i),

Then, by the stochastic Fubini theorem and integration by parts, we have

(27)

NGT, ’ " G0 e
2¢(n, 1) = /_1 G,(r,7)dp,(r)= /_1 G, (r,t)dpn(r) —l—/_1 G,” (r,t)dpn(r) 28)

= IV (0) + 1P (2).

A 1 2
Thus (n, 7)I” S |13V (@) + 12 ()]
First, we estimate the contribution from Gfll). For |z| ~ 2k, we have

o] e*itr (o) e*it‘r
JRGE== JAREGE=T
. it r T

by partial integration. Thus, we have |G,(11)(r, )| < 272, Then, repeating a similar computation as in
Part 1, we obtain

<|t 720 (r)| + <Cc27* (29)

1 _ _
EQED @D < O @12 11D @)t $272, (30)

by (20) and interpolation. Hence, the contribution to (22) is estimated by

(22) < (sz’ > Zz"l’(z”)/ [E[lln(l)(r)V’]dr)
|z|~2k

j=0 In|~27 k=1
00 o0 1/p
< (22J(sp+1) sz(—(sp/2>+6p+l>) <C < o0, (31)
j=0 k=1

since sp < —1 and—%p+5p+1<0. _

Now, we consider the contribution from _I,Ez)(r). With g, = ,E’ ) + iﬁ,ﬁ’), we have |I,£2)(r)|2 <
| f_zl G2, r)dﬁn(r)(r)|2 + | f_zl G2, r)dﬂ,g’)(r)|2. We only estimate the first term since the second
term is estimated in the same way. By the Ito formula (see [De Bouard et al. 2004]), we have

: 2 2 2 ot L
- / 70 a1 2we / / G (r, A (NG ¢, 1B (1)
1 1)

T

2
‘ / G (r, v)ap(r)
—1

=:1,(t)+ 1) (7).

The contribution from 1] (7) is at most

o 00 . 2 p/2\1/p
(22) < (sz’ > Z2"P<z+5>/ll ) |r|_pd1(/1n4(t)dt) )
"

Jj=0 In|~2/ k=1
o0 ) o0 ) l/p
< ”,7”%4(22](5‘174-1) sz(—2+5p+l)) <C < o0, (32)
j=0 k=1

since sp < —l and J < (p—2)/2p.
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We finally estimate the contribution from 7,/ (7). Write
2
o= [ 00,
-1

where H, (1) = [*__ H,(r,n)dp\" (r) with
Hy(r,1) = 202 Re (i1 () (0 ™ b, () g 06 77). (33)

Then, by the Ito isometry and |¢, (w, t)| < 1 for all (w, t) € Q x R, we have

2 2 2
E[12)(x)*] = [E[( /_ 1 Hn(r)dﬁ,ﬁ”(r)) ]~ /_ 1 E[H? (t)]dt

2 t 2 2 t
_ 7 (r) _ ;7 2
_/_1[E[(/_OO Hy,(r, t)dp} (r)) ]dt_/_l/_l[E[lHn(r, 0)|*]drdt

2 t
< ‘[—4/ / 774(r)174(t)drdt < 4 (34)
—-1J-1

Hence, the contribution from /,/(7) is at most

kp(L+0) /2 e
22) < 22”” E §2p2‘/ EL12 ’ d)
( )N( et [l n(‘[)| ] T

j=0 |n‘~2f k=1

o0 o0 1/
< (22"”’ > Yt [ ([E[Ilé'(r)lz])p/4df) p
|7|~2k

j=0 |n|~2/ k=1
00 0 I/p
< (sz(sp-i-l) 22/((—’27-‘1-5]7-‘1-1)) < C < 00, (35)
j=0 k=1
for p <4, sp <—1,and 6 < (p—2)/2p. ]

We state a corollary to the proof of Proposition 4.1 for a general diagonal covariance operator ¢ (¢, ) =
diag(¢, (t, w); n € Z), which is independent of {f,},>1.

Corollary 4.2. Let 0 < T <1, p =2+, and s,s' € R with s < s'. Moreover, let b = % — 0 with
(p—2)/4p <0 < (p—2)/2p, so (b—1) -2 < —1. Then, for the stochastic convolution ®(t) defined in
(10) with ¢ € LP([0, T] x Q; b‘;',:oo), independent of {fn}n>1, we have

/ N
[E[||77(1)||X;,f;2,r] <C(n,s,s, p)||¢||Lp([0,T]XQ;hskm)- (36)

. s, 4=6,T
In particular, ® € X p""z almost surely.

Proof. In the proof of Proposition 4.1, we used |¢, (¢)| < 1 whenever ¢, (¢t) appeared. Now, we briefly
go through that proof, keeping track of ¢,(¢). Since ¢ is independent of {f,},>1, we regard f, and ¢,
as fn(t, ) = Pu(t, w1) and ¢, (1, w) = ¢y (1, w2), where w = (w1, w2) € Q) x Q = Q.
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iZ[O,T]' Then, in (26), we have

In (25), we have E[|2(n, 7)|7] < Ea,llgn (-, @)
© I/p
(22) < (sz’ > / Eq, lga (-, @2) 1172 T]dr)
i /=2 ’
Jj=0 || ~27

o0
< ( Z 2i(s=s"prjs'p
=0

since s —s’ < 0. A similar modification in (30) and (31) (alternatively, (32)) takes care of the contribution
from 1,5‘) (7) (alternatively, I (7)). Now, as for 1,(z), we first integrate only over Q; in (34) and obtain

I/p
p
Z ||¢n(9 Q)Z)”Lp([o,ﬂxgz)) 5 ||¢||LP([O’T]XQ;[;7)"OO)7

[n|~2]

2 t
bl S [ [ On OO0 Pdrar S T4 1y 1y
—1J-1
Then, in (35), we have
E[11,()17"] =, [I11 ()11}, = B[ 1 (15500, ] S 777 Eaulldn (-, 02y

for p € [2, 4]. The rest follows as before. (Il

Now, we discuss the continuity of the stochastic convolution. In the remaining of this section, we
show that the stochastic convolution ®(¢) defined in (10) belongs to C ([0, T, b;,oo(T)) almost surely.
With 8, = B + B\, we have

1 4 1 4 .
O(t) = — S(t — r)pu(r)eadf(r) +i— S(t — ) (re,dp (r), 37
) ﬁé/o (= P)a (P end () ﬁé/o (= P)a(NendfP),  (3T)

since gpeg =0 and ¢e, = Ppe,, n # 0. In the following, we only show the continuity of the first stochastic
convolution in (37), which we denote by ®")(r). Also, let W) (r) = % > ﬁ,(,r)(t)en. As in [Da Prato
2004], we use the factorization method based on the elementary identity

t
/ (t =)' —r)%dt = — (38)
, sinza
with o € (0, 1) for 0 <r <t <t. Using (38), we can write the first term in (37) as
. t
o (1) = Mra / St -1t -ty ()dr, (39)
0
where
t/
Y () =/ St —=r) (& —r)"*pr)dwW ). (40)
0

First, we present a lemma that provides a criterion for the continuity of (39) in terms of the L*"-
integrability of Y (¢').

Lemma 4.3 [Da Prato 2004, Lemma 2.7]. Let T > 0, a € (0, 1), and m > i For fe L*™ ([0, ﬂ;é;,,oo(wr)),
let

F(1) :/0, St—t)e -t f@hdt, 0<t<T.
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Then, F € C([O, T], l;}‘,’oo(T)). Moreover, there exists C = C(m, T) such that

Remark 4.4. Although Da Prato states his Lemma 2.7 for a Hilbert space H, his proof makes no use of
the Hilbert space structure of H. Thus the same result holds for b, . (T) as well.

In view of Lemma 4.3, it suffices to show that Y (¢') € L>" ([0, T, l;s (T)) a.s.

Proposition 4.5. Let T > 0,m >2,s = 2+ and p =2+ such that sp < —1. Let ¢ be as in (3). Then,
the stochastic convolution ®)(t) is continuous from [0, T] into b o @lmost surely. Moreover, there
exists
E( sup LAROT ) <Cm,T,s, p) < oo.
1€[0,T]

Proof. Let a € (5, 3) and Y as in (40). First, note that Y is real-valued since ¢, (s)e—, = ¢u(s)en
and ,BY,)l = r) . Note that {f, r)}n?g() and ¢ are independent since ¢ depends only on fy. Thus, we can
regard ﬁ(r) and ¢ as ﬁ,gr)(a)) ,B,,r)(a)l) and ¢ (w) = ¢ (), where w = (w1, @) € Q) x Qy = Q. Then,
for each fixed w, and t'e[0,], Y (t/ )(n) is a Gaussian random variable on Q; with Varg, (Y/(t\/)(n))

Eo, [IY () () ). o
Let G,(r, wp) = (t' —r)~%e! =" ¢, (r, ). Note that |G,(r, w2)| = (t' —r)~* for 0 < r < ¢’ and

n # 0. By the Ito isometry, we have
2 1 ¢ t
] = —/ G (r, w2)|?dr ~/ (' —r)"2*dr.
2 Jo 0

By the Minkowski integral inequality (with p =2+ < 2m) after replacing sup; by > j» we have

o 2m/p
Fo, (1Y (-, )" ) =Fa, [(sup > <n>”’|Y(ﬂ)(n)|”) }

I |n|~2i

o0 , o p/2m~2m/p
S (Z > 2“”([Egl[|¥(ﬂ)(n)|2'”]) )

=0 |n|~2i

& (s 1) 2m/p 2 (1!~
(sz P (/ =) d) 5(1_2a ,

j=0

Fo,[IY () (0)?] = | Eq, [ ‘ /0 Gou(r, an)dp(r, )

since sp < —1. Therefore

T T
| e Jar = [ B (YOI ar
0 p,o0 0 p,00

(t/)172a m
5/ (ﬁ) dt’ <TU=20m+l  C(m, T, s, p) < .
0 — Z0

In particular, it follows that Y (-, ) € L¥m ([O, TI; l;;’ oo) almost surely. Then, the desired result follows
from Lemma 4.3. O
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5. Nonlinear estimate on the second iteration

Now, we present the crucial nonlinear analysis. First, we briefly go over Bourgain’s argument [1997].
By writing the integral equation, the deterministic KdV (5) is equivalent to

u(t) = S(6)uo — 3N, u) (), (41)

where N(-, -) is given by

N(uy, up)(t) :== /0 St — 1o, (wiur)(tdt'. (42)

In the following, we assume that the initial condition uy has mean 0, which implies that u(¢) has
spatial mean O for each t € R. We use (n, 7), (n1, 71), and (n2, 72) to denote the Fourier variables for
uu, the first factor, and the second factor u of uu in N(u, u), respectively, thus we have n = n| +n, and
7 = 11 4+ 72. By the mean-zero assumption on u and since we have 0, (uu) in the definition of N'(u, u),
we assume n, ny, ny 7 0. We also use the following notation:

60 := (t —n’) and oj:=(1; —n?).

One of the main ingredients is the observation due to Bourgain [1993]:

n3—n?—n%=3nn1n2 forn =n;+no, (43)
which in turn implies that
MAX := max(oy, 61, 02) =, (nnns). (44)
Now, define
A;={(n,n1,n2,7,711,0) €Z° xR’ : 6; = MAX]}, (45)

and let N';(u, u) denote the contribution of N(u,u) on A;. By the standard bilinear estimate as in
[Bourgain 1993; Kenig et al. 1996], we have

2
160 Ge, 01|y 4535 < oDl _, 1, (46)

2

where o(1) = 79 with some 6 > 0 by considering the estimate on a short time interval [T, T'] (for
example, Lemma 3.4). See (2.17), (2.26), and (2.68) in [Bourgain 1997]. Here, we abuse the notation
and use || - |ls,» = || - | xs» to denote the local-in-time version as well. Note that the temporal regularity
b equals % -0 < % This allows us to improve the spatial regularity by 2¢. Clearly, we cannot expect
to do the same for N'{(u, u). (By symmetry, we do not consider N, (u, u) in the following.) The bilinear
estimate (7) is known to fail for any s € Rif b < % due to the contribution from N (u, u) [Kenig et al.
1996]. Following the notation in [Bourgain 1997], let

Ly=IN1@,u)lxs and oa:=3-0<3. (47)
Then, by Lemma 3.2 and duality with ||d(n, r)llL’% I 1, we have
(n)'=*d(n, 7). (n2)! "%*c(na, v
Lota= W@l > [ ardn 50D o) P
0 )

n,ni _
n=ny+n T=T71+72
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where

- oc)a

c(n2, ) = (n2)”~ i(ng, va) sothat ficll 2 = llull-(-o).a = lull 1515 (49)

The main idea here is to consider the second iteration, that is, substitute (41) for u(nl, 71) in (48), thus
leading to a trilinear expression. Since 61 = MAX 2 (nnin;) > 1 on Ay, we can assume that

i(ny, 1) = (N, u))" (711,T1)’V|Z—1| Z u(n3, 13)it(ng, 74)dy. (50)

R )

Note that &t(n, 71) cannot come from S(¢)ug of (41) since we have o1 ~ 1 for the linear part. Moreover,
by the standard computation [Bourgain 1993], we have

> ikk ) X —
N, u) (e, ) =—i - ‘7 Ze“nﬁn’” / n(A —n>)ocu2(n, 2)d

k=1 " n#0

1-— .
’"x/ (1=mG - )8 u?(n, r)e'"'dr
n#0

T —n3

1-— /1
+l t(nx—',—n t)/( ’7)( )a 2(7’1 l)dl
n#0

=:My(u, u)(x, 1)+ My(u, u)(x, t) + M3(u, u)(x, t). (51)

Note that (M (u, u))"(n1, 71) and (M3(u, u))"(ny, 71) are distributions supported on {z; — nf =0}, so
o1 ~ 1. Hence, the only contribution for the second iteration on A; comes from i, (u, u) whose Fourier
transform is given in (50). This shows the validity of the assumption (50).

The o appearing in the denominator allows us to cancel (n) 1= and (n,)'~* in the numerator in (48).
Then, I_, 1—, can be estimated by

) ~*d(n, 7) |n1| (n2)!"%c(na, )
< A b
~ Z O'O o1 (I’l3, 73)1’[(”49 T4) 0_51 . (52)

n=nitny . o4
”I_”’5+Vl4rl =13+14

Bourgain then divided the argument into several cases, depending on the sizes of oy, ..., g4. Here, the
key algebraic relation is

n’ — n% — ng — ni =3y +n3)(n3s +ng)(ng +ny) withn =ny +n3 +ny. (53)
Then, Bourgain proved [1997, (2.69)]
I—a,l—a =< 0(1)||u||—(1—a),a1—a,l—a + 0(1)”14”3_(1_(1),“ +0(1)”u”—(l—a),av (54)

assuming the a priori estimate (8): |i(n, )| < C for all n € Z, t € R. Indeed, the estimates involving the
first two terms on the right-hand side of (54) were obtained without (8), and only the last term in (54)
required (8) [Bourgain 1997, “Estimation of (2.62)”’], which was then used to deduce

laGn, )l < C. (55)
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The a priori estimate (8) is derived via the isospectral property of the KdV flow and is false for a general
function in X ~U0=%):¢_ (It is here that the smallness of the total variation || 4] is used.)

Our goal is to carry out a similar analysis for SKdV (2) on the second iteration without the a priori es-
timates (8) and (55) coming from the complete integrability of KdV. We achieve this goal by considering
the estimate in

_ )
X, 5% =X,3"
where p = 2+ and p4_2 <d< p2—2. By (15) and (17) (recall —a = —1 +d and —(1 —a) = —1 — ),
we have p p
llull x50 < [lullx-o and lullx--ma S Nuellx g (56)

Then, it follows from (46) and (56) that
—a,0 2 —
INo(u, w)ll x5 < 0(1)||ullxp,;,a- (57)

Now, we consider the estimate on ||N(u, u)|| X5 From (56) and o < 1 — a, it suffices to control
I_4.1—q. As in the deterministic case, we consider the second iteration, and substitute (4) for i(ny, 71)
in (48). As before, there is no contribution from S(¢)ug, or M (u, u), M3(u, u) defined in (51). There
are two contributions:

(1) N1(My(u, u), u) from the deterministic nonlinear part: In this case, we can use the estimates from
[Bourgain 1997] except when the a priori bound (8) was assumed; that is, we need to estimate the
contribution from [Bourgain 1997, (2.62)]:

R, = Zn: / XB%LA!(—”, )un, r3)un, 14)drodrsdr,, (58)
T=17+173+7174
where ||d(n, T)||L5, <1 and B = {og, 02, 03, 04 < |n|”} with some small parameter y > 0. Note
that this corresporfds to the case np, = —n and n3 = n4 = n in (52) after some reduction. In our
analysis, we directly estimate R, in terms of ||u | X, 50 The key observation is that we can take the
spatial regularity s = —a to be greater than —5 by choosmg p > 2.

(i) N1(®, u) from the stochastic convolution ® in (10): In view of (56), we estimate

E[IN1 (7@, )]l x-a.1-4] (59)
via the stochastic analysis from Section 4.

Remark 5.1. In fact, we do not need to take an expectation in (59) since we establish local well-
posedness pathwise in w, that is, for almost every fixed ®w. Nonetheless, we estimate (59) with the
expectation since it shows how F lN and FZN defined in (70) arise along with their estimates.

Estimate on (i). In [Bourgain 1997], the parameter y = y (o), subject to the conditions (2.43) and (2.60)
therein, played a certain role in estimating R, along with the a priori bound (8). However, it plays no
role in our analysis. By the Cauchy—Schwarz and Young’s inequalities, we have

(58) = D lld(n, Yz m) ™~ ia(=r, w2l s, 7)o N, )
4 :
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By the Holder inequality (with appropriate & signs) and the fact that —1 —a < —3a,

4

—a—y - — A 3 3
(58) < D lld G, e [T~ llo; “llis NofaEn, ez < 1dCo iz Null-ne < lelf-aa,
T J 7j J zj n,t X6,2 P2

n j:2
where the last two inequalities follow by choosing o > % and p =2+ <6.

Estimate on (ii). We use the notation from the proof of Proposition 4.1. It follows from (28) and
”(t)q)( ) t) = S(I)g( ) t) that

(0 ®)" (11, 71) = g1, 11 —n}) = 5 1D (01 — ) + 5 130 (21 — ).

Recall that o) = (14 —n?) 2 (nniny). Also, recall from the proof of Proposition 4.1 that |¢,, ()| = yj0.71(r)
is independent of w.

o Contribution from I( )(rl — ”1) From (48) with (27), (28), and (29), we estimate (59) by

la T l-a
@sf X[ aean G0 [0, 0 ] e

0 0] 2

n= n1+n2 T=1T1+172

By the Cauchy—Schwarz inequality in @ and the Ito isometry,

din,t)  N¢n 2o, le(rz, )l
O / drdr)——— —g o L@ (©61)
n,ny 0y (2] <nl>(1/2)+5 0,
n=ny+ny T=T71+172
By the Lx " L)% oL -Holder inequality along with Lemma 3.3, (16), (18), (49), and (56), this leads to

2 0
(59) S TNl N0 7y b ezt < 71BN oo,y I 2@ -a-o0ey

0
T ||¢||L1J (o, T]b a )”u”LZ(QX ‘;a)

Remark 5.2. Strictly speaking, we need to take the supremum over {||d||2 = 1} inside the expectation
in (60). However, we do not worry about this issue to simplify the presentation, since we have

2 12
Ja)

(59) = ||Nl(}7q) u)||L2(Q-X—a,I—a)

(Z / rz H / ol S [ (n2)] C(ZZ’”) drdfa, ()

n= n1+n21, =714

= sup (61)
Il =1

by the Ito isometry. Also, recall that we have I( )(rl —n3) = fo G,(lll)(r Ty —n3)dﬂn, @) where G( )(r 7)
is defined in (27). Hence, strictly speaking, we should replace G,,] (r, 71 — ng) by o, |¢nl ()] in (60)
only after the application of the Ito isometry. Once again, we do not worry about thls issue to simplify
the presentation. The same remark applies to the following as well.
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17100, ; say og > (nnnp)/1% Then

I—aq 1 T l1—a
egel X[ aran™ 500 L g elag, 0 PG

n,ny 0 2
n= n1+nzt =T71+72

e Contribution from I,(,zl)(rl —n?): Suppose max (g, 62) = (nnny)

din,7)  Ndnllzor ez, 2)l2@
S Z drdri— 3505 (1/2):]5 : ’1 ]2 5 “ 2, (62)
o o0 o (ny)(1/2+ o)
n=n;+n, T=T1t72
Then we can conclude this case as before by the L% 15 L)% .» L ,-Holder inequality as long as a —2006 >

which can be guaranteed by taking 6 > O sufficiently small or equivalently, taking p > 2 sufﬁ01ently
close to 2.

Now assume instead max(og, 03) < (nniny) . We invoke a result contained in [Colliander et al.
2003, (7.50) and Lemma 7.4]. The conclusion there is stated with —1 as the exponent of (z — n?),
instead of — 4, but by examining the proof, one sees that it will work with any exponent more negative

2 1
than — (3 + q5)-
Lemma 5.3. For Q(n) ={n e R:n=—3nnn; —I—o((nnlnz)l/loo)for some ny € Z withn =ni +ny},

1/100

/(T —n) ot —nP)dr S 1L (63)
We have
1 —a l—a
D [ gl P2 =)
0 2

n= n1+n27 =T71+12

By the Cauchy—Schwarz inequality and the Ito isometry, this yields

d 0 n3) 1 én :
(59) < Z dede, (n,7) xQ@m) (1 —n)NPu 210,77 llc(n2 Tz)||L2(Q) 64)

o (1 2)—d
— o /D70 V(145 oy
n=ny+ny T=11+12

By the L} ,, L2, L} -Holder inequality along with Lemma 3.3, Lemma 5.3, and Equations (16), (18),

(49), and (56), we get

_1_ _las
(59) ST7Ndll .2 H<n1> N N0, il k@ (21 = 1oy > lliz| el
<T%¢|

L2([0,T];H ™2 ”u”LZ(Q x-(-a)ay T ||¢||LP([O T); b a )”u”LZ(Q X t;a)

Proof of Theorem 1. Fix a mean-zero ug € b (T) and ¢ as 1n (3), where o' = 5 —5 w1th 2 5< p2p2
such that (—a") p < —1. Consider sequences of initial data ”0 € L*(T) and dlagonal Covarlance operator

¢V € HS(L?; L?), given by

uy =Poyug= D dg(m)e™  and ¢V (1, ) :=diag(¢n(t, ); 0 < [n| <N),  (65)

In|<N
where ¢, is given in (3). Now, fix a = 5 —dJ > o’ as in (47). Note that such ”0 converges to ug in
FL~*P(T), and thus in b % (T). Also, ¢N converges to ¢ in FL2 °P(T) for each ¢t and w, and thus
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in b (T) Then, by the monotone convergenceltheorem ¢V converges to ¢ in L? ([0, 1] x Q; b, 5o )
(Indeed, the convergence is in L>° ([0, 1] x Q; b p,oo ), since we have |¢, (¢, )| =1 for all n, independent
of t € R and w € Q.) Note that a slight loss ofAthe regularity —a < —a’ was necessary since ué\’ defined
in (65) does not necessarily converge to ug in b;?}o (T) due to the L*° nature of the norm over the dyadic
blocks. We can avoid such a loss of the regularity if we start with ug € FLP(T).

Now, let 'V = FN be the map defined by

Vo =Fl]lva = S(t)u(l)v —%N(o,v)—i—n(DN, (66)
0

where @V is the stochastic convolution defined in (10) with the covariance operator ¢”. By the well-
posedness result in [De Bouard et al. 2004], there exists a unique global solution u¥ € L>®(R*; L2(T))N
C(R*; Bg_l (T)) a.s. to (66) for each N since ¢V € HS(L?; L?).

Now, we put all the estimates together. Note that all the implicit constants are independent of N. Also,
when there is no superscript N, it means that N = co. From Lemma 3.1, we have

1@ Il gsr < Crllug 5, (67)

for any s, b € R with C; = C{(b). In particular, by taking b > % we see that S(¢)ug is continuous on
[0, T'] with values in b;’ - Also, by taking b < % we gain a power of 7. From the definition of N'; (-, -)
and (57), we have

IN@N, u™) | x-zar < CoT [u™ [ %-sar + 21N @™, u™) || x-zer. (68)
P2 p.2 P2
Also, from (47) and (56), we have

N1 @™, u) g grer < 17, (69)

—a,l—a*

Recall that 7® € X, % a.s. from Proposition 4.1. Moreover, by defining ;Y and F,¥ on T x R x Q
via their Fourier transforms

o 5 1 s T
FN (1) = () (og 7 4 0g t70) / o (PIdBa (),
0 (70)

(1, 0) = (0) 4 g (r —n¥)ag /0 (0 (P (r)

for [n|] < N, we have FIN, FZN e L*(Q; L)ZC,,) by the Ito isometry and Lemma 5.3, which is basically
shown in the estimate on (ii). See (61) and (64). Then, from (54) and the estimates on (i) and (ii), we
have

It = G (TN N ynr I+ TP NN g + TR L Y lxge7), (71)
where LY = LN(FN, FN)(a)) = ||FN(w)||Lz + ||FN(60)||L2 < 00 a.s. Moreover, LY is nondecreasing

in N.
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For fixed R > 0, choose T > 0 small such that C3 T%R < l. Then, from (71), we have

N
Iala—

2C3 (T [lu™ Iy goer + T% Loy ™ |1 x;507) (72)

for |[u || ;4«7 < R. From (66)~(72), we have

x5 = ITYuM | ger < Cullug) o, + 3 CoT ™ u™ [5ger

+2C3(T%|u" ||X_M+T04LN||M Ix;ee7) + Callg®" (@) x;20,  (73)
and
™ —uM iy aar = ITVu = TMuM | o gar

0 N M
< Cillug —ug' g0, + 2 5C T (Jlu IIX—aaTJrIIu s aer) u —u =g

(% N
+CsT%(Jlu IIX—aaT-i-IIM I _azar)llu — M| gt

p,2
+2C3T* LN |u™ —u ||ijg,a,r +2C3T%LY-M M I x-ger
+ Calln (@Y — @M g0, (74)

where
LY = FY = Fpa +1FY = B, (75)
I'*NMN _ FMMM

Note that in estimating the difference on Aj, one needs to consider

oo = IN1@™, u™) = N1 @™, u) ] —o1-a (76)

as in [Bourgain 1997]. We can follow the argument on pages 135-136 in that reference, except for R,
defined in (58), which yields the third term on the right-hand side of (74). As for R,, we can write

NN, u),u) —NN@,v),0)) =NNu+ov,u—0),u)+ N(N(,v),u —0) 77)

as in [Bourgain 1997, (3.4)], and then we can repeat the computation done for R, in the estimate on (i),
also yielding the third term on the right-hand side of (74).

By the definition of uf)v, we have 2C1||u0 ||b « <2C ||M0||;, « + é for N sufficiently large. And
since ¢V converges to ¢ in L? ([O 1] x €; b ) it follows from Corollary 4.2 and the estimate on
(i), see (61), (62), and (64), that E[||n(DdY — c1>)|| x;4¢] and E[LY-*°] defined in (75) converge to 0.
Hence, | 7(®N — @) || X, 4 + LN ® — (0 a.s. after selectlng a subsequence (which we still denote with the
index N.) Then, by Egoroff’s theorem, given & > 0, there exists a set Q, with P(Q¢) < 27 '¢ such that
l7(dN — D) x e + LN-% _ 0 uniformly in Q,. In particular, 2C4||77(I)N||Xp’§a < 2C4lIn®|lx o + 2
for large N uniformly on Q.. In the following, we will work on Q..

Now, let R, = 2(C; ||u0||h « + C4||;7<I>(a))||X aa) + 1, and define the stopping time T, by

T, = inf{T > 0: max(C3T% Ry, P\(T, Rey, ), Ps(T, Ry, ) > 1}, (78)

where
P\(T, Ry, ®) = ACoT" R, +2C3T%(R,)* +2C3T% L, from (73),

Py(T, Ry, @) = CaT? R, +2CsT?%(R,)> +2C3T%L,,  from (74).



300 TADAHIRO OH

The first condition in the definition of 7,, guarantees (72), and hence (73) and (74), for [[u" || x; 447 < Ro.
The second condition along with (73) indeed guarantees that

™ [ x-aer < R, (79)

forT < Tw, for the following reason. Because of the temporal regularity b= < 1. we have ||lu" || x;5°7 =
Il 0,774 N X5 where yjo.77 denotes the characteristic function of the time interval [0, T'] [Bourgaln
1999]. Hence ||uN | X, 5T is continuous in 7 since

. _ N
[y o = ™ g | < e g gerrres S M ooy (80)

for sufficiently small 6 > 0. Note that the last term in (80) is finite for small ¢ since the local-in-time
solutions constructed in [De Bouard et al. 2004] are controlled in this norm (indeed in a stronger norm
adapted to the Besov space Bg’].) Then, (79) follows from (73), the second condition in (78), and the
continuity of the norm in 7 since (79) clearly holds at 7 = 0.

From (74) along with the third condition in (78), we have

M
I

lu® =Ml y-wam, < 2C1llug —ug! 5o +4C3T* RoLy ™ +2C4 (@ — @My 0e. (81

X,
The right-hand side of (81) goes to 0 as N, M — o0 since ué\’ is Cauchy in 13;;);0 and

(@Y — @") |y a0 + LNM — 0

aaTm

on Q. uniformly in N, M. Let u denote the limit in X
In the following, we give a brief discussion to show that the limit « is a solution to (4). Clearly, S (t)u0
and n®" converge to S(r)ug and 7® in X, 5% T 1t follows from (57) that No(u”, u™) converges to
No(u, u) in X a “To 1n view of (72), (74) and (76), we see that N'; (uN, u") is Cauchy in a slightly
stronger space X % -, To, J =1,2. Let v; denote the corresponding limit. Thus, from (66), we have

u = S(t)uo— sNo(u, u) — (01 +v2) + n®. (82)

Now, we need to show that N; ", u™) indeed converges to N ju,u), j =1,2. By symmetry, we only
consider N (u, u) — Ny @™, uV ). As before, we substitute (82) (and (66)) in the first factor u (and u)
of Ni(-, ), respectively. There are three contributions to consider.

(A) Contribution from the stochastic terms: We have
Ni1(®@, u) = N1 (@Y, u™) = N1 (n(@ — @), u) + N1 (@, u — u™). (83)
From the estimate on (ii), we have
I83)lly-zero S LN°°||u||X o + LN ™ —tlly-guro =0
as N — oo, since ||M||X;§"”T < R, and Lg’oo — 0 uniformly on €2,.
(B) Contribution from No( -, -): In this case, we consider

N1(No(u, u), u) = Ny(No@”, u™), u™). (84)
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Note that we have o1 > 0y, 02, 03, 04 from the definition of Ni(-,-) and Ng(-, -), see (50) and
(52). Indeed, we have o] > oy, o, since we are on A; defined in (45), and also o] > 03, 04 since we
are on the support of No(-, -) in the first factor of Ni(-, -). Once again, one can easily follow the
argument in [Bourgain 1997, page 136] and show

N2 2 N
18Dy -warn (llu IIX;!oz.,a‘rw + IIMIIX;E,a,rw)IIM — utlly-aaro = 0.

In treating R, — R(IZV defined in (58), one needs to proceed as before, using (77) and the estimate on
@@).
(C) Contribution fromv; and N'; ™, u™), j=1or2: By symmetry, assume j = 1. In this case, we have

o1 > 09, 02 but 03 > o1, 04, thus we control (54) by the first term on the right-hand side [Bourgain
1997, (IL.1) on page 126]. Now, we need to estimate

N1 @1, ) = N1 N @, u™y, u™y = N1 =N @, u), u) + N N @, u®), u—u™) = T+11(85)

Then, by proceeding as in [Bourgain 1997] with (56) and (72), we have

—a,1—- a””_” | x-t-aratn < lu—u|

||II||X (11 —a, Ty <I a,a,Tw_)O.
2

-

4
By proceeding as in [Bourgain 1997, (I.1)] with |n;|* replaced by |n{|!~%, followed by (56), we
have

N N
| T ||X—al ot S o1 = N1 @™, u™)-(-a),1-alltll-(1-0).a

Slor = N1 @, u™)y-er-amo |ull y-anr, — 0,
Xp,Z X]7,2

al —a,T,

since 01 = limpy_, 00 N7 (u?, N) in X by definition.

Hence, we have u = I',,u for each w € Qg, so u is a mild solution to (2) on [0, T,,]. Let Q) = Q,.
Now, we can recursively construct

QU+ Q\ U Q®
k=1

for j =1,2,... with P(Q\ Uk , Q®) < 277¢ such that ||7(dY — ®)] x4« and LN converge to 0
uniformly in each Q). Then, by repeating the argument, we can construct a solution u on U Q(f )
Note that P(Q\ U2, QY)) =

We have constmcted a solutlon u to (2) in X with ug € b . Since u is a solution, the a priori
estimate (73) holds with the regularity (s, b) = ( a’,a’) in place of (—a, a). Then, we easily see that
ueX ;2/’0“/]“ by redefining R, and 7, with this regularity. In the remaining of the paper, we work only
with the spatial regularity s = —a/’, that is, there is no approximating sequences any more. Hence, for
notational simplicity, we will use —a in place of —a’ to denote the spatial regularity of the solution in
the following.

We still need to take care of several issues. Note that the temporal regularity b = a = 5 — J of the
solution u is less than 1 5- In particular, we need to show that the solution u is continuous from [0, T,]

aaTw

into b %~ We also need to show its uniqueness and continuous dependence on the initial data.
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From Proposition 4.5, n® € C([0, T,]; IS;’%O) a.s. Also, it follows from (67) with b = % + 9, (69),
(72), and symmetry on ¢ and o, that

2+bT

S(O)uo+ N1 (u, u) +Na(u,u) € X, C C(10, To1: b, %

almost surely. Now, we consider No(u, u), that is, when 69 = MAX. Note that the contribution comes
only from M, (u, u) defined in (51). Define

N3(u, u) = the contribution of No(u, u) on {max(ay, 62) > (nnyny)'/1%0},

Na(u, u) = No(u, u) — N3(u, u).

(a) First, we consider N3(u, u), so max(cay, 02) > (nniny)'/1%; say o1 > (nnyny)'/1%. Then, by (15)
and Lemma 3.2, we have

2 2
|N3(u, ”)”X a oty ~S ”ax(” )” R R X I ||8 (u ) o Loy
.2 pz

By duality and (44), the right-hand side equals

Y= ““d(n, 1) 2 c(n,,rj)
Z / (1/2) 5 H drdr

Hdll 2 —1 n,n
Lit,r n= nl_,:_nzr T1+172 j

c\ny,71) clny, 7o
(a7;005) ( n )d”lflv
o 0,

< sup Z / d(n, 1)
1

~Y
ldll, > =1 n
Lie 2 1 4n, T=T1HD

L4

X,t°

where c(n, ) is defined in (49). Thus, by the L2
3.3, (49), and (56), we conclude that

.00 Li, .-Holder inequality along with Lemma

2 2 2
N3 (e, )l AT N S el = Mully oo S llullysae < oo

p 2
(b) Now, consider N4(u, u), so max(al, 02) K (nniny) /1% Tt suffices to show that N (u, u) € X a 010 ,
since X ° 0T - ¢ ([0, 7, 1; b %.). Then, by Cauchy—Schwarz inequality, Lemma 5.3 and duahty,

we have
[N, )l y-eoo < 100 @A)l cemrro < [1m) " (2 =)~ 2o (2 =)0 ) (1, Dy | 12

_1lis
< [z =) ram @ = n)| 210,y

— 2 1—a
(n)!=*d(n, 7) (n;) ~“c(nj, ;)
S osup D) / (/2)+0 [1 T drdz,
Idl2 =1 a i1 j

n= n1+nzr T1+72

c(ny, t1) c(na, v2)
SEETIED S O
ldl,2 =1 s 0y 0;
n,t n=ni+ny T= T1+72

dtdr

The rest follows as before. Hence, the solution u is continuous from [0, T,,] to l;;‘éo
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Lastly, we show the uniqueness and the continuous dependence of the solutions on the initial data.
Let # and v be the mild solutions of (2) on [0, T,,] with initial data u¢ and vg; then

u—vov="Iuu—-T,0==50)(uo—0o9)— %(N(u, u)— N, v)), (86)

where I is defined in (66). Moreover, assume that

luolly-« =R, loollj-«. < R, lull y-acro < R, lolly-ear < R. (87)
p,00 P00 p,2 p.2

Let NJ (u,v):= ——( ju, u)—N;(, v)) for j =1, ..., 4. First, note that N4 (e, )|l y-aeto S R? <00
p, 1
from (a slight variation of) Case (b), and we have !

I =) = NaGat, 0) e < SCi(R) < o0

+5 T 7
p,2

3
S(t) (o —vo) + D_ N (u, )
j=1

by Cauchy—Schwarz inequality with ¢ < J, followed by (67), (69), (72), Case (a), and (87). Then, by
interpolation and Cauchy—Schwarz inequality, we have

cz(R)uu—vn/f

/7,2

€ (0, 1). From (67) and the nonlinear estimates (see (68), (72), (74), (76)), we have

B
e =0leqo, 7700 S 1= 0la0me S =0l oo 1=l e, S (88)

Xp p,l =0T

with f = +5+

0
lu=oll 03y sz, S llwo = vollj e +C3(R)T, lu — vl bt
2 2
p.2 p2

Hence, for sufficiently small 7 > 0, we have

*3

”u _UHX L 5T ~S ”’/‘0 _DOHb— (39)
p.2

Therefore, it follows from (88) and (89) that the solution map is Holder continuous with the bound

B
It =07 15572 = Co (Rl —ollf,

In particular, the solution is unique. This completes the proof of Theorem 1. (I
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STABILITY FOR STRONGLY COUPLED CRITICAL ELLIPTIC SYSTEMS
IN A FULLY INHOMOGENEOUS MEDIUM

OLIVIER DRUET AND EMMANUEL HEBEY

We investigate and prove analytic stability for strongly coupled critical elliptic systems in the inhomo-
geneous context of a compact Riemannian manifold.

Coupled systems of nonlinear Schrédinger equations are now a part of several important branches of
mathematical physics. They appear in the Hartree—Fock theory for Bose—Einstein double condensates,
in fiber-optic theory, in the theory of Langmuir waves in plasma physics, and in the behavior of deep
water waves and freak waves in the ocean. A general reference book on such systems and their role in
physics has been written by Ablowitz et al. [2004]. We focus here on coupled Gross—Pitaevskii type
equations. These systems of equations are strongly related to two branches of mathematical physics.
They arise [Burke et al. 1997] in the Hartree—Fock theory for double condensates, which are binary
mixtures of Bose—Einstein condensates in two different hyperfine states. They also arise in the study of
incoherent solitons in nonlinear optics, as describe in [Akhmediev and Ankiewicz 1998; Christodoulides
et al. 1997; Hioe 1999; Hioe and Salter 2002; Kanna and Lakshmanan 2001]. Looking for standing
wave solutions for these time evolution systems gives rise to their elliptic analogues that we investigate
here. We consider these elliptic systems of equations in arbitrary dimensions n > 3, in the critical energy
regime, and in a fully inhomogeneous medium that we model by an arbitrary compact Riemannian
manifold, thus breaking the various symmetries that these systems enjoy in the Euclidean setting.

In what follows we let (M, g) be a smooth compact Riemannian manifold of dimension n > 3. For
p = 1 an integer, we let M), (R) denote the vector space of symmetrical p x p real matrices, and A be
acC! map from M to M;, (R). We can write A = (A;;);,;, where the A;;’s are C I real valued functions
in M. Let Ay = —div, V be the Laplace-Beltrami operator on M. Let also H (M) be the Sobolev space
of functions in L?(M) with one derivative in L?(M). A p-map U = (uy, ..., u,) from M to R” is said
to be nonnegative if #; > 0 for all i. The coupled system of nonlinear Schrddinger equations we consider
here is written as

p
Agui—i-ZAij(x)uj = |0]L|2*_2ui 0-1)

j=1
in M for all i, where |U|*> = le ul.z, and 2* = 2n/(n — 2) is the critical Sobolev exponent for the

embeddings of the Sobolev space H'!(M) into Lebesgue’s spaces. The systems (0-1) are weakly coupled
by the linear matrix A, and strongly coupled by the Gross—Pitaevskii type nonlinearity in the right hand
side of (0-1). Besides, (0-1) is critical for Sobolev embeddings. From the viewpoint of conformal
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geometry, our systems are pure extensions of Yamabe type equations in the strongly coupled regime. As
a by-product (0-1) inherits a conformal structure.

Our aim in this paper is to discuss stability for systems like (0-1). Contrary to time evolution equations,
where perturbations of the initial data together with perturbations of the equations are used to measure
stability, stability for elliptic equations has to do solely with perturbations of the equations. In the
framework of systems such as (0-1), stability is naturally measured with respect to perturbations of the
map A. In what follows, a system like (0-1) is said to be analytically stable if for any sequence (A, ), of
maps from M to M (R), a €N, and for any bounded sequence in H ! of nonnegative nontrivial solutions
U, of the associated systems (0-1), if A, — A in C Ias a — 400, then, up to a subsequence, U, — U
in C? as @ — 400 for some nonnegative nontrivial solution A of (0-1). When the strong convergence
in C? is replaced by a weak convergence AU, — AU in H', the system (0-1) is said to be weakly stable.
We refer to Section 1 for more precise definitions.

Before stating our theorem we need to introduce two assumptions. Let A, be the Laplace—Beltrami
operator acting on p-maps by acting on each of the components of the map, and let Vect, (R”) be the
set of vectors in R” with nonnegative components. The first assumption we may impose is

Ker(Ag +A) N L*(M, Vect . (R?)) = {0}, (H)

where Ker(A, + A) is the kernel of Ag + A, and L?(M, Vect, (RP)) stands for the set of L? maps from
M to Vecty (R?). In order to introduce our second assumption we let A, = A,,(A) be given by

-2
Ay=A— "% 5, 1d 0-2
" dn—1 ¢ 1dp> 0-2)
where S, is the scalar curvature of g, and Id, is the identity p x p matrix. For x € M, let also Is 4, (x) be
the set consisting of the isotropic vectors for A, (x), namely of the vectors X € R? which are such that
(A, (x).X, X)rr = 0, where (-, -)rr is the Euclidean scalar product in R?. The second assumption we
introduce is that for any x € M, A, (x) should not possess stable subspaces with an orthonormal basis

consisting of isotropic nonnegative vectors. More precisely, it is this:

For any x € M and any k € {1, ..., p}, there does not exist an orthonormal family
(e1, ..., ex) of vectors in Is4, () N Vect; (R?) such that A, (x)V C V, where V is (H)
the k-dimensional subspace of R” with basis (ey, ..., ).

The case k = 1 in (H') reduces to the nonexistence of a nontrivial vector in Vect (R”) NKer A, (x),
where Ker A, (x) is the kernel of A, (x). An assumption like (H') is automatically satisfied in several
simple situations. This is the case if we prevent the existence of isotropic vectors for A,. In particular,
(H') holds true if A,(x) > 0 or A,(x) < O for all x in the sense of bilinear forms. Clearly there are
other cases where (H') holds true. Assumption (H) is analytic in nature. Assumption (H') is algebraic
in nature and related to the underlying geometric conformal structure of the equations. Our main result,
establishing analytic stability for (0-1), is stated as follows.

Theorem 0.1. Let (M, g) be a smooth compact Riemannian manifold of dimensionn >4 and p > 1 be an
integer. For any C'-map A : M — M » (R) satisfying (H) and (H'), the system (0-1) is analytically stable
when n # 6, and weakly stable when n = 6. Besides, there are examples of six-dimensional manifolds
and C'-maps A satisfying (H) and (H') for which (0-1) is analytically unstable.
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A closely related notion to stability is that of compactness. A system like (0-1) is said to be compact
if bounded sequences in H'! of nonnegative solutions of (0-1) converge, up to a subsequence, in the C2-
topology. As is easily seen, analytic stability implies compactness. In particular, as a direct consequence
of the analytic stability part in our theorem, we get that systems like (0-1) are compact when n # 6 as
soon as (H) and (H’') are satisfied. Assumptions (H) and (H') in Theorem 0.1 are sharp, as discussed in
Section 1 below.

Most of the asymptotic analysis developed in this paper carries over to the n = 3 case. However,
the concluding argument needs to be changed when n = 3. In this dimension the mass of the Green’s
expansion of the Schrodinger operator A, + A leads over A,,. We can conclude when the mass is positive.
The analysis is developed in [Druet et al. 2009].

The paper is organized as follows. We discuss general properties of stability and compactness in
Section 1. We prove the n = 6 part of Theorem 0.1 in Section 2. We provide a complete classification
of H'-nonnegative solutions of the strongly coupled critical limit Euclidean system Awu; = |WU|* ~2u;,
i=1,...,p,in Section 3. We prove Theorem 0.1 in its n # 6 part in Sections 4 to 10. In the process we
establish in Sections 5, 6, and 8 the full C°-theory for the blow-up of arbitrary sequences of solutions of
strongly coupled systems like (0-1).

1. General considerations on stability and compactness

We start with the precise definition of elliptic stability we use for our systems (0-1). As already mentioned
stability is here measured with respect to perturbations of the parameter A in (0-1). In doing so we
preserve the conformal structure of the equation. Historically speaking such type of perturbations were
first considered in the early work of Aubin [1976] on the Yamabe equation. Given (A4,), a sequence of
C! maps from M to M, (R), with A, = (A;‘j)i, j for all o integer, we consider the systems

A u,+ZA (uj =) 2u;. (1-1)

A sequence (WU, ), of C* maps from M to R” is said to be a sequence of nonnegative solutions of (1-1) if
forany a e N, Uy = (uf, ..., ug) solves (0-1) and u > 0 for all i. The sequence is said to be bounded
in H'(M), or to have finite energy, if its components u’ are all bounded in H'!(M) with respect to a.
Given A > 0, we define the slice 8’2 to be the set of p-maps U € H ! such that U solves (0-1), W is
nonnegative and the H'-norm of A is less than or equal to A. By standard regularity, adapting classical
arguments from Trudinger [1968], weak solutions in H Lof systems like (0-1) are always of class C2. In
particular, S’A C C?forall A> 0. For X, Y C C? we let d 7 (X; Y) be the C2-pointed distance from X
to Y defined by

(X Y)=sup_ 1nf 1V — | c2, (1-2)
wex V

where |1 — U2 = >, llo; — u;i|lc2 and the u;’s and v;’s are the components of AU and V. Stability in
the elliptic regime is defined in Definition 1.1 below. The C! convergence A, — A in Definition 1.1
refers to the C! convergence of the components A"‘ of A, to the components A;; of A. Similarly, the C 2
convergences, and the weak convergences in H', of the U, ’s in Definition 1.1 refer to the convergences
of the components of the maps.
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Definition 1.1. Let (M, g) be a smooth compact Riemannian manifold, let p > 1 be an integer, and let
A:M— M, (R)bea C! map. The system (0-1) is said to be

(i) analytically stable if for any sequence (A,), of C' maps from M to M;;([R) such that A, — A
in C'(M) as a — +00, and for any bounded sequence (), in H'(M) of nonnegative nontriv-
ial solutions of (1-1), there exists a nonnegative nontrivial solution U of (0-1) such that, up to a
subsequence, the A,’s converge strongly to AL in C2(M) as & — +00, and

(ii) weakly stable if for any sequence (Ag), of C! maps from M to M » (R) such that A, — A in C'(M)
as a — oo and for any bounded sequence (U, ), in H'(M) of nonnegative nontrivial solutions of
(1-1), there exists a nonnegative nontrivial solution AU of (0-1) such that, up to a subsequence, the
a,’s converge weakly to AL in H' (M) as o — +o0.

The system is said to be geometrically stable, if the slices EPQ are stable for all A > 0, where EPQ is said
to be stable, if for any ¢ > 0, there exists 6 > 0 such that for any C! map A’ from M to M »(R), we have
di; (P4 F4) < e when [A'— Ao < 6.

As already mentioned, a classical notion in the study of critical elliptic equations is that of compact-
ness. A system like (0-1) is said to be compact if any bounded sequence (AU, ), in H' (M) of nonnegative
nontrivial solutions of (0-1) converges in C2(M) as & — 400 to a nonnegative nontrivial solution U of
(0-1). This corresponds to the particular situation where A, = A for all a in (i). Analytic stability as
defined in (i) implies weak stability, geometric stability, and compactness. More precisely:

Proposition 1.2. Assume (H). If the system (0-1) is analytically stable, it is weakly stable, geometrically
stable, and compact. A compact system is analytically stable if and only if it is geometrically stable.

Proof. 1t is obvious that analytic stability implies weak stability, geometric stability, and compactness.
The only assertion, which deserves to be proved, is that a compact geometrically stable system like (0-1)
is analytically stable. Let (A,), be a sequence of C! maps from M to M »(R) such that A, — A in
c'(Mm ) as a — 400, and let (U, ), be a bounded sequence in H Uof nonnegative nontrivial solutions of
(1-1). Since (0-1) is geometrically stable there exists (V). a bounded sequence in H' of nonnegative
solutions of (0-1), such that, up to a subsequence, U, — V', converges to zero in C2 as & — +o0. Since
(0-1) is compact, up to a subsequence, V', — ¥ in C? as a — +o0, where V' is a nonnegative solution
of (0-1). In particular, up to a subsequence, AU, — ¥ in C? as & — +oo. It remains to prove that V' is
nontrivial, and this is given by Lemma 1.3 below. Proposition 1.2 is proved. (Il

The following lemma, which we derive as a direct consequence of (H), was used in the proof of
Proposition 1.2. By standard elliptic theory, moreover, when A satisfies (H), we have A, /4 0in H' as
0. — +00.

Lemma 1.3. Let (M, g) be a smooth compact Riemannian manifold, let p > 1 be an integer, and let
A:M— M (R) be a C! map satisfying (H). Let (A,), be a sequence of C' maps from M to M, (R)
such that A, — A in C'(M) as a — 400, and let (W), be a bounded sequence in H' of nonnegative
nontrivial solutions of (1-1). Then U, + 0in L*°(M) as o — 4o00.

Proof. By contradiction we assume that there exists (U, ),, a bounded sequence in H'! of nonnegative
nontrivial solutions of (1-1), such that maxs; [U,|s — 0 as a — +o00, where |U,|x = >, u; o is the sum
of the components of the U,’s. Let ¢, = |U, |z and define v; 4 by v; 4 = 8;1u,-,a for all i and a. Then
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p
Agbig+ D AL 0 =ed DV, i (1-3)
j=1

forall i and a, where V', is the p-map whose components are the v; ,’s fori =1, ..., p. By construction
the v; ,’s are bounded in L°°(M). By standard elliptic theory it follows that, up to a subsequence, they
converge in C?(M) to v;’s as a — 400. Let ¥ be the p-map with components v; fori =1, ..., p. By
construction V" is nonnegative and nontrivial, since there is one point, where |V'|x equals one. Letting
a — +oo in (1-3) it follows that V" € Ker(A, + A), and we get a contradiction with (H). [l

Proposition 1.2 leaves open the question of whether or not there exist geometrically stable noncompact
systems like (0-1). However, we can have noncompact systems with geometrically stable specific slices
as discussed below. The most well-known example of a noncompact critical system like (0-1) is given by
the Yamabe equation on the sphere. The Yamabe equation on the n-sphere possesses a (n + 1)-parameter
noncompact family of solutions and it turns out that it is also geometrically unstable. This is a direct
consequence of the constructions in [Druet and Hebey 2005a], where arbitrarily high energy solutions
of approximated equations are constructed, together with the property that all nonnegative nontrivial
solutions of the Yamabe equation on the sphere have the same energy. On the other hand, the first blow-
up slice for this equation is geometrically H'-stable in the sense of Definition 1.1 when we replace the
C?-pointed distance and the C2-norm in (1-2) by a H'-pointed distance and a H'-norm, where the first
blow-up slice is given by A = K2, and K,, is as in (3-8). This geometric H'-stability of the first blow-
up slice follows from H !-decompositions as in Proposition 4.2. As a direct consequence, noncompact
equations may have stable slices.

In the subcritical regime, compactness goes back to [Gidas and Spruck 1981]. In the more involved
critical regime, it goes back to Schoen’s conjecture [Schoen 1989; 1991] that compactness holds true
for the geometric Yamabe equation as soon as the background manifold is distinct from the sphere. His
conjecture has been a source of motivations for several years. The conjecture was proved to be true for
conformally flat manifolds by Schoen [1989; 1991]. The nonconformally flat case turned out to be more
intricate. The case of low-dimensional manifolds was recently addressed in [Druet 2004; Marques 2005;
Li and Zhu 1999; Li and Zhang 2004; 2005], and compactness up to dimension 24 was finally proved
recently [Khuri et al. 2009]. On the other hand, Brendle [2008a] and Brendle and Marques [2009]
exhibited counterexamples to the conjecture in dimensions n > 25. For any n > 25 they constructed
examples of nonconformally flat n-manifolds with the striking property that their associated Yamabe
equations possess sequences of solutions with minimal type energy and unbounded L°°-norms. In par-
ticular, they proved the very surprising result that the compactness conjecture is false for nonconformally
flat manifolds in any dimension n > 25. A very interesting survey on the subject is [Brendle 2008b]. We
refer also to [Druet and Hebey 2005b].

An easy remark is that if u is a solution of a scalar Yamabe type equation with linear term £, that is,
an equation of the form

Agu—i-h(x)uzuz*_l, (1-4)

then U = (Lpu, e Lpu) is a solution of (0-1) when A;; = ha;; for all i, j, and Zle a;j = 1 for
all i. In what follows we let (a;;); ; be a symmetrical matrix of C ! functions a; ;i + M — R such that
Zle ajj(x)=1foralli=1,..., pandall x € M. A possible choice is a;; = J;; for all i, j. Then we
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define A(g) and A’(g) to be the C' maps from M to M, (R) given by

A(g)u ——~Sga;; and A/(g)ij= (mA?XSg)aij

n—2
( 1) 4(n—1)
foralli, j =1,..., p, where S, is the scalar curvature of g. By combining results in [Brendle 2008a;
Brendle and Marques 2009], where noncompactness of the Yamabe equation in the nonconformally flat
case is investigated, and those in [Druet and Hebey 2005a; Hebey and Vaugon 2001], where unstability
of Yamabe type equations in the conformally flat case is investigated, we obtain the following theorem,
in view of the remark above.

Theorem 1.4. The system (0-1) associated with A(g) is analytically unstable when posed on spherical
spaces forms in any dimension n > 6, and even noncompact when posed on the sphere in any dimension
n > 3. For any conformally flat manifold (M, g) of dimension n > 4 there exists a conformal metric
g to g of nonconstant scalar curvature having one and only one maximum point such that the system
(0-1) associated with A'(g) is analytically unstable. In any dimension n > 25 there are examples of
nonconformally flat manifolds such that the system (0-1) associated with A(g) is noncompact, and thus
also analytically unstable.

The examples in Theorem 1.4 do not satisfy (H). This can be checked by noting that (1,...,1) €
Ker A, (x) for all x, where A, is as in (0-2). Theorem 0.1 and Theorem 1.4 complement each other. As a
remark, the Yamabe equation on quotients of the sphere is obviously compact since it possesses a unique
solution. In particular, there are compact equations which are neither analytically nor geometrically
stable. Compactness does not imply stability. We concentrate in the rest of this section on the subcritical
regime for systems like (0-1) and prove that analytic stability holds true in the subcritical regime without
assuming (H'). Let ¢ € (2, 2*) and let us consider the subcritical system

At +ZA,, (Ouj = U9 %u (1-5)
j=1
in M for all i, where A = (A;;);,jisa C ! map from M to M3, (R). We define the notions of analytic
stability, weak stability, and geometric stability for (1-5) as in Definition 1.1.

Proposition 1.5. Let (M, g) be a smooth compact Riemannian manifold of dimension n > 3, p > 1 be
an integer, and A : M — M (R) be a C U map satisfying (H). For any q € (2, 2*) the subcritical system
(1-5) is analytically stable.

Proof. Let (A,),, be a sequence of C! maps from M to M, (R) such that A, — A in C'(M) as a — +o0,
and let (U, ), be an arbitrary bounded sequence in H' of nonnegative nontrivial solutions of

Aglti g +ZA )0 = U1 (1-6)

for all i and all . We aim in proving that a subsequence of (U, ), converges in C? to a nonnegative
nontrivial solution of (1-6). The nontriviality of any strong limit follows from (H) mimicking the proof
of Lemma 1.3. Then, as is easily checked, it suffices to prove that the U,’s are L°°-bounded in M.
By contradiction we assume that there exists a sequence (x, ), of points, where the [U,|’s are maximum
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such that, up to a subsequence, |Ug (x,)| = 400 as a — +00. Let 114 = |Ug (x4)|~ @272, Then u, — 0
as a — +oo. Let U, be given for x € R" by
Ug (x) = g/ =Py (exp,, (1ax))

and let g, be the metric given by g, (x) = (expy, &)(#qx). We have g, — ¢ in Cz (R") as a — 400,

where ¢ is the Euclidean metric. Noting that

loc

Agau,a-i-,uaZAU exp,, (1aX))it = |Ug|? 2l 4
j=1

for all i and a, since IofLal <1 for all a by construction, it follows from standard elliptic theory that there
exists U € C%(R") such that, up to a subsequence, AU, — Il in CIZOC(R"). We have |, (0)| =1 for all a.
Hence, |01~L(O)| = 1. Moreover, for any R > 0, and for a sufficiently large,

/ U d x §C/ Uy |90y,
Bo(R) By(R)

=< C/ IGfLa|qdvga = Cﬂiw(q—z}—n/ Uy ?dvg < Cluiq/(q—l)—n,
Bo(1/pta) By, (1)

since the AU, ’s have bounded energy. Notlng that 2¢g /(¢ —2) > n as soon as g < 2* and letting & — +00 in
the inequality above, we get || Bo(R) |U|9dx = 0. This is in contradiction with |OLL(O)| = 1. The proposition
is proved. O

Analytic stability for critical equations like (1-4) has been investigated in [Druet 2003]. The case
p = 1 in Theorem 0.1, in its n # 6 part and when considering C?>?-perturbations of 4, was proved in
the same paper. The proof we propose here extends to the case of systems, allows us to consider C%7-
perturbations of 4, see the remark at the end of Section 10, and is more direct. At the time of [Druet
2003], analytic stability was still referred to as compactness. The confusion in the terminology has been
the source of several misunderstandings.

2. The six-dimensional case

We discuss and prove the six-dimensional last assertion in Theorem 0.1 concerning the existence of
systems like (0-1) in dimension n = 6, which satisfy (H) and (H’), but which, contrary to what happens
when n # 6, are not analytically stable. We restrict ourselves to a very explicit construction in the case
of the unit sphere (S 6 go). A more general discussion could have been developed. We let (a;;);,; be a
symmetrical matrix of C' functions ajj - S® — R such that 25':1 ajj(x) =1foralli =1,..., p and
all x € $% If h : §° — R is of class C!, we define A(h) to be the C' map from $® to M3 (R) with
components A(h);; given by A(h);; = ha;; foralli, j=1,..., p. When n =6, we have 2* = 3. For the

unit sphere (S, go), we also have
n—2

4(n 1) S0 =

Proposition 2.1. Ler (S°, go) be the unit six-dimensional sphere in R?. There exists h: S® — R, h > 6
everywhere and of class C', such that the system (0-1) associated with A = A(h) is analytically unstable.

=6.
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Proof. We fix xo € S° and let r be the distance to xo. We let also # be given by § = cos r. First we claim
that there exist smooth positive functions 4 and u in S®, which we write into the form 4 (x) = /() and
u(x) = it(9), such that

Agu+hu=u> and h>6 (2-1)
in S°, and such that
h(1)=34(1), 4(1)=6 and h'(1)=20'(1). (2-2)
To prove the claim we let 2 be given by
i) =6(1-20-1)+30-1)%). (2-3)

Clearly, /(1) = 6 and #2/(1) = —12. Since A0 =66 and |VO|*> = 1 — 02, we get
LAgou=6(70>—80 —1).

In particular, the first equation in (2-1) is satisfied if we let h be given by
70> —860—1
302—-80+6
As is easily checked from (2-4), fz(l) =3u(1) and fz’(l) = 24/(1). In particular, (2-2) holds true. Noting
that 2 > 6 for all @ € [—1, +1], we get two explicit smooth positive functions # and u in S°, given by
(2-3) and (2-4), such that (2-1) and (2-2) hold true. This proves the above claim. Now, for f > 1, we
define By by Bg(x) = By (0)), where

By©) =6(8>~ (5 -0)".
We have Ay Bg + 6B = B; in S°. Let

1h(©) =30*—80+6— (2-4)

ug =u+ Bp (2-5)
and iip = il + l}ﬁ, where u and 7 are as in (2-1) and (2-2). As is easily checked from (2-1) and the
equation satisfied by By, we have

Agou/;—l—h/;u/;:u% (2-6)
in 86 for all £ > 1, where hy = hi5() is given by

(12044+6—h) By

ﬁ—i-éﬁ '
Noting, thanks to (2-2), that hg — h in CI%C(S6) as f — 1, while fz}, — h'in L°°([—1, —I—l]) as f— 1,
we conclude that iy — h in C 1(5%). Now we let (B,), be a sequence of positive real numbers such
that B, > 1 for all a and B, — 1 as @ — +o00. We let Uy = p~1/?(ug,, ..., up,), Ay = A(hg,), and
A = A(h) where ug is given by (2-5), hp = fzﬁ(ﬁ) is given by (2-7), and h = h(9) is given by (2-4).
The U,’s solve (1-1), they have bounded energy, and A, — A in cl. Noting that [|WUy ||cc — 400 as
a — 400, this proves the proposition. Il

It is easily checked that A = A(h) satisfies (H). If AU € L?(M, Vect, (RP)) is in the kernel of the
vector Schrodinger operator associated with A (), we conclude by summing over the components that
Uy = Zle u; belongs to Ker(Ag, + &). This is impossible unless U = 0 since & > 0. It is also easily
seen that, at least for small perturbations a;; of d;;, the map A = A(h) satisfies (H').

hp=h— (2-7)
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3. The limit system

Of importance in blow-up theory, when discussing critical equations, is the classification of the solutions
of the critical limit Euclidean system we get by blowing up the original equations. In our case, we need
to classify the H'-nonnegative solutions of the limit system

Au; = U " 2u;, (3-1)

where || = l.p: 1 ul.z, and A=—-2"_, 0%/ ax,? is the Euclidean Laplace—Beltrami operator . Depend-
ing on the context, we let H'(R") be the homogeneous Sobolev space defined as the completion of
functions with compact supports, or of p-maps with compact supports, with respect to the L2-norm of
their gradient. The classification result we prove here is stated as follows.

Proposition 3.1. Let p > 1 and U € H'(R") be a nonnegative solution of (3-1). Then there exist a € R",
A>0,and A € Si_l, such that

A (1-2)/2
Ux) = ( o bxaP ) A (3-2)
n(n—2)
for all x € R", where Sf;_l consists of those elements (A1, ..., Ap) in the unit sphere S P=1 (in RP) that

satisfy A; > 0 forall i.

We prove Proposition 3.1 in several steps. Let U € H'(R") be a nonnegative solution of (3-1).
Regularity theory and the maximum principle apply to (3-1). In particular, U is necessarily smooth with
the property that for any i, either u; = 0 or u; > 0 in R”. We may therefore assume that there exists
p' < psuchthatu; > 0in R" foralli =1,..., p’. A first step in the proof of Proposition 3.1 is as
follows.

Step 1. Ler U € H'(R") be a nonnegative solution of (3-1) such that u; > 0 in R" foralli =1, ..., p/,
p’ < p. Then, for any R > 0,
Ui U Uj

min — < — < max — (3-3)

dBy(R) U; Uuj 0Bo(R) U;
in Bo(R) foralli, je{l,...,p'}.
Proof of Step 1. By (3-1),

A(1) =2( (%), v,

uj; uj; J

Applying the maximum principle we get (3-3). ]

The main objective now is to prove that

min % Ai;j and  max LINEN Aij (3-4)
0By(R) U 0Bo(R) U
as R — +oo for some 4;; > 0 so that, together with Step 1, we obtain u; = 4; ju; in R" for all

i,j=1,...p". To prove (3-4) we first observe that

x| 2u;(x) = 0 (3-5)
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as |x| — 4oo foralli e{1, ..., p'}. Indeed, let r > 0, and V, =r*=2/2U (rx). We have AV, =|V,|¥ =2V,
and

/ |Vr|2*dx—>0 asr — +oo,
Bo(2)\Bo(1/2)

since u; € L? (R) for all i. Then v} — 01in C_ (Bo(3)\ Bo(2)) as r — +oo for all i, where the v!’s are

the components of V.. This proves (3-5). Now, in order to prove (3-4), we prove that the following step
holds true.

Step 2. Let AU € H'(R") be a nonnegative solution of (3-1) such that u; > 0 in R" foralli =1, ..., p/,
p <p. Forany0 <¢ < %, there exists C, > 0 such that

i (x) < Colx| G709

forallx e R" and alli €{1,..., p'}.
Proof of Step 2. Let 0 < & < § and R, > 0 be such that

. —2)?
swp PO < 72 (-0,
xeR™ Bo(R;) 2
It is always possible to find such a R, thanks to (3-5). For R > R,, we let

n(R)= max max u;
i=1,..p' 9Bo(R)

G.(x) =n(R;) (%)(2")“8) +n(R) (%)(Zw)e‘

It is clear that u; < G, on 0By(R;) |J 0By(R). Let us assume that é‘;—‘ possesses a local maximum at
x € Bo(R) \ Bo(R;). Then

and

Aui(x) _ AG.(x)
ui(x) = Gg(x)) .

Since
AG.(x)

(1 — O N2 ~2
G.o0) =e(l—¢&)(n—2)"|x"7,

we get
I PU@)F 2> e(1 — &) (n —2)%

But this is absurd by the choice of R, we made. Thus we can write, forany R > R, andanyi € {1, ..., p'},

o) = R (&) T ey (BT (3-6)

in Byo(R) \ Bo(R;). Fix x € R" \ Byg(R;). Passing to the limit as R — 400 in (3-6), since, by (3-5),
R"2/2p(R) — 0 as R — +00, we get
|x|)(2—n)(1—s)
R, '
This ends the proof of Step 2. U

ui () < n(R)
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Step 3. Let U € H'(R") be a nonnegative solution of (3-1) such that u; > 0 in R" foralli =1, ..., p/,
p' < p. Thenu; € L* Y (R") and

1 *
lim  |x|" %u(x) = ——— \U* ~2u; dx
|x]——+o00 (n — 2)60,,_1 R®
forallie{l,...,p'}.

Proof of Step 3. We apply Green’s representation formula in B, (R) and get

1 "
wi() = — / (I =y P = R) UG 2w (y) dy + wido.
(n—2)wp—1 B, (R)

o .
o1 R" Jop (R

Thanks to the estimate of Step 2 with 0 < & < 2/(n + 2), we have u; € L>~!(R") for all i. Passing to
the limit as R — +00 we obtain

1 _ .
i) = ———— [ |lx =y U Pui(y)dy.
(n - 2)60,,71 R~
Thus
Jx|" 2w (x)
1 |x |2 o
— o | e VO ) dy
1 2*72 |x|}’l—2 2*72
= U™ ~"ui(y)dy +or(1) + ——=IUOI" ui(y)dy),
(n —2)mu—1 \J By(r) R\ Bo(R) [X— Y|
where oz (1) — 0 as |x| = +o0o. Now, using Step 2, we write
|x|n72 .
/ )P () dy
R™\Bo(R) 1X — Y
. . |x |2 —(n+2)(1—¢) _ .
sveaneret [ a(B) 2 UG 2ui(y) dy
B.(x1/2) X = I R\ Bo(R)
< NE DY) (1-0)2, | a=(D(1—e) | 2112/ UG i (y) dy.
R"™\Bo(R)

Choosing 0 < ¢ < L we thus obtain that
n+2

X n—2 .
timtimswp [P 0 O0)E () dy =
R—+00 |x| 5 400 JRM\By(R) |X — ¥I"

This ends the proof of Step 3. O

Using Steps 1 and 3 we are now in a position to prove (3-4), and then Proposition 3.1.

Proof of Proposition 3.1. Let W € H'(R") be a nonnegative solution of (3-1) such that u; > 0 in R” for
alli=1,..., p/, p’ < p. Since the u;’s are all positive fori =1, ..., p’, we get from Step 3 that

.o ug Uuj
min —, max — — 4;;
dBo(R) uj  0By(R) U
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as R — 400, where 4; ; > 0 is given by

S UV 2u; dx
/lij = " .
’ Jor 1U1Z ~2uj dx

In particular, (3-4) holds true. Thanks to Step 1, we thus get
u; = Ajug
foralli €{l1,..., p'} where A; = ;1. By (3-1) we then get
Auy = |NF 72!

in R"” where A" = (4;)i=1,..., . By [Caffarelli et al. 1989] we can write

U (n—2)/2
i (x) = |A/|‘1( - |x—x0|2) (3-7)
n(n—2)

for some xg € R" and some g > 0. In particular, since u; = 4;u;, we get with (3-7) that (3-2) holds true
with A = (A;);, where A; = |A/|7'; foralli=1,..., p’,and 1; =0 forall i > p’. Clearly, |A| = 1.
This ends the proof of Proposition 3.1. ]

.....

Let K, be the sharp constant for the Sobolev inequality |ju |+ < K||Vul» corresponding to the em-
bedding H'(R") c L* (R"). Then, as is well known,

/ 4
K, = m, (3-8)

where @, is the volume of the unit sphere. The multipliers in (3-2), which we get by taking the Euclidean
norm |U| of U in (3-2), turn out to be extremal functions for the sharp Euclidean Sobolev inequality
llull» < K, || Vull2. As a direct consequence of Proposition 3.1 we then get

) | dx = K" (3-9)

for all nonnegative solutions U € H 1([F%i") of (3-1), where K, is as in (3-8). Proposition 3.1, combined
with the moving sphere approach, gives the full classification of nonnegative solutions of (3-1), namely
without the requirement that U € H ! This is carried out in [Druet et al. 2009].

4. Weak pointwise estimates

Let (M, g) be a smooth compact Riemannian manifold of dimension n > 3, p > 1 be an integer, and
(x4)o be a converging sequence of points in M. Let also (4,), be a sequence of positive real numbers.
For U : M — R? and 7 : R" — R?, we define the direct Ri: -rescalings and the inverse ng; -rescalings
by

(Ri=a) (x) = 28D 2U(exp,, (Ax)) and  (REV)(x) = 287229 (2, expy ! (1)), (4-1)

where x in the first equation is a variable in R”, x in the second equation is a variable in M, localized
around the limit of the x,’s, and exp, is the exponential map at x,.
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Definition 4.1. Let (M, g) be a smooth compact Riemannian manifold of dimension n > 3 and p > 1
be an integer. A p-vector bubble is a sequence (B,), of p-maps from M to R” given by

Ua (n-2)/2
Ba(x) = ( ) dg (x4, x)? ) A (4-2)
“ " nn-2)

for all x € M and all a, where (x,), is a converging sequence of points in M, (i), is a sequence of
positive real numbers converging to 0, and A € SJ’:_I. The x,’s are the centers of the bubble, the u,’s
are the weights of the bubble, and A is the S”~!-projection of the bubble.

The right-hand side in (4-2) can be seen as the Riemannian extension of the right-hand side in (3-2).
At last we let ug : R* — R be the function given by

|X|2 —(n—2)/2
) (4-3)

o= (14555

for all x € R”. Another possible definition of u is that it is the unique nonnegative solution of Au =u> "
which achieves its maximum at 0 and which is such that u((0) = 1. The result we prove in this section
provides a complete description of the blow-up in Sobolev spaces and very useful pointwise estimates.

Proposition 4.2. Let (M, g) be a smooth compact Riemannian manifold of dimension n > 3, p > 1 be
an integer, and (A,), be a sequence of C' maps from M to M,(R) such that A, — A in C (M) as
o — +oo for some C' map A from M to M » (R). Let also (Wy), be an arbitrary bounded sequence
in H'(M) of nonnegative solutions of (1-1) such that |Uy||sc — +00 as a — +00. Then there exist
N € N*, a nonnegative solution Uy, of (0-1), and vector bubbles (%é)a asin(4-2)fori=1,..., N, such
that, up to a subsequence,

N
Uy =Uoo + D Bl + Ry forall a,

i=1
/ Uy |* dvg = / Uoo|* dvg + NK, " +0(1) forall a, and (4-4)
M M

N
Uy —Uoe — > B,
i=1

@((111—2)/2 —0 inL*®M) asa— +oo,

where R, — 0 in HI(M) as o — +00,0(1) = 0 as a — +o0, K, is as in (3-8), D, : M — R is given
by

D (x) = izlflinN(dg(xi,aa x)+ ,ui,a),

and the x; o ’s and u; s are the centers and weights of the vector bubbles (93&)0c Moreover, as o. — +00,
dy(Xi gy Xia)? . .
s (i %) + Hia + Hia — 400 foralli #j and
Hiolj,a MHija Hi,o 4-5)
Ry — ugA; in CE(RMNS)) foralli,
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where the I%ffa“ -rescaling procedure is defined in (4-1), ug is as in (4-3), the A;’s are the SP~-projections
of the (W),
. -1 _ .
331‘ = {aETooﬂi’a expxi,la (xj,(l)5 .] € Il};
the limits in the definition of ¥; are as a — +00, and I; consists of the j’s such that dg(x; 4, X} q) =
O(ti,e) and pj,q = o(piq) for all a.

Proof. Let I, be the free functionals associated with (0-1). They are defined for AU € H' (M) by

1, @) = %/ (VU2 + A, (U, U)) dog — %/ a1 do,.
M M
The U,’s in Proposition 4.2 solve (0-1) and are bounded in H'. In particular, (U,), is a Palais—-Smale
sequence for the 1,’s in the sense that the sequence (1, (U, )), is bounded and D1, (U,) — 0in H' (M)’
as a — +o00. Let # be a smooth cutoff function in R"” with small support around 0. Mimicking the proof
in [Struwe 1984] (see also [Druet et al. 2004] for its Riemannian analogue), we get that there exist N € N*,
a nonnegative solution Uy, of (0-1), converging sequences (x; ), in M, sequences (i, ), Of positive
real numbers converging to 0, and nonnegative solutions AU; € H'(R") of (3-1)inR",i =1, ..., N, such
that, up to a subsequence, the first equation in (4-5) holds true, such that

N
U =Uoo+ D 7, Re XU + Ry (4-6)
i=1

for all «, and such that

N
/|oua|2*dog=/ |0uoo|2*dog+2/ ;> dx +o(1) (4-7)
M M i /R

for all a, where ;7(2 x)= n(exp;ila (x)), the Ié}cl/f’“ -rescalings are defined in (4-1), R, — 0 in H' (M) as
a — 400, and o(1) — 0 as @ — +o00. By Proposition 3.1,

1 (1-2)/2
W; (x) = (/112 N n|)(cn__alz|)) A (4-8)

for some a¢; € R", 4; > 0, A; € Sffl, and all x € R". Up to changing the x; ,’s and u;,’s, letting
Xig = expy, , (uiqai) and ft; 4 = Ai pti o, we can write, as in [Druet and Hebey 2005b], that

nl Ry = Bl 4R, (4-9)

for all a, where WU; is as in (4-8), R, — 0in H!(M) as a — +o0, and (%;)a is the vector bubble with
center X; o, weight u; 4, and Sf’_l—projection A;. Noting that the changes x; , — X;, and u; o = fiq
do not affect the first equation in (4-5), it follows from the above discussion, from (3-9), and from (4-6),
(4-7), and (4-9), that the two first equations in (4-4) and the first equation in (4-5) hold true. Now we
forget about the tilde notation for the centers and weights of the bubbles and, fori =1,..., N, we let
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i be as in Proposition 4.2. As one can check from the first equations in (4-4) and (4-5), for any i,

N N
REN DB — uoh in Lg(R\S;) and  RE Uy — RE D B) — 0in Ly (R (4-10)
j=1 j=l1

as a — +o00, where the Iéﬁ’; -rescalings are defined in (4-1), A; is the SP~!-projection of (B! ), and ug
is as in (4-3). Moreover, in any compact subset of R”, and for a sufficiently large,

P
Agdiia+ 1y D AL @it j 0 = Ug|* il (4-11)
j=1

for all o and all i, where the i; ,’s are the components of OfLa =R S,

Xi,a

Al () = Afj(expy, , (#i.ax)),

and g, is the Riemannian metric in R" given by g, (x) = (exp}, = §)(&i qX). Since p;q — 0as a — +o00,

2
loc

we get that g, — ¢ in C; (R") as a — 400, where ¢ is the Euclidean metric. By (4-10), for any

x € RM\Y;,
lim lim sup / |RE L, |¥ dx = 0. (4-12)
0—0 g—+o00 B, (9) ’
In particular, the L> -norm of Iéféf’:‘%a can be made uniformly arbitrarily small in small regions of
R"\¥;, and by adapting and transposing the classical regularity argument [Trudinger 1968] to the present
situation (see also [Struwe 1990]) we get from (4-11) and (4-12) that the AU, ’s are uniformly bounded
in Clzo’f (R™"\¥;). It easily follows that, up to a subsequence, the second equation in (4-5) also holds true.
Now it remains to prove that the third equation in (4-4) holds true. We proceed by contradiction and
assume that there exists g9 > 0 and a sequence (x, ), in M such that, up to a subsequence,
22
> 4e (4-13)

22
= max QD(ZX
M

N N
Dy () Ut () — W (X0) = D B (x) Uy —Uog — > B,
i=l1 i=l1

for all a. First we claim that
B (x0)* |, (x0)] 7 7% = 0 (4-14)

asa — +oo, foralli =1,..., N. In order to prove (4-14) we proceed by contradiction and assume that
there exists i =1, ..., N and ¢; > 0 such that, up to a subsequence,

EACHREACH et (4-15)
for all a. Up to passing to another subsequence we may then assume that there is A € [0, +-00) such that

d s . d s
—g(xl’a Xa) — lasa — +oo, and o + s (X)a> Xa)
Hi,a Hia Hi,a

> Je1 for all o and j. (4-16)

Then, letting y, = ,ul_al exp;l_la (x4), we get from the second equation in (4-16) that there exists ¢ > 0 such
that d(y,, ;) > ¢ for all a, and it follows from the second equation in (4-5) that

D ()| WU () = Voo () — B () [T > — 0 as & — +o0. (4-17)
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By the first equation in (4-5), and by (4-16), we can also write
. 2*72
Do (x0)* | BL(x)|” " =0 (4-18)

as a — o0, for all j # i. Combining (4-17) and (4-18) we get a contradiction with (4-13). It follows
that (4-14) holds true. Next we claim that

|Ug (x4)] = +00  as a — +o0. (4-19)

By (4-13) and (4-14), we see that (4-19) holds if %, (x,) — 0 as a — +00. Suppose on the contrary
that, up to a subsequence, 9, (x,) — 6 as a — +o00 for some 6 > 0. Then, by (4-13) and (4-14),

19U () — Uoo (1) 72+ 0(1) < 8]0 () — U ()| >+ 0(1) (4-20)

for all x € B,,(d/2) and all a sufficiently large. Now, if we assume that (4-19) is false, then we get from
(4-20) that the U,’s are bounded in a neighbourhood of the x,’s, and it follows from standard elliptic
theory that U, (x,) — U (x4) — 0 as & — +o00. Noting that this convergence of the (U, — Uso) (x4)’s
is in contradiction with (4-13) and (4-14), we obtain (4-19).

Now let the u,’s be given by ,ué_("/z) = |Ug (x4)]| for all a, and define the V',’s by V', = 1%,’:;%,
where the Iéfj -rescalings are defined in (4-1). Then,

p
Ao+ > AL )0 = 1Vl 0 @4-21)
j=1

in Bo(d/u,) for all a, where the v; ,’s are the components of V', the A?‘j’s are given by AZ (x) =
Af;(exp,, (1ax)), and g, is given by g, (x) = (expy, ) (uqx). From (4-19) we have 1o — 0 as a — +o00.
In particular, g, — & in C120c (R™) as a« — +o00. We also have |1, (0)| =1 for all a. Noting that the Vs
are bounded in H'(R"), we may assume that, up to a subsequence, V', — Vs weakly in HILC(R") as
o — +oo for some Vo, € H'(R") that solves (3-1). Let & be given by

~ 1

¥ = [ lim —exp;l(x,-,a) (i€ J],

a—>+00 U, «

where J consists of the i =1, ..., N which are such that d, (x; 4, X4) = O (1) and p; 4 = 0(u,) for all

a. In what follows we let K € R"\ be a compact subset of R" \¥, and let x € K. By (4-13) and (4-14)
we have

¥ (@a (xa)

2
@a(ya)) (I4+o0(1))+o0(1), (4-22)

N
Vo (X) = 182 PUg (v6) = 722 D" AiBi o (va)
i=1

where y, = exp, (uqx) forall a, A; is the SP~!-projection of (), for all i, and B; , = || for all &
and i. Now we claim that
w8 P21 (ya) = 0 (4-23)

asa — +oo, foralli =1, ..., N. Equation (4-23) is obvious if x, = 0(ui ). On the other hand, if we
assume that x; , = o(u,), then, since dg(x, ¥) > 0, we get u, = O(dg(xi 4, ys)). Here again, (4-23)
holds true. At last we may assume that there exists C > 0 such that C~ 'y, < u; o < Cu, for all a.
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Then (4-23) holds true unless dq (x; o, yo) = O (#; o). In this case we have dg(x; 4, x4) = O (i), and it
follows that |B; ¢ (x4)|/|WUy (x4)| 7 0 as & — +o00. Combining (4-13) and (4-14) we get a contradiction,
and it follows that (4-23) holds true. In particular, by (4-19), (4-22), and (4-23), we can write

Vo (x)[* 7% < (M)z(l +o(1)) +o(1). (4-24)
Do (Ya)
At this point we claim that
Da(xa) = O (Do (ya))- (4-25)
We prove (4-25) by contradiction and assume that
dg(Xia> Ya) + tia = 0Dy (Xa))- (4-26)

If dg(xi 0, X4)/ o — +00 as a — +00, then
dg(Xisas Ya) + tia = (1 +0(1))dg (Xi 0, Xo) + pia = (14 0(1)) Dy (x4),
and this contradicts (4-26). Hence, dg(x; 4, Xo) = O(u,). Then, by (4-26),
de(Xia, Ya) + tti,a = 0(Ua) + 0(Hia)- (4-27)

In particular, dg(x; o, yo) = 0(14). Since x € K, this implies in turn that u, = O(u; ), and we get with
(4-27) that u; 4 + o(ui o) = 0, another contradiction. This proves (4-25). By (4-24) and (4-25), for any
compact subset K & R\, there exists Cx > 0 such that [V,| < Cx in K. In particular, by standard
elliptic theory and (4-21), we get

Vy— Voo in CE.(R"\F) as a — +oo. (4-28)

Clearly 0 ¢ & since, if not the case, %, (x4) = 0(uy) and we get a contradiction with (4-13). Thus, since
|V (0)| =1 for all a, we see that |V'»(0)| = 1 and Vo, # O is not identically zero. By Proposition 3.1 it

follows that there exists a € R*, A > 0, and A € Sf:_l, such that
J (n=2)/2
Voo (x) = (W) A (4-29)
n(n—2)

forall x e R". Let K € R"\QD be a nonempty compact subset of [R{”\g’. By the first equation in (4-4) and
by (4-23), we can write ¥, — 0 in L (K) as o — +o0. Then, by (4-28), we get [, [Voc|*dx =0, a
contradiction with (4-29). Proposition 4.2 is proved. (I

5. A first strong pointwise estimate

We prove pointwise estimates on the 9l,’s which we use as the initial step in the induction argument we
develop in the next section. First we fix some notations. We let (U, ), be an arbitrary bounded sequence
in H'(M) of nonnegative solutions of (1-1) such that ||U,||cc — +00 as a — +o00. Proposition 4.2
applies to the U,’s. We let & be the set of the geometrical points of the U,’s. Then,

sfz{ lim xi,a:izl,...,N}, (5-1)

a—+00
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where all the limits do exist, up to a subsequence. For > 0 small enough, we let

Na(6) = max  [Ugl. (5-2)
M\UL, By, 0)

Thanks to the last equation in (4-4) of Proposition 4.2

lim sup 774, (9) < [|Uoo lloo- (5-3)

a—> 400

Moreover, by standard elliptic theory, for any ¢’ > 9,

]{,nax |V0U~a|g = 0(14(9)). (5-4)
M\U;L, Bx,;a @)
In what follows we let Ry > 0 be such that foranyi=1,..., N,
x] < R0 (5-5)
x| < — i
-2
for all x € &;, where ¥; is as in Proposition 4.2. We also set
Ha =ie{IE.E.l.),(N}lui’a’ and ra(x) =ie{r1r}iTN}dg(Xi’a’ x). (5-6)

The pointwise estimate we prove in this section is stated as follows.

Proposition 5.1. Let (M, g) be a smooth compact Riemannian manifold of dimension n > 3, p > 1 be
an integer, and (A,), be a sequence of C' maps from M to M »(R) such that A, — A'in C (M) as
a — 400 for some C' map A from M to M »(R) satisfying (H). Let also (U,) be an arbitrary bounded
sequence in H'(M) of nonnegative solutions of (1-1) such that |Ug|lcc — +00 as a — +o00. There
exists C1 > 0 such that, up to passing to a subsequence on the U, ’s, there holds that for any sequence
(x¢)q Of points in M,

U () = Uoo (o) | < Craeld ™Dy (x0)* ™ + 4| Usoll o (5-7)
where D, and WU, are as in Proposition 4.2, u, is as in (5-6), and ¢, — 0 as a — +o0.

We divide the proof of Proposition 5.1 into two steps.

Step 1. Forany0 <¢ < %, there exist R, > 0, 0, > 0 and C, > 0 such that
U ()] < Ce (12D 20, () G0 4 (8, (6) &)
forall a and all x € M \ UlN=1 By, , (Ryptiq)

Proof of Step 1. Let 0 < ¢ < % Consider ¢ the Green’s function of the operator u — A u +u. We know
(see [Druet et al. 2004], for example) that there exist y; > 1, y, > 0 and y3 > 0 such that for any distinct
X, yeEM,

1 _
s dg(x, ¥)""%G(x, y) < 71 (5-8)
and
IVG(x, y)|?

> yod, (x, v) "2 — 73, 5-9
Gy =2 g (X, )77 — 73 (5-9)
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where V in (5-9) is with respect to one of the two variables, for instance y. We let
N N
Wi () = {222 G0 0, 1) T+ 10 (0) D G(xias %),
i=1 i=1

and let y, € M \ UlN:1 By, (Rui ) be such that

p N
U U
max Zizt i Tzt M, (5-10)
M\UL, By, (Ruia)  Yae Wy

for all a. We claim that, if 0 > 0 is chosen sufficiently small and R > O sufficiently large, then

N
va €o(M\ U By, (Rui)) or ra(va) >0 (5-11)
i=1
for o large. We prove the claim by contradiction. Indeed, assume that (5-11) fails for all a. We can write
AP u;, AW
”’(,,;““)(ya) > =S5O, (5-12)
i—=1 Uia lPa,a
Thanks to (1-1),
A zp_ I/l" *_
”’(p;;l“)ua)s U (Yo 7%+ pll Agllos
i=1 1,a

A,Y "
where || Ay |0 =max; ||A;"j lloo for all a.. By (5-12) we then get %(ya) < Uy Y )IZ 24+ pll Al oo
Since 74 (y,) < J, this yields we

A,WY "
ra ()’ =G 0a) = 7a ()" Ua 0) 772 + 0 pll Alloo +0(1). (5-13)
a,e
Now we write 5
N |v(g(xiaa)7a)|
A lP — 1_ (1728)(n72)/2 i g(g o 1—¢
g a,e(ya) 8( 8),&“ l; (g(xi,a, ya)2 (xz,a ya)
2
N |v(g(xi7aa ya)|

1— 0 — 2 (x; 4, Va)F
+e(l —&)nq( )El G(x s V)2 (X005 Yar)

N N
—&70(0) Y G(xi 0> ya)© — (1 — &) u! 72D 3" G, o, yy) 75
i=1 i=1

Using (5-8) and (5-9), and since 0 < ¢ < % it follows that

AglPoz,g (ya)

N
> —(1—&)¥P0:(va) — y36(1 — ) Poe (V) +e(1 —&)p2ull 2 =D2 540 (X s Vo) 26 (X1 0> Ya) ' 7
N i=1
+e(1—2)7270(9) Y dy (i Ya) >G5 Vo)

i=1
> —(1— &)1+ 738)Poe (o) + (1 — &) pay{~ w7272/ 2p, (yg ) ~2 (= 2U=2)
+e(1—€)p27  a (O)ra (yg) 2" 72
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From (5-8) we obtain Wy, (v4) < Ny, ¢ ul 2" 22k, (3) =209 4 Ny 5, (8)rg (yo) "%, and
we can write

1 .
Fa(ya) Ao (va) 2 —(1 =) (L4 7367 (3u) Yoo ) + 56 (1 =727 W (0.

Coming back to (5-13), we thus get
1 - o
=727 <7 00U ) P2 4 pllAlloo + 0(1) + (1= )(1 4 736)”,

since we assumed that r, (y,) < J. By the last equation in (4-4) of Proposition 4.2 we can choose ¢ > 0
and R > 0 so as to get a contradiction. Thus (5-11) is proved. Up to choosing R a little bit larger, we
deduce from the second equation in (4-5) of Proposition 4.2, and the definitions of u, and #,(9), that
there exists C > 0 such that
p .
Z,‘:1 Ui <c,.

sup ¥ <
a,e

M\UY, By, , (Rpti o)
Using (5-8), we obtain the existence of J, > 0, R, > 0 and C, > 0 such that

P
D i) = Co ({7020, () @D g (0,1 ()27

i=1
for all @ and all x € M\ JI_, By, (R:iq). This proves Step 1. O

Step 2. There exists Co > 0 such that |U,(x)| < Cy (,uén_z)ﬁgba (x)> " + IIOILOOHOO) for all a and all
x eM.

Proof of Step 2. First we prove that there is > 0 small such that for any sequence (y,,) of points in M,
U (Yo
Do (ya)* ™" + 1 (9)

By the definition of #,(9), it is clear that (5-14) holds if r, (y,) > 6. Now assume that r,(y,) = O (u4).
Then 9, (v,) = O(u,). We can use the last equation in (4-4) of Proposition 4.2 to obtain

lim sup e < +o00. (5-14)

a—>—+00 Ha

N —1
— n— — —1 - d (xi,a, )’a)z
Do (o) g U (o)1 % = O (Do (Yo ) + 0( > Do) ug i, (1 S
’ n(n _2)#i,a

i=1

since D, (Vq) < dg(Xiq, Ya)+ tiq foralli e {1, ..., N}. In particular, (5-14) holds true also in this case.
Thus we may assume from now on that

ra(yo) <0 and M—)—FOO as a — +00. (5-15)
Ha

We let A > 1 be such that Ap||Allo & Sp(A,) and we let G be the Green’s function of Ay — Ap||Al|c.
Here again, there exist C; > 1, C, > 0 and C3 > 0 such that

1

c dg(x, y)7 ™" = C2 < G(x, y) < Crdg(x, y)*™" (5-16)
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and
VG (x, y)lg < C3dg(x, y)' ™"

325

(5-17)

forall x, y € M, x #y. We let xg € ¥ be such that dg(y,, xo) < 0+ 0(1); such an xy does exist thanks

to (5-15). We choose ¢ > 0 such that
de(x,y) > 40

for all x,y € ¥, x # y, and such that
9 < 1(CCy) VD),

where C; and C; are as in (5-16). We write with Green’s representation formula that

P p p
ZMi,a(ya) = /&0(26) G (Ya, x)(Ag(Zui,a) — Ap[lAlleo ;u?)(x) dl)g(X)

i=l i=1

p
+/GBX0(26) G (Yo, x)av(gl:ui,a)(x) dUg(x) -

Since A > 1, we get with (1-1) that

p
A (Zu) ApnAnooZum_m & ZZM

i=1

0By, (20)

We have G (y,, x) > 0in B,,(20) for a large, thanks to (5-16) and (5-19). Thus we can write

p

14
/on(%) G(ya’ X) (Ag(z ”i,a) B lP”A”oo Z ui,a) (x) dl)g(x)

i=1 i=1

P
0y G (Yg, x) ( Z ui,a) (x)dog(x).
i=1

(5-18)

(5-19)

(5-20)

scl/ 4G D U )2 S () dog ). (5-21)

i=1

From (5-18), we also know that d (x; o, 0By, (26)) = d foralli = 1,..., N and for a large so that we

can control the boundary terms in (5-20) thanks to (5-4), (5-16) and (5-17). We thus obtain that

U (va)| = O (114 (8)) + O ( /M dg (Yo, x)* " Uy, (x)|2*—1dvg(x)).

WeﬁxO<g<n1

) and we let R, > 0, , > 0 and C, > 0 be given by Step 1. We write

/M Ay (s 52" Ly (1) 2~ g ()

(5-22)

E/Maad Ve x)2 "|U,, (x)|2 _ldvg(x)—kZ/Xla - d (yaﬂx)z_nloua(XNZ*_ldUg(x),

where M, . = M \ UlN: 1 By, (R o). From (5-15) and Holder’s inequalities we obtain

/ o O U () = O (™ i 7))
Bx“, Ra,uu)
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foralli e {1,..., N}. Thus we get

/]wdg(ya’x)z_”|%a(x)|2*_1dvg(x)
= / dg(Va, )* U ()2 " g () + O (1821, (32)* ™). (5-23)
Ma,s

Using Step 1, we know that for any x € M, .,

1-2 2)/2 *_
,“( &)(n+2)/ ;,]a(ég)Z 1)

2F—1 25—2 ~2"—1
|Ou (x)| <2 C (r (x)("+2)(1 €) ra(x)(n+2)a

so that
/M dg (Yar )* U ()~ g (x)

< 22*_2C82*_1lu((11—25)(n+2)/2/ dg(ya,x)z_”ra (x)—(n+2)(1—8)dvg(x)

a,e

+27 72T (0,)F / dg (Vo X)*"ra ()" D20, (x)
Ma,s

N
<X CF T Z / dg (vas X)* " dy (i 0, ) "D dv g (x)
M\Bx,- a (Repta)

L2220 g (67! 2 / (s X2y (1 0) "D 0 ().
M\Bxl o (Retq)

From (5-15), straightforward computations yield
/ dy (Voo )* 7" [Ua () F~ dvg (0) = O (1™ Pra(30)* ™) + 0 (12 (6)* ~).
Ma,s
Coming back to (5-23), using (5-3), we finally obtain that

/M dg(Vas X)* U () 1F g (x) = O (182210 (v0) ") + O (16(32)).

Coming back to (5-22), taking 0 < d < J, such that (5-18) and (5-19) hold, we get (5-14) under assumption
(5-15). In particular, if J is chosen sufficiently small, (5-14) holds. Now we claim that if Uy, = 0, then

1a(0) = O (ug ™). (5-24)
As a consequence of (5-14), there exists Cy > 0 such that in any compact subset K of M \ &,
Uy ()] = Co(f™2Cx + 1 ()

for some Cg > 0. If (5-24) were false, we would get by standard elliptic theory that

na(é)_) in C2.(M\9) asa — +oo,
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where H satisfies A,H+AH =0in M\ ¥ and |H| < Cp in M \ ¥. This implies that H is in the kernel
of Ag+A. Since all the components of H are nonnegative and H is not identically zero by the definition
of #,(9), this would contradict assumption (H). In particular, (5-24) is proved. Noting that if Uy, £ 0,
then, by (5-3), 7,(0) = O (] U |lc0), We get with (5-14) that Step 2 holds true. O

Conclusion of the proof of Proposition 5.1. If U, = 0, the proposition is a direct consequence of Step 2.
Assume now that U, %= 0. We let 7 be the Green’s function of the Laplacian on M normalized such
that #(x, y) > 1 for all x, y € M, x # y. There exists ®; > 1 such that

1
5 de(r. ) S ) = 1, (x ) (5:25)
1
forall x,y € M, x #y. We let (x,) be a sequence of points in M and prove that
L (k) = Uoo (80)] = O (722, (x)* ") + (). (5-26)

If B, (x,) = O(uy), then (5-26) is a direct consequence of the last equation in (4-4) of Proposition 4.2.
We may therefore assume that

9)
«(%a) — 400 asa — +oo. (5-27)
Ha
By standard elliptic theory,
WUy — WUoo in CE(M\F)  as a — 400, (5-28)

where & is as in (5-1). We write using Green’s representation formula that

P p

1 p
D i () = D tio(Xa) = A ; /M (i, () — i 00(x4)) dg

i=1 i=1

P
+ ;/M H(xq, X)Ag(ui,a - u,"oo)(x) dvg(x)’

where V, is the volume of (M, g), and the u; «’s are the components of Uy,. Then we get

p P P
Z Ui a (xq) — Z ui,oo(xa) = Z/M FH(xq, X)Ag(ui,a - ui,oo)(x) dDg (x) +o(1). (5-29)
i=1 i=1 i=1

Thanks to (5-28) there exists J, > 0, J, — 0 as a — 400, such that, up to a subsequence,
[Us — Ouoo||c2({gz>a>(sa}) =o(1), (5-30)
where ||U||-2 = le llu;illc2, and {D, > J,} is the subset of M consisting of the x € M such that

By (x) > Jy. In particular, it follows from (5-25), (5-29) and (5-30) that

p

p p
D wiaXa) = D ticoa) =D /{ ey e DBt () dvg () (1),
1 i=1 " 1Pa¥)=0

i=1 i=
The proof of (5-26) then follows the lines of the proof of Step 2, using the estimate of that step. This
ends the proof of Proposition 5.1. U
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6. Strong pointwise estimates and sharp asymptotics
We now turn to pointwise estimates and sharp asymptotics. Our main result in this section is this:

Proposition 6.1. Let (M, g) be a smooth compact Riemannian manifold of dimension n > 3, p > 1 be
an integer, and (A,), be a sequence of C' maps from M to M3, (R) such that A, — A in C'(M) as
o — +oo for some C' map A from M to M »(R) satisfying (H). Let also (U)o be an arbitrary bounded
sequence in H'(M) of nonnegative solutions of (1-1) such that |Uy|lcc — 400 as a — +o00. Up to
passing to a subsequence on the U, ’s, there holds that for any sequence (x,), of points in M,

N
Uy (xa) - OU«oo(xoz) - Z Bi,(x (xoc)Ai

i=1

N
= 4[| Uoolloc + O (ﬂgl_z)/z) + 0( Bi,a(xa))a (6-1)
i=1

where 97551 = Bi oA for all a and all i, where U, N, and the 973; ’s are as in Proposition 4.2, where
gq = 0as a — 400, and u, = max; u; 4 is the maximum weight of the weights of the B; ,’s as in (5-6).

We prove Proposition 6.1 in several steps, based on induction on the following statement, defined for
1<k<N+1:

There exists C > 0 such that, up to a subsequence on the U, ’s, for any sequence (x,)
of points in M,

Uy (xa) - Ouoo(xa) - kf Bi,a (xa)Ai
i=1

-2)/2 -2)/2 —
< el ™ 4 101 R () ") + 2l Uoollow + o

where ¢, = 0asa — 400, yy =1ifk <N, and yny4+1 =0.

k—1
> Biaba))s @)

i=1

Here we have reordered the blow-up points in such a way that p, = 1,4 > f2,4 > -+ > Un.q, and we
have defined

ri,a (x) = lg]llan dg(xj,aa x)a (6'2)
Ri 4 (x) = iir}LnN(dg(x jas X)) (6-3)

We have R ,(x) =%, (x) and rq 4(x) = ry(x), where 9, is as in Proposition 4.2 and r, is as in (5-6).

We will refer to the whole indented statement above as ($;), as well as the inequality so labeled.
Clearly, Proposition 6.1 is equivalent to ($y1), while Proposition 5.1 implies ($;).

We apply induction on k to pass from ($1) to ($y), and then we use a slightly distinct argument to
pass from ($y) to ($n+1). In the following, we fix 1 < x < N — 1 and assume that ($,) holds true.
We proceed in several steps, but first we fix some notation. As in the preceding section we let § be the
Green’s function of the operator u — Agu+u. Then (5-8) and (5-9) hold. We fix 0 <& < 1/(n+2) and
fix Ry as in (5-5). For any 1 <i < k, we define

@?, (x) = min{u{ P P2G(x; 4, 1)1 Dop; O PG(xy 0, )7, (6-4)

i,a

where x € M \ {x; 4},
Dy = y12£—1 (4R0)(2—")(1—28)’
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and y is as in (5-8). This choice of Dy, together with (5-8), implies that
—(1-26)(n—2)/2 .
fa(X) =Dy 0K g G(xi 0, x)°,

if do(xj0,x) <2Roui . We also let

N
95 () = max{[|Uooloo; 1§ > 22YD " G(x; 4, X)° (6-5)
and N ‘
Yo = D Glxia, ) (6-6)
For 1 <i <, we set i=xtl
Q,={xeMst &, (x) > %, (x)forall 1 <j<x}. (6-7)
We also set a )
y2e(l —¢
D(e) = , 6-8
(e) ="y (6-8)
where y; is as in (5-8), and we define v, , by
;7 , (x)
1-2¢)(n—2)/2 (1-2¢)(n-2)/2,
'Ea e _max{ﬂ o ’1lga<xxsuP ‘I”(x) }’ ©
where
Q= {x € Q, sit. dg(xi,0, X)* 20 (¥)* 2 = D(2)}, (6-10)

and Q4 (x) = | Uy (x) — WUoo (x) — Z;{:l Bi ,(x)A;|. By convention, the suprema in (6-9) are —oo if the
sets €} | are empty. We can now start the proof of Proposition 6.1.
Step 1. vy = O(lrx,).
Proof of Step 1. We let y, € flf .. and assume that
Ve e () D = @ L (7)Y 7,
This and (5-8) imply that
K,0

v 1-2¢ =0 (Rlc+l,a ()’a)Z(l_C)q)?,a (ya)Z/(n—Z)) : (6_1 1)

Since ($y) holds and y, € Q¢ , we also have

o’
5 . 2p. 2*-2 2 _ 2 —4

D(g) =< 0(1) +o0 Z dg(xt,a, ya) B,/,a ()’a) + O(ﬂx,adg(xt,a, )’oc) Rlc,a (Ya) )
Jj=1

Since y, € f)f . and QF C Qf | we can write

Lo’

k—1
> dg(Xia ¥a)*Bja () 2= 0(1),
j=1
and we thus get
RK,a()’tx)2 = O(ﬂx,adg(xi,aa ytx))- (6-12)

If Rei1.0(Va) = O(Re.u(¥y)), we get from (6-11) and (6-12) that
Vet = 0 (b dg(Xias ya) T 05, (0) Y D) = O(uif i E) = O(ui ),
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and Step 1 is proved. Assume now that Ry ,(yy) = 0(Rx+1,4(Ya)). Then (6-12) becomes

2
(dg(xk,a, ya) + ﬂK,a) = O(ﬂx,adg(xi,aa ya))' (6-13)

If i =x we obtain dg (x; 4, Yo) = O (1i,«); using the last equation in (4-4), and since ;o =0(Ric 41,4 (Ya)),
we obtain that
K 2x-2
dg (X0 o) |Ua (V) = Uoo (V) = D Bja()Aj| =0 as a — +oo.

j=1

This contradicts the fact that y, € f)fa Thus we must have 1 <i <« — L. Since @}, (y,) = Oy , (Vo).
because of (5-8), we can write

/u;lg,_azgdg (-xlc,a s yot)_z‘8 (/uK,O( +dg (-xK,(Z s ya))
In particular we obtain with (6-13) that
1- _
(Hio +dg(Kiar ¥a)) = Oy},

Since ui 4 < Hi 4, this implies that dg(x; o, yo) = O (ui o). We also get p1; o = O (tix,q). Then we obtain
with (6-13) that dgy (X, 4, Yo) = O (i ), and this contradicts the first equation in (4-5) of Proposition 4.2.
Step 1 is proved. (I

—2(1-2 D¢ _ -2(1-2
( S)ZO (,uil,a%dg(xi,aa Ya) 2 (ﬂi,a +dg(xi,a, ya)) ( 6))-

Step 2. There exists C, > 0 such that

K
Uy ()| < Ce (Z O, () +v ! 20D ()OO max{ [Uso [loo 1l 2D 2 Y, (x)a‘")g)
i=1

forall x € M\ UL, By, (Rotti.a).
Proof of Step 2. We let y, € M\ UINZKJrl By, (Ropi,q) be such that

2 e (= sup 2oy e
1-26)(n—2)/2 o) = 1-2¢)(n—2)/2 ’
zf:l Qi(l + V}E’a D=2/ \Ila’g + ('0(21 M\UlN:}chl Bxi,a (Ré'/ui,a) Z:C=l (D?,OC + v}g’(x D=2 \Pa,a + gﬁg
(6-14)
and we assume by contradiction that
p 1 u®
1= l
: & — (yg) = +00  as a — +oo. (6-15)
izt o7, + Vfg}a 0 2)/2Ta,8 +o;
From ($,) and (6-15) we get
Fo(¥e) > 0 asa — +oo. (6-16)
We also have, using the second equation in (4-5),
d .
g(xj,aa Ya) — +o0 (6-17)
Hij,a

as a — 4oo forall k +1 < j < N. Here we used the fact that, by (6-9), v, 4 > ft,c+1,4. Thanks to (6-15)
and the second equation in (4-5), we also know that, for any 1 < j <k, either

dg(Xja)
de(Xj o, Vo) < Roptjoa oOF M — 400 as o — +o00. (6-18)

Hja
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In particular, thanks to (6-14) we can write

1-2 -2)/2
Ag le_l Uj g Ag(zle (Dia + v}i,a 8)(’1 )/ \Ila’g +¢2)
= 5 -~
» (Vo) =

Y- (Va)- (6-19)
i=1Uia Z;{:I (Dia + Vlg,la 2)(a 2)/2‘{101,8 + (02

From (1-1), (5-8), and (5-9), we then get

K *
_ |6uoc(yoc)|2 -2
OZZ(dg(xi,a, )’a) 2_—_A€ q)?a(ya)
P y26(1—e)

Ny ppe(l—e)

(ra(ya)z |6ua(ya)|2*72
+ 2
Ny; y2e(1—¢)

(rx+l,(x(ya)_2 U G)I” 2 )v(l_zs)(n—Z)/z\P On)
e Vi, a,e Ya

- Ag) Pa,e(Va), (6-20)

where

 pllAGllso + (14 y38)(1 — &)

a r2e(l —e) '

We let in the following 1 <i <k be such that y, € Qf, .- Then we deduce from (6-20) that

A,

0> (dg(xi,a’ ya)_z - |U, (Ya)|2*_2 - KAS) (D:?,a (ya)

n (’”x+1,a(ya)2 |6U«a(ya)|2*72 _

K
y2e(l —¢)

As)V,E,la_ze)(n_z)/ija,s(ya)

Nylz(l_‘o’) r2e(l—e)
ra (ya)_2 |Guoc(Y(x)|2*_2 )
+ - _Ae a,s( al- (6'21)
( NyZ pe(l—o) Pue V)
From (6-15), we know that
Usolloo = 0(Ua (y))  and =27 = 0(1Uq (yo)), (6-22)
and that
Bjo(ya) = o(|Uq (ya)]) (6-23)
forall 1 < j < since
Bjo(ya) = O(®5 ,(¥a)) (6-24)
for all 1 < j <. From (6-17), we have
Re+1.0(0a)?Bj.a(va)* 2 = 0(1) (6-25)

for all «k +1 < j < N. Thus we can deduce from the last equation in (4-4) of Proposition 4.2 together
with (6-22), (6-23), and (6-25), that

Do (Va)* U ) IF 72 = 0(1). (6-26)
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Using (6-16) and (6-26), we can transform (6-21) into
0 (A0 - )2 = KAL) 0,0

n (rx+l,a(Ya)_2 |6ua(ya)|2*_2 .

K
y2e(l —¢)

As)V,E’la_za)(n_z)/qua,s(ya)

Ny Te(l—e)
1 _
+ ( 2% +0(1))ra (ya) z(ﬂa,e(ya)- (6-27)
Ny1
Since ($,) holds true, we can prove with (6-22) and (6-23) that
U )P 72 = 0 (117 R, (va) ™). (6-28)
This implies that
Ret1.0(va) U (3a) P 72— 0 as & — o0, (6-29)

Indeed, if it is not the case, we would have from (6-28) that

Rit1,0(Va) = O (Uk,a)
and thanks to (6-26) that there exists j € {1, ..., x} such that
dg(Xj.a> Ya) + tja = 0(Ret1,a(Ya)).
In particular, we get a contradiction since i 4 > fix,q. As a remark, (6-28) also implies that
Rei1,0(Ye) > 0 asa — 4oo, (6-30)
due to (6-23). Now, thanks to (6-29) and (6-30), we deduce from (6-27) that

0= (dg(xi,a, y) 2 ULy () 2 — xAg) ¥, ()

K
y2e(l—¢)

1 2eY(n— _
+ —_.+0(1) V;Sla 26)(n 2)/2’"x+1,a()’a) ZLPa,a()’a)
Ny2(1 €) >
1

1 —
T (Nylzg +0(1))ra(ya) 2000 (Va)- (6-31)

Ify, ¢ fzf «» We transform (6-31) into
kD(e)

0= (1 o) = =9

- ’CAsdg (xi,as ya)z) dg (xi,aa ya)_zq)ia (ya)

1 _ B _ 1 _
+(W+o<l>)v£}a 20D 0 (Va) 2‘Pa,g<ya)+( Ny +o(1))ra(ya) 200e (V)
1

by using (6-22) and (6-23). This leads to

1 2 (1-26)(n=2)/2
(Nyfe“(l))r“(y“) vac(a) =O0(uiy " 77),

thanks to our choice of D(g). From (5-8), (6-16), and the definition of ¢, ., we clearly get a contradiction.
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Thus y, € Qf ,. Coming back to (6-31), we obtain in this situation that

1 K
- (1-2e)(n—-2)/2 .
(Nyf(l_a) +0(1))vk,a \P(Z,S(ya) 5 (y28(1 —8)

Using (6-29), (6-30), and the definition of v, ,, this leads to

|U, (ya)|2*72 + KA&)"K-H,a (ya)zq)ia (ya)-

1 (i . eV (n—
(W*"(”)”’ga 200D, (3va) = 0(DF , (y0)) = o (vl 22, L (v,))
4!

and this is again a contradiction. Thus (6-15) cannot hold true and we get the equation in Step 2 from
(5-8). This ends the proof of Step 2. O

Step 3. There exists Cy > 0 such that

K
rmunSQ(Z}M@%%%@@+¢5W%HWuﬁﬂ)fmmueMmmma>0
i=1

Proof of Step 3. We let (y,) be a sequence of points in M and we aim to prove that

li [Ug (Yor) |
imsup — =y —
a—+00 Zizl Bi,a (ya) + [ MUoo oo + Vi,a ch+1,a (Ya)

Since ($,) holds true, it is clear that (6-32) also holds true as soon as

18P Rei1,0(30)> ™" = O(Biw (va))

for some 1 <i < k. By contradiction we assume in what follows that (6-32) does not hold true. Thus
we assume from now on that

< +o0. (6-32)

R;c-i—l,a ()’a)z = O(ﬂi,a ,ulc,a) + O(Ifjf’a dg (xi,a: ya)z) (6-33)
i,a
for all 1 <i < x. This implies in particular that

Ret1,0(ya) > 0 asa — 4o0. (6-34)

Thanks to the last equation in (4-4) and to (6-33), we can assume that

Ry
Ry (Ya) = Riet1.0(yo) and +v1—a(ya) — 400 asa —> +00. (6-35)
K,

Indeed, otherwise, (6-32) holds true. We let A > 1 be such that Ap||A]ls & Sp(Ag), where Sp(Ay) is the
spectrum of Ag, and let G be the Green’s function of £, = Ay — Ap||A||. There exist C; > 1, Co > 0
and C3 > 0 such that
1

o, »P"=Cr = Gx,y) < Cidg(x, y)*™ (6-36)

and
IVG(x, y)lg < C3dg(x, y)' ™ (6-37)

forall x,y e M, x #y. We let xg € & be such that dg(y,, Xo) < J 4 0(1); such an xy does exist thanks
to (6-34). We choose 6 > 0 such that

dg(x,y) =49 (6-38)
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for all distinct x, y € ¥, and such that
6 < 1(C1Cy) V), (6-39)

where C; and C, are as in (6-36). We write with Green’s representation formula that

14 p
D> tia(ya) = / . G(ya,x»:g( Zui,a)(xmvg(x)

i=1 By, i=1

p
! /6&0(25) Gl 08 ( 2 Mi’a) () o) - /aBm(za) Gl ) ( Z m’a) (x)dag(x). (6-40)

i=1 i=1

Since 4 > 1, we get with (1-1) that

P p
2%=-2
ﬂgg( E ui,a) < Uy | E Ujq-
i=1 i=1

We have G(y4, x) > 0in B,,(20) for a large by (6-36) and (6-39). Thus we can write

Z p
/onea)G(y“’x)gg(g‘ui’“)(x)dug () =G /Mdg(ya’x)z_"l%(X)lz*‘zZui,a(x)dug(x). (6-41)

i=1
From (6-38), we also know that
dg (xi,aa anO(ch)) >0

for a large. In particular, we can control the boundary terms in (6-40) thanks to Proposition 5.1 and
standard elliptic theory. We thus obtain that

U (ya)| = O (max{ﬂ,ﬁ”‘”/z; ||0uoo||oo}) + 0( /M dg (Yo, X)* " |U (x)]* ! dvg(x)). (6-42)

We can now write thanks to Step 2 that
K
/ dy (yar X)* 7" U () * g (x) = O(Z / dg (Yas x)z—"<1>ia<x>2*—1dvg(x))
M oM

. _ dy (Y, x)*"
2—1. , (1-2¢)(n+2)/2 gVa>
+O(maX{||°uoo||oo g D) B dvg(x)

dg(ya, X)*™"
+ O(U(l—ze)(n+2)/2/ 8 do (x)
e {rk+l,a(x)2ROVx,a} rK+l’a (x)(ﬂ+2)(1—9) ¢

+ 0( / dg(ya,x)z—"|ma|2*—1dog(x)). (6-43)
{rx+1,a(x)§R0VK,a}

Since 0 < ¢ < , it follows from Giraud’s lemma that

1
n+2
/ dy (s )27 (1)~ 2% dy () = O(1). (6-44)

M
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We can also write, for 1 <i <k,
| el x? 0  d 0)
M
—(1-2 2)/2 _ _
-0 (,U,',O(( £)(n+2)/ / dg(ya; X)2 ndg (xi,a: x) (n+2)£d0g(x))
{dg(-xi,(sz)S/ui,IX}

+ 0(#5’1(1—28)(714-2)/2/ dg(ya: x)zfndg(xi’a, x)(l’l+2)(l£)dvg(x))
{dg(xi,u,x)zﬂi,a}

thanks to (5-8) and (6-4). Direct computations, using Giraud’s lemma and the inequalities 0 < ¢ < %,
lead then to "

/M dy(yar 270, (0~ dvg (x) = O(Biu(v2)). (6-45)

By direct computations, using Giraud’s lemma, the inequalities 0 < ¢ <

vyl D / dg(Var )" " res 1,0 (1) "0 (x)
{rk+1,a(x)ZR0Vx,a} — O(v;gl(;Z)/zRK—‘,-],a (ya)an)’ (6_46)

1
) and (6-35), we also get

while, using (6-35), the fact that v, , > ux41,4, and Holder’s inequalities, we also have

/ dg(va, )* " Ual* " dvg (1) = O (v P R, (0a)* ™). (6-47)
{rlc+l,a (X)SROVK,a}

Coming back to (6-42) with (6-43)-(6-47), we obtain a contradiction with the assumption that (6-32)
does not hold true. This proves Step 3. ]

The fourth step in the proof of Proposition 6.1 is as follows. The constants C > 0 in the statement of
this step and its proof are independent of a and built on C. They may change from line to line.

Step 4. There exists C > 0 such that for any sequence (y,) of points in M,

K
U (Vo) = Uoo (Vo) = D Bira () Ai|
i=1 *
< 20| Uoslloo + o(z Bi,a(ya)) +C (P4l P R 0 (50) ),

i=1
where g, — 0 as a — +00.

Proof of Step 4. Let (y,) be a sequence of points in M. Assume first that
RK+1,a ()’a) = 0(”1«,(1)- (6-48)
If Ret1.0(Va) = Do (o), we can apply the last equation in (4-4) of Proposition 4.2 to obtain

Ug (ya) = Voo (Va) = D, Bira Va) A

i=1

< CV,(:(;Z)/ZRKJrl,a (ya)z_n .

In particular, the estimate of Step 4 holds true. If D4 (y4) < Ri+t1,4(Va), then from Step 1 and (6-48) we
obtain the existence of some 1 <i < x such that

dg(xi,a, ya) + Hia < Rx+l,(x(yoc) = O(/uk,a)-
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This implies the following facts:
tia = O(Uxa),
dg(Xisas Ya) = O(tia),
Ri1,0(Va) = Hisa-

Using (4-5) in Proposition 4.2 we get

Ug (ya) = Uoo (Ve) = D, Bira (Va) A
i=1

=0(Bi o (Ya)),

and the estimate of Step 4 holds also in this case. As a consequence, we may assume below that

Rx+1,a(ya)

Vi,a

— 400 asa — +oo. (6-49)

The rest of the proof is based on controlling the different terms we get from Green’s representation
formula. We let 7 be the Green’s function of the Laplacian on M normalized such that #(x, y) > 1 for
all x, y € M, x # y. Then (5-25) holds and moreover

@ _
(x:y)'_)dg(x’y)n 2%(X,y)
extends to a continuous function in M x M whose value on the diagonal is

1

O = o e

for all x. Now we write, for any i € {1, ..., p},

1
Uja (Vo) — ui,oo(ya) = 7 /M(ui,a - ui,oo) dUg +/M H(x, )’a)Ag(ui,a - ui,oo)(x) dl)g(x)- (6-50)
8

Since ($,) holds true, we can write

‘/ (ul a — Ui oo) dvg

where &, — 0 as a — +00. Thus we can transform (6-50) into

= C:u(n /2 + &a [ Uooll0o»

<Cu" D2 4 ey Unolloo.  (6-51)

Ui a(ya) Uu; oo(ya) / H(x, ya)A (ul a —Uj oo)(x) dvg(x)
In view of the equations satisfied by the U,’s and U, We can now write
Ag(uia MIOO)—lou |2 2 |Ouoo|2 2 ZA M}a+ZA1]u]oo
j=1
= U = Uoo|* > (iq = tti,00) + (|ou 772 = U = WUoo|* 72) (i — i o)

p P
+ (1% 7% = U ) tti 00 — DAY o — Ujo0) + D (Aij — ALt oo,
j=1 j=1
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Thus we obtain

o (32) — .00 (¥2) — / I, Uy — Voo (1.0 — t1.00) dvg
M

=

[t (102 = P =0 P 2) = 00
M

p
+ / 9y, (1Ue 1% 72 = [Uoo]® 72) i codv, | + / %, (Aij — A% ) (X)uj 0odv
‘ o Y ( ) 8 ng o y ( J j) J 8
p
+ Z/ %yaA?j(uJ',a_uj,OO)dvg +C#g¢n_2)/2+8a|ouoo|oov (6-52)
j=17M

where 9y, (x) = 9(y,, x) for all x. The convergence of the A,’s to A, together with (5-25), implies that

p
Z/M %ya (Aij - A;'xj)ujpodvg = &a [ Usolloos (6-53)
=1

where ¢, — 0 as a — +00. Now we get with (5-25) that

p
Z/ ¥y, A (.0 = tj,00) dvg
j=1"M
Thanks to ($,), we can write

K
U (x) - OuOO(x)| = Dl(z Bj,tx (x) + /uz(c’?(;Z)/zRKJrl,a (x)Z—n + #(gn_z)/z) + 84 || Uoo | 0o
j=1

< pCllAdllso /M 0y (s 1) ULy () — Voo ()] dvg ().

for some D; > 0, where ¢, — 0 as a — +o00, while, thanks to Step 3, we have

U (6) = Uoo (1)) = Dz(Z By )+ R o (602" + ||6uoo||oo)
j=1
for some D, > 0. Thus we can write

P
Z/ %)’aA?j (”J',a _”j,OO) dvg
j=1"M

K
SC(Z / dg(ya,x)z—"Bj,aOc)dvg(x))+ea||%o||oo+cﬂg"‘2>/2
j=1"M

+Cul / dy(Var X)° 7" Rie1,0(x)* " dvg (x)
{R»c+l,a(x)27’la}

+Cvi A2 / dg(Yar X)* " Ry 1,6 (X)* "dg (1),
{RK+1,G(X)S’7G}

where 7, = 2diamoM if Uoo =0, 17, = u ,1/ az otherwise, and diamg M is the diameter of M with respect
to g. Simple computations, using Giraud’s lemma, then lead to the estimate

p
Z/ ¥y, Alj(Uja — Ujoo) dvg
j=1"M

K

= 0( > IB (ya)|) +Cul 7 4 24 |Usolloo + CVI PP Ry, (va) ™" (6-54)
j=1
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If U = 0, we have

/ Wy, (1Ua > 7% = [Uoo | ?) 1ty codg =0,
M

while, if U, £ 0, we write, thanks to Proposition 5.1,

/ Wy, (1 ™2 = [Uoo|* )i, 00dvg = 0(1) + / 4
M

o < e (10 %72 = [Uoo > ) ui,c0dvg

=Ha

:o(l)—i—O( /M 1/4}dg(x,ya)z_”|GlLa(x)|2*_2dvg(x)). (6-55)
Do =<pho

Now we use Step 3 and we briefly distinguish the n = 3,4, 5, and n > 6 cases in the forthcoming

computations. We let (R,), be suitably chosen such that R, — +00 as o — +o00. Assuming that
n=23,4,5, we write with (6-55) that

/ 9, (100”2 = [Uoo > )00
M
=o(l)+ 0 / dg (x, o) 7" Uy (x) > 2dvg(x))
}c+la<R}c+la(‘/(l)/R }

+0 dg(x, ya)* " U (X)Iz*zdvg(X))

=

=o(1)4+ 0 Z d (x, y(,()2 "Bja(x)z 2dz)g()c))

J=1

+0

( {Re+1,0=Ri+1,0 (Vo) / Ra 3N Dy <,u(11/4}

V2 dy (x, ya>2"RK+1,a(x)4dog(x))

Rk+1 a=Rit1, a(Va)/Ra}
=o(1) +o(2 B;, a(ya)) +o P Res1.a(va)* "),
and, assuming that n > 6, since 2* — 2 € (0, 1] in this case, we get from (6-55) that

/ 9y, (10> 72— [Uoo* ) tti,00dvg = 0(1) + 0( / dy (x, Yo )" Uy, <x>|dog(x>)
M (@a<ud™)
=o(1)+0(z /M dg(x,ya>2—"B,-,a(x)dvg(x))
j=l1
+0 (v,ﬁt’;”/z / dg (¥, Y0)* ™ Rey1.0(x)* "dvg <x>)
M

—o(1)+o(2 Bm(m) o (WP R0 00",

j=1
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Thus, in all cases,

/ 9y, (10> 72 = Uoo|* %) ui codvy
= o(z Bj.o(Ya) ) +o( P Res 10 (0a)” ") + 6a|Uaclloo.  (6-56)
1
Similarly, if U, = 0, then "
[ 02 = Py =) = 10) g =0,
while, if U £ 0, we can write

/ 9, (1Ua? 2 = Uy — Uool? ) (ia — ti00) dvg
M

=o(1)+0( /R ottty o s )27 [ (1) 72 dvg(x))
X)<pg

=o(1) +0(Z Bj, a(m) +o(W PP Ret1.a (V) ")

j=1

Thus we have obtained
/ 9, (1 — Uy — Uoel? ) (i — t.00) dog
M

—o(ZBm@a )+o( DR 100" ) + | Uoollooe - (6-57)

Coming back to (6-52): thanks to (6-53)—(6-57), we now obtain

U () = U (v) — / 9, Uy — U2 (U — U g

<o(ZBm(ya))+o( DR 10 ()" ) + o Unolloo + V2 (6-58)
j=1

Using (4-5), (5-25), and the extension property of dg(x, y)*~2%(x, y) mentioned above, we can find a

sequence (R, ), such that R, — +o00 as a — +00, that

‘/ ey, Uy — Uoo* 72Uy — Uoo) dg — Biu () Ai| < Cul 22+ 0(Bi 4 (va))

foralli € {1,...,«}, and that the sets

Mi,a = Bx,v,,, (Ra,ui,a) \ U me (Rojl/ui,a)
i+1<j<N

are disjoint.
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Then we can write thanks to Proposition 5.1, Step 3, and (6-49), that

/ dg (Yo X)2 7"y () = U (0) 2~ g (x)
M\Ulgig;g Mi,a

fga”%oo”oo‘i‘cﬂ((xn_z)/z""CZ/ dg(yaax)z_nBj,a(x)z*_ldvg(x)
j=1"Ma

4 Cynt)2 / dg (Yo, X)*" dvo(x) + Cv DR 1 ()"
v —— = 40y, (X V
K0 (Rest a>ven) RK+1,a(x)(n+2) g K,a k+1,0 YVa

K
< &4 [[Uoolloo +Cug"‘2)/2+o(ZB,-,a(ya>) + VPP R 10 ()"

j=1
Coming back to (6-58), this ends the proof of Step 4. U
Step 5. vio = Ui+1,a-
Proof of Step 5. We procei:d by contradiction and thus assume that there exists i € {1,...,x} and a
sequence (y,) of points in Qf ~such that
v IR (va) = B (va)- (6-59)
Since y, € fzf «» We know that
7, (va) = O, (Vo) (6-60)
for all 1 < j <k and that
K 2¥-2
dy (X105 Ya)* [Ua (V) = Uoo () = D_ BjaGa)Aj| - = D(e). (6-61)
j=1
Clearly,
dy (Xi g, X)?Bi g ()" 2= 0 (1). (6-62)
We now claim that
dy(Xi.as ¥a)*Bja (7)) 7> = 0 as & — +00 (6-63)

forall 1 < j <, j #i. In order to prove (6-63), we proceed by contradiction once again and assume
that there exists 1 < j <«, j # i, such that

2
(dg(xj,a: ya) + ,uj,a) = O(ﬂj,adg (xi,(lv Ya)) (6-64)
Since @7 , (yu) = 4, (y4), we then get

1—¢ -
(dg(x,"a, Ya) + ,Ui,oc) f= O(/u(},a/uz!,aze)’

SO fig = O(ptjq) and dg(Xi g, o) ¢ = O(ﬂj,a,uil,;z‘g). Coming back to (6-64), we also obtain x , =

O(pi) and dg(Xj o, Yo) = O(1i,4). This contradicts the first equation in (4-5). Thus (6-63) is proved.
Applying Step 4, we get from (6-61), (6-62), and (6-63) that

Ret1,6(50)* = O (Vic.adg (Xi s Ya)).- (6-65)
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Using (5-8) and (6-59), we also have

2(1— _ _ _
(dg(xi,aa Ya) +,ui,a) (= = O(ﬂi]’azgv;%fa lRK-H,a (ya)z(l g)),

so that, with (6-65) and Step 1, we get that u; o = O (tx,q), that dg(x; 4, o) = O(ui ) and that u; , =
(0] (RK+1,0[ (ya)). Using the second equation in (4-5) of Proposition 4.2 we then obtain

dg (¥ 0> ¥a) 1Ua (Va) = BiaMi (7o) |7 > = 0 as & — +oo.
This contradicts (6-61) thanks to (6-63). Step 5 is proved. [l

Conclusion of the proof of Proposition 6.1. By Proposition 5.1 we know that ($) holds true. By Steps 4
and 5, and by induction, it follows that ($y) holds true. It remains to prove that ($y41) also holds true.
For this we proceed with similar arguments to those developed in the proof of Step 4. We let (y,) be a

sequence of points in M and write, forany i =1, ..., p,
1
ui,a(ya) - ui,oo(ya) = _/ (ul}a - ui,oo) dvg +/ %ya Ag(ui,a - ui,oo) dvga (6-66)
Ve Ju M

where #,,(-) = #(-, y,) and ¥ is the Green’s function of A, normalized so that # > 1. Since ($y)
holds true,

/ i — g 0ldvg < Cu D 4 6, oo loos
M

where C > 0 is independent of «, and &, — 0 as a — +00. Using the equations satisfied by the U,’s
and U, but also ($y), mimicking what was done in the proof of Step 4, we get with (6-66) that

MU (Vo) — Uoo (Vo) _/ %ya (U — OLLoo|2*_2(l4i,on —Uj o) dl)g
M

N
<Cul PP+ o( > B,-,a(ya)) + 0l Uoolloo-  (6-67)

i=1

We also have

N
‘ / Wy, U — Voo |* ™ (i — tis00) dVg — D Bi.a(Va) A
M i=1

N
<Cpl"+ o(Z B,-,a(ya)) +ealUscllo,  (6-68)

i=1
where C > 0 in (6-67), (6-68) is independent of a, and ¢, — 0 as a — +o00. Combining (6-67) and
(6-68), we get ($y+1). This ends the proof of Proposition 6.1. O

7. A Pohozaev identity for systems

Let (M, g) be a smooth compact Riemannian manifold. Let also X be a smooth 1-form over M and
AU : M — R? be a C2-map. We define X (VAL) by X (VL) = (VAU, X). This is a p-map with components
X(VU); = (Vu;, X) where the u;’s are the components of U. We define also |VU| and (Ty X)q, by
|Vau|* = le |Vu;|? and (Ty X)q = ,-pzl Si(Vui, Vu;), where S§( is the (0, 2)-tensor field we obtain
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from the (2, 0)-tensor field Sx by the musical isomorphism, and

Sy =VX— %(ding)g. (7-1)

For Q a smooth bounded domain in M we let v be the unit outer normal to 6€2. The Pohozaev-type
identity for systems we prove is stated as follows.

Proposition 7.1. Let (M, g) be a smooth compact Riemannian n-manifold, Q be a smooth bounded
domainin M,and A: M — M, (R) be a C'-map. Let X be a smooth 1-form over M and . be a solution
of (0-1). Then

n—2 / (diveX) (AL, U)o dog
2n Jo

/ (A%,X(V%))devg+n4—_’12 / (A (diveX))|UPdv, +
Q Q

=_ / (TVX)oudvg-l—nz;z / X(v)|0u|2*d0g—n4_2 / dy (diveX)|U|*dag
Q nJea n Jaa

n—2
2n

+

/ (divX) (0,0, Wygrdog — / Boa(W)dog, (7-2)
0Q 0Q

where X (VW) and (TyX)oy are as above, Bao(W) = %X(\))|V0u|2 — (X (VU), 6, U)rr on 0Q, and
(-, )re is the scalar product in RP,

Proof. Integrating by parts we easily see that for u : M — R of class C2,

/(Vu,X) Agudvg:/ Si’z(Vu,Vu)dvg—{—/ (%/ X(v)|Vu|2—(Vu,X)6vu) dog,  (13)
Q Q o0Q Q

where Sy, =VX — %(dngX )g. If we assume now that U is a p-map, applying (7-3) to the components
u; of AU, and summing over i, we obtain

/(X(vou), Agou)devgz/ S§(2(VOLL, Vou)dvg—i—/ B@Q(Ou)dO'g.
Q Q oQ

We assume now that U solves (0-1) and we use the equations satisfied by AU to explicit the left-hand side
in the preceding equation. We can write

/ (X(VU), A Wrrdvg = / U 72X (VAL), Wgedvg — / (AU, X (VU))rodog
Q Q Q
= l/ (V|0u|2*,X)dvg—/<Aou,X(vou)>deug
2* o Q

1 * 1 *
= _5/ (divg X)|ul? dug—/ <A%,X(V%)>devg+;/ X)|uf* do,.
Q Q 0Q

Then we get
1 "
/Q (AU, X (V) grdvg + 5 /Q (divg X)|UI* dvg + /Q Sk (VAU VL) do,

1 .
=— [ X©u*do, —/ Boo (W) da,.
2% Joa oQ
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Using once again (0-1), we obtain
/Q S 5 (VL V) dv, = /Q S5 (VUL VL) dig — o /Q (div, X)| VU do,

1 .
= /Q Sk (vau, va) dvg = 5 / (v X) @ Wrdo

n—2

+ / 8v(dngX)|GlL|2do"g+n4;2 / (A (divy X)) U dv,
oQ n Jjo

1 . « 1 .
~ 5 /Q(dlng)|0u|2 dvg + o /Q(dlng)(AOu, WU)rrdog,
and (7-2) easily follows. This ends the proof of the proposition. U
The Pohozaev-type identity (7-2) is used repeatedly, with different choices of X, in the next section.

8. The range of influence of blow-up points

We start with notations and the definition of the range of influence of blow-up points. The blow-up points
xi o of Proposition 4.2 come with vector bubbles (%! ), as in the same proposition. We let A; be the
SP~! projection of (%B)4, and B; , = |%! | for all i and all &. As above, (A, ), is a sequence of C! maps
from M to M (R) such that A, — A in C'(M) as a — oo for some C' map A from M to M (R)
satisfying (H), and we order the blow-up points in such a way that

,ua:,ul,aZ"'Z,uN,a’ (8'1)
where the p; ,’s are the weights of the vector bubble (%! ),. Giveni, j € {1,..., N}, i # j, we let Sij.a
be given by

2
2 i dg(Xia, Xj,a) 22
ij.a = ﬂ;,z : n(;_ é)(l + Uiolja= ﬂi,aBj,a (xi,a) /(n=2) (8-2)
and we define the range of influence of the blow-up point x; , by
injeq, Si i if Uoo =0
Fia = {m?“f@ﬂf e o (8-3)
mln{mlnj@g[ Si.jas /,ui,a} if Uoo 0.
where
di={j ell,. .. N}, j#ist =0} (8-4)

If sd; = @ (so that, in particular, i = 1) and U = 0, we let by definition r; , = %i ¢» Where i, is the
injectivity radius of (M, g). Using the first equation in (4-5) it is easily checked that

Si,j,a

—— —> 4oo0asa — t+ooforalli, je{l,..., N}and all j € ;. (8-5)
Hi,o
This implies in particular that
e, 100 asa — +oo. (8-6)
Hia

If jed;andi € sd;, welet 4; ; > 0 be given by

NGk
/1,-,j=( lim f’“) . (8-7)

a——+00 Hia
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Giveni €{l,..., N}, we also let

@ — {je{l,...,N}, Jj FEist dg(x,-,a,xj,a)=0(r,-,a)} ifriq — 0, 8-8)
[ . . . . .
{]e{l,...,N},J;ézs.t. xjeBxi(%zg)} ifri, /0.
and, for j € B;,
—1
Zi,j = EI—Eoor epr (xj a)- (3-9)
Up to a subsequence, all these limits exist. We let 6; > 0 be such that for any i and any j € %R;,
|zi,jl #0 = |z; ;| = 106;. (8-10)
We also define ; to be the subset of %B; given by
6 ={j€Bi st z,; =0} Nslf. (8-11)

It can be proved that there exists a subset &%; of €¢; and a family (R, ;) jew, of positive real numbers such
that the two following assertions hold true: for any j, k € 9;, j #k,

d .
g(xj,a, xk,a) 5 400 (8-12)

Sjia
as oo — +00, and for any j € 6; there exists a unique k € %; such that

dg , R;
limsupM < lk and limsup —— Iria < ik (8-13)
a—+00 Sk,i,a 0 a—+00 Sk.i,a 20
We also introduce the subsets
Qio=B.,0ria)\ U Qija (8-14)
J€D;
of M, where
Qi ja = By, (Ri jSjia) (8-15)

for all j € ;. The €; ; ,’s are disjoint for a sufficiently large.
We now prove two lemmas to be used in the proof of Theorem 0.1.

Lemma 8.1. Leti € {1,..., N}. Up to passing to a subsequence,
-2)/2
Uy — AiBial = 0(Bio) + O () 2212, +0(Z B;, ) = 0(Bi.4)
jE€D;
in By, , (45,-r,-,a) \ Ujegb, By, (ll—OR,',jsj,,-,a), and so, in particular, in €; 4.

Proof. Let x, € By, , (46iria) \ U jew, B, (75Ri.jS).i.c). Thanks to Proposition 6.1 we can write

N
Uy (Xa) = Voo (%a) + £al|Uoolloe + O (18 27) + D (A +0(1)) B (xa)- (8-16)
j=1

By the definition of r; ,, we know that rl.2 o = Mia 1f WUy 7 O so that

0 if Uoo =0,

Moo (X0) + &6 Uoo |l T "
oo a) all™oolloo = :uza i,o (hma—>+oorla :u,]a( /2)) oo(xi)+0(1) if Uog 0.
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We now estimate B; ,(x,). Assume first that j ¢ €; and j #i. As one can check with a little bit of work
from the above definitions, if r; , — 0 as a — 400, then
—2)/2 2—
Bj,a(xa) = ﬂl-(jqa Y I’iz,an/\i,j,a, (8-18)
where (
_ .\ (=22
(”(”—2)2“1—“) +o(l) ifjest;NB; andi € o,
lz—2zi ;1" Ui
Nija = 1rl 2 /st +o(1) if jest; \B;or jest;NB; and i & 54,

o(1) if j € o7\ 6;,

where, up to a subsequence,

o .
7= agrfoo Tia ©XPy,, (x4).

Note that z; ; #0if j € d; NW; and i € ;. This is a direct consequence of the definition of the s; j ,’s
and (8-6). Moreover, |z — z; j| > 6d; in this case. As a consequence we have proved that

Uy (xa) = O (187272) 0 (222 ) 4+ (A +0(1) Bia(xa)

i,a

+ a2 AN+ 1l DD A ja + D (A +0(D)Bja(x,), (8-19)

Jjesd Jj€%6;

where

0 if Uop =0,

A(1);, ={ . - .
P (limg oo 75 ) Uoo () if Uoo #0,
and (n=2)/2 n—2 g - .
A@) s = (n(n—2)) Aijllz =zl if j €®; andi €,
N PR e ifj ¢Morigs.

Let j € 6;. We claim that, up to a subsequence,

B 2/(n-2) s2.
lim Bjal¥a) =n(n—-2) lim —2% . (8-20)
a—+00 Bi,a (xq) a—+0o dg(xj,aa xa)z

To prove (8-20), we first remark that i € «; since j € 6; (and in particular j ¢ ;). Thus, using (8-5),
we obtain that
( Bjq(xq)

2/(n—2)
) = (1 + 0(1))ﬂj»a/’ti_aldg('xj,a9 xa)iz (”(n - 2)/‘;'2,(1 + dg(xi,aa xa)z)
Bi,a(xoc) ’

2

(i —2)— o)+ 0
dg(xj,aa xa)z

From the triangle inequality, we easily get

|dg(xi,a> xa)z _dg(xiz,aa xj,a)2| < 1+2dg(xi,aa xj,a) —0 (1) L0 ( Sji,a ,ui,a) ,
dg(xj,a, Xq) dg(xjmu Xq) dg(xjmz, Xq) Hija
hence the estimate (8-20). Now, for j € €;, we let k € 9; be given by (8-13). By (8-20) it is easily
checked that

tja |de(Xia, Xa)* —dg(xi,a,xj,a)2|)
Hia dg(xj,aa xoc)2 .

Bj.a(x) = O(Byu(xa)). (8-21)
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Since
ﬂ(n72)/2r27n = O(Bi,a (xa)), (8_22)

i,a ia

the first estimate in the lemma clearly holds true thanks to (8-19) and (8-21). Here it can be noted that
_ -2)/2 2-p
,u((ln 2)/2 _ O(ﬂ@ /2,2 )

i,a i,a
for all i. Applying (8-20) again we easily obtain the second estimate in the lemma. This ends the proof
of Lemma 8.1. O

Now we prove that the following elliptic type lemma holds true. Lemma 8.2 provides estimates on
the U, ’s and VU, ’s in small regions around the blow-up points x; ,.

Lemma 8.2. There exists C > 0 such that, up to a subsequence,
—-2)/2 2— ~2)/2 1—
U | = C'ui(,na g riz,an and  |VlU,| < C,“i(,na / ril,an
in By, ,(26i7i,4) \ Bx,, (%5,- r,-,a). There also exists C > O such that, up to a subsequence, for any j € %;,
—2)/2 2— ~2)/2 1—
AUyl < Cpl" P52 and |V, | < Cpl PPt
in By, ,(5R; jsj.i.a) \ By, (%Ri,jsj,i,a)-

Proof. The lemma follows from standard elliptic theory and the estimates we proved in Lemma 8.1.
Assuming first that x, € By, ,(4diri4) \ By, (%55 ri,a), we easily get from Lemma 8.1 that

U (x0)) = O (w2220, (8-23)
On the other hand, if we let U, be given by U, (x) = ri(";_z)/ zoua (expxi . (ri,ax)), then
Ag Ao+ 17 Adly = U 2, (8-24)

where g, = (exp}m g) (rj ox) and A, (x) = Ay, (expxia(r,-,ax)). The first two estimates in Lemma 8.2
follow from (8-23) and (8-24) by standard elliptic theory. Similarly, if we assume that

Xq € By, ,(10R; ;ji.0) \ By, (15 Ri.i8).ia)

noting that s;; , = o(r; ) in this case, we get from Lemma 8.1 and (8-20) that

22 -
|Uy, (xa)| = 0(/‘?}“ 4 sjz‘,,‘;;)‘ (8-25)

Letting 9, be given by U, (x) = s}'fi;z)/ 2o, (expy,, (5/,i,a)), we also have
Ag Uy +57;  Aglly = U] Uy, (8-26)

where g, = (expy, , 8)(s;,ia) and Ay (x) = A, (expxja (sj,i,aX)). The last two estimates in Lemma 8.2
follow from (8-25) and (8-26) here again by standard elliptic theory. This proves Lemma 8.2. (I

9. Sharp asymptotics for the range of influence

Our goal now is to prove the sharp asymptotics connecting the range of influence r; , of the blow-up
points with the weights u; , of the bubbles in the decomposition of Proposition 4.2. This is the subject of
Proposition 9.2. We adopt here the notations of the preceding section. In particular, (A,), is a sequence
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of C! maps from M to M, (R) such that A, — A in C'(M) as & — +oo for some C! map A from M
to M3, (R) satisfying (H), and we order the blow-up points in such a way that

Mo =Hl,g =" = UN,a>
where the u; ,’s are the weights of the vector bubble (%fl)a in Proposition 4.2, and let the r; ;,’s be given
by (8-3). First we prove:
Lemma 9.1. Ifr;, = 0(, [Wia/la ), then, up to a subsequence,
P2 ul P (expy, (ia)) — (n(n—2) "7 (A2 + 9 (2))

i,o i,a

)
in Cj.

(30(251') \ {0})p as o. — 400, where

is a smooth function in By (26;) satisfying that #;(0) # 0, the 4; ;’s are as in (8-7), 0; is as in (8-10), and
the X;’s are nonnegative vectors in R?.

Proof. Let z € By(36;) \ {0} and set x, = expy, , (ri,«2). Let also W, be given by

= 2 —(n-2))2

g (x) :ri’fa zlui’a(" )/ AU, (expxm (ri,ax)).
Then

Hi,a

Vi,a

_ S — 2 e

B Mo 12 A = (554 ) a2 20U, ©-1)
where g, = (expy, , g)(ri«x) and A, (x) = A, (expxi . (ri,ax)). In particular, we get by (8-6), (8-19) and
(8-20) that, if 1, = 0(ti.a/ tta), then

. _ 1-% -2)/2 _
lim 22U () = (n(n —2) 72 (A2 + :(2), (9-2)

a—+00

where #(; () is the sum of two terms:

0 if U =0
(limy oo 7210, 2) oo (1) i Ao 0

and
-2)/2 Z0 g .
S, (n(n—2)"" 0 le—zi ;1'% if j € By and i € o,
J . — — . . .
= limg s oo 1l 2 /50 if j & B ori g
As aremark, if j € o; and i € o4}, then u; 4 ~ u;j,. In particular, z; ; # O since, if not the case, we
would get from the inequality r; , < s; o that r; , = 0(u;,) and then that dg(x; 4, x;4) = 0(Ui ), a
contradiction with the first equation in (4-5) of Proposition 4.2. By (9-1) and (9-2), standard elliptic
theory gives the lemma, up to the proof that #;(0) # 0. Assume first that there exists j € sd; such that
Si,j,a = Ti,a- Then in the term involving this j in the above sum over «; there is at least one line which

is positive. Since all the other terms are nonnegative, this proves that #; (0) # 0. The other possibility
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is that WU, £ 0 and that riz, « = Miq SO the first term in the definition of J(; is nonzero. Indeed, by the
maximum principle, since
Ag|0Uvoo|2 +A|Ouoo|2 > 0

for some A > 0, where |Us |z = D, Ui oo is the sum of the components of Uy, we get that [Us|x > 0
in M if Uy, % 0. Then, here again, #;(0) # 0. Noting that the above two possibilities are the only two
possibilities since our assumption on r; , clearly implies that r; , — 0 as & — 400, this ends the proof
of Lemma 9.1. ]

As it can be checked from the above proof, we have an explicit formula for the X;’s in Lemma 9.1.
We get that

n—2
N L UNCIRED S W A VR
JE(H\B)UO; )
where we adopt the convention that the first term in the right-hand side of (9-3) is zero if Uy, = 0, that
the second term is zero if (s4;\%B;) U ®; = &, and where ©; = {j € o; s.t. i ¢ s ;}. Now, at this point,
we can state Proposition 9.2 which establishes sharp asymptotics connecting the range of influence r; 4
of the blow-up points x; , to the weights x; , of the bubbles in the decomposition of Proposition 4.2.

Proposition 9.2. Let (M, g) be a smooth compact Riemannian manifold of dimensionn >4, p > 1 be an
integer, and (Ay), be a sequence of C' maps from M to M, (R) such that A, — A'in C'(M)asa— +oo
for some C' map A from M to M » (R) satisfying (H). Let also (W), be an arbitrary bounded sequence
in H' (M) of nonnegative solutions of (1-1) such that | WUy ||ec — 400 as & — +o00. Leti € {1, ..., N}
and assume that, up to a subsequence, r; , = 0(‘ [Uia/la). Then

((Axi) = §8g(xi) 1dp) A +o(1))r7, 2 1n ﬂl =2%,(0) +o(1) (9-4)
ifn=4, and
((A(m) o )S(xJId )Aj4-oa))ﬂfa"fa2
n—=2(, _ ~»mn—1
e (o ) +ot) ©9)
R? %0

if n > 5, where #; is as in Lemma 9.1, the r; ,’s are as in (8-3), and ug is given by (4-3). Moreover,
(Ai, VH:(0))rr = 0.

We prove Proposition 9.2 by reverse induction on i. We leti € {1,..., N} be such that \/u,ri 4 =
0( /,ui,a) and, in case i < N, we assume that

foranyj =i+1,..., N, (9-4) and (9-5) hold for j if \/zarj e =0(/lja)- H))
If i = N we do not assume anything. Then we aim to prove that (9-4) and (9-5) hold true for i. As a
remark it should be noted that we always have

%@+”4

A, % (0))re A; # 0. (9-6)
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Leti € {1, e N}, i < N, be arbitrary. Assuming (H;), we get that for any j € ¥;,

2on [0(— In ,uj’a) ifn=4, ©-7)

s o(ehh ifn>5.
Indeed, if j € %;, then j > i. Moreover, for any j € %;, we have i € 4, s0 5 ;4 > 7}, and clearly
S‘,z',i,a = o(ﬂj,ayi_’;) =o(ujqap; ") Inparticular, \/iiy7j . = 0( /,uj,a), and (9-7) is a direct consequence
of (H;), thanks to (9-6). Now we prove Proposition 9.2 in several steps. In the sequel we let R;(a)
represent any quantity such that

0(_:“1'2,0: In ,u,-,a) ifn=4,

9-8)
0(,ul.2,a) if n>5. (

R (a) Z[

The first step in the proof of Proposition 9.2 is as follows.

Step 1. Leti € {1, cey N} be arbitrary. In case i < N, assume that (H;) holds true. Let

= (6403 ((AG)Aiy Ai)r — S (60)) +0(1) 47 o In % 0 (—pi}, In i)

ifn=4, and
Fq = (((A(xi)/\i, Ai)rr — ( )S (x,))/ ugdx +0(1))/‘i2,a

if n > 5. Then we have, up to passing to a subsequence,

lOC

T = (30" 200 =2 0 1A W O + 0(1) ) 22"

if /Ualia = 0( /,ui,a), and %, = O(yl("a 2)/2,u§[" 2)/2) otherwise, where #; is as in Lemma 9.1, the

riq’s are as in (8-3), and uy is as in (4-3).

Proof of Step 1. We apply the Pohozaev identity (7-2) of Proposition 7.1 in Section 7 to U, in €; , with
X = X“ given by

X% (x) = (1 - R () (V fu (), V fu (X)))Vfa(X), 9-9)

1
6(n—1)

where f,(x) = %dg (Xi a5 x)2, and ch is the (0, 2)-tensor field we get from the (2, 0)-Ricci tensor Rc,
due to the musical isomorphism. We obtain

/ (AgUeq, Xa(voutx))[RPdUg
Qia

n—2

+4n

. n—2 )
/ (Ag(dIVgXa))|Oua|2dl)g+7/ (diveX*) (AU, Wy )rrdog
Qi,u i

= Q4 — ZQJ+R1a+R2a > R),. (9-10)

JED; JjED;
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where, if v = v, stands for the unit outer normal to 0By, , (6;7,«), the Q,’s are given by

0 _n—2
7 on

/ (divg X*)(0,Uy, Uy ) o drg
0By, , (Giri,a)
‘/ (3X“W)IVAU > = (X*(VUg), 3, Uy )r) dog,  (9-11)
0By, , (Giri,a)

the Qo;’s are given by

j_n— 2 . u
Qa = (legX )(avouvaa 0uoc)[Rf’dO'g
0Q; i«

2n
—/a (3X4 M)V — (X*(VAUy), 8,Ug)mr) dog,  (9-12)
i,j,0

where ; ; , is as in (8-15), the Ry ,’s are given by

Ry o= —/ (T X“)a, dvg, (9-13)
Qi a
where (Ty X)q = le S§((Vu,~, Vu;) and Sy is as in (7-1), the R, ,’s are given by
n—2 " n—2 .
Ra="2 X ) Uy P derg — 2 @ (div, XU, Pdoy,  (9-14)
2n ani,oz (Giriya) 4n aB"’i,a (Giria)
and the Ria ’s are given by
; -2 . -2
Ré = n_/ X*(v)| Uy |? dog — n_/ (av(dngX“))Ioualzdag. (9-15)
& 2n Q. 4n Q.

1,j,0 i, )0

Note that 9; = @ if i = N. Thanks to the expression of the X*’s in (9-9) we have the estimates
|X*(x)] = O(dg(xi,q, X)),
dive X (x) —n = O(dy(xi 0, X)?),
|V (dive X“) (x)| = O (dg (xi,0, X)),
Ag(divg X)) = =8 (%i.0) + O (dg (¥i 0, 2)).

(9-16)

In what follows we estimate the different terms involved in (9-10). We start with estimates on the Qo;’s
and Ria’s in (9-12) and (9-15). Since

Hi,
dg(Xi,o, X) < dg(Xisa, Xj,a) + Ri jSjia= O (, / ﬂl'a Sj,i,a)
J,0

on 0Q; j ,, we obtain from Lemma 8.2, (9-7) and (9-16) that

QI +R], = 0( /%ﬂ’}jsf;”;) = Ri(a), (9-17)

where R;(a) is as in (9-8). Now we estimate the R, ,’s in (9-14). Still from Lemma 8.2, we obtain by
direct computations, using (8-6) and (9-16), that

R = Ol +o(ul i), (9-18)
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Concerning the right-hand side of (9-10) it remains to estimate the Q,’s in (9-11) and the R ,’s in
(9-13). We start with estimates for the Ry ,’s. We remark that s¢ « = 0(dg(Xi 0, x)?) and that

(TyX“)g; = O(dg(xia» x)*|VBi.l?).

In particular, we can write

Rip= 0( / dy(xias x)3|VB,-,a|2dvg) + 0( / dy (% X1V Bia ||V (U — By A) |dug)

+0 ( / dg (Xi 0y X)2 IV (U* — B; o A;) |2d1)g).
Qi,a
Direct computations lead to

OK - 2 1 i f :4,
/ dg(xi,a,x)2+"|vgi,a|2dvg={ ( zlv‘l,a N i) 1 n
Qiu Ox(uj,) ifn>35,

where O, = O if « =0, and O, = o if x = 1. Integrating by parts and using Lemma 8.1, Lemma 8.2,
and (9-7), we can write

/ Ay (X X1V U= Br o A7) Pl

Qi,(x

dg(xi,a, x)|0ua _Bi,a A |2d0'g)
Qi,a

_ o( / U — By o A g (i x)2|v<6ua—3i,am)|dag) 40 ( /
20, 0

+ 0(/ |6ua_Bi,aAi|2dDg) +/ dg(xi,aa x)z(ouva_Bi,aAia Ag(oua_Bi,aAi))deUgs

io i,00

and then
/ d(xi g 21V Oy — B Ao
Qi,a
= /Q dg(xi,aa x)z(oua - Bi,a Ai, Ag(oua - Bi,aAi)>deUg + 0(/17’;27”5;”) + Rl(a)v

where R;(a) is as in (9-8). It remains to remark that thanks to the equations satisfied by the U,,’s, and
the expression of A, in geodesic polar coordinates, we have

/ dg(xi,a, X)Z(Oua_Bi,aAia Ag(cua_Bi,a Ai))devg
Q[,(x
= 0( / dg (X100 %)* U — B A (1|~ + B, ) dvg)
Qi,a

+0 ( / dg (X a5 x)2|%—Bl~,aAi||%|dvg) + 0( / dg(Xi.q» x)ﬂ%—Bi,aA,»HVBi,a|dvg),

i,00 i0

so that, by Lemma 8.1, using Holder’s inequalities,

Rio=o(u],’ri") + Ri(a), (9-19)
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where R;(a) is as in (9-8). Still concerning the right-hand side of (9-10) it remains to estimate the Q,’s
in (9-11). Thanks to Lemma 8.2 and Lemma 9.1, we get by simple computations that

Qu = (—3n" (1= 2)" @1 (Ai, % (0))e + o))l 21l + O (] 7). (9-20)

if rig =0(yttia/ta), and Q, = O(y?f’a_z)/zyé"_z)/z) otherwise. Now we concentrate on the left-hand
side of (9-10). Writing A, (x) = Ay (Xi,q) + O(dg(xi 4, X)), we get

p
[ A X ) g = D A5 ) [ u,-,axa(wa)kdugw( / dg(x,-,a,x)zmanwauvg).
Q; . Q;

ia jk=1 ia

Using the Cauchy—Schwarz inequality, we can write
, , 12
/ dg (Xi > X)* Uy || VAU |dvg < H}-ZO( / dg (xi,0, x)° 2|V, |2dog) :
Qi,a i,0

Using Lemma 8.1 it is easily checked that

| et P, = Ri(a), ©9-21)

i,0

where R;(a) is as in (9-8). We integrate by parts and use the equations satisfied by the U, ’s, together
with Lemma 8.1, Lemma 8.2, and (9-7), to obtain

/ dg(xi,a,x)3|vma|2dvg=0( / dg(xi,a,x)ﬂvouul%dag)
Qi,/x aQi,a

+ 0( / dy (5 )2 Uy |2dag) + 0( / dy (0, x)3|%|2*dvg)
8Qi~a Qi,a

+0( / dg(xi,a,x)mﬁdug),
Qi,a

and then that

/ dg(xi,aa x)3|voua|2dvg :0(/1?,;2’"1%(:") + R, (a),

where R;(a) is as in (9-8). Thus we get that
P
/Q (AL, X (VU )rdvg = > A% (x1.0) /Q o X (VU Yedvg + 0 (1 72257) + Ry (a).
qi,0 j,k:l i,00

Integrating by parts again, and estimating the different terms as above, it is easily checked that we actually
have

)4
n _ _
| A X O g = =5 D Al [ v+ ol )+ Rio)
ia jk=1 ia
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where R;(a) is as in (9-8). Proceeding as above, thanks to (9-16), one finally gets that

-2
/ (Aa%a,X“(V%a))devg+n— / (A (dive X)) Uy [*doy
Qla

> X*)(AgUy, Uy )rrdvg
D n—2
Z A% (i) / Utk adg + ———Sg(xiq) / U *dvg +o0(u] 27 ") + Ri(a),
pym Q. 4(n—1) Qi
(9-22)
where R,(a) is as in (9-8). We have
/ B},dv, = R;(a) forall j €%;. (9-23)
Qi ja

Indeed, if dg (x4, X},4)/Sj i« — +00 as a — +00, then
/ BRdvg = O(s}4 Biass.) = O (25450 = Rifa),
(R; JSj.i )
thanks to (9-7), and if dg(xi o, Xj,0) = O(S),i0), thens;; , = 0(u;q) and
2 2 2
/ Bi,(xdvgz O(lu[ an 71&) =0(/ui,a)'
J.a (R’ jSii a)

Clearly, (9-23) follows from these two equations. Plugging (9-23) into (9-22), we get from Lemma 8.1
that

[ 1A XU g+ / (8 v XU Pl + 752 [ i, X (AU, U
Q,'qa Q Qia

=~ ((AGDAL Ailgy = 18 (xl)+0(1))/ B2 dvg +o(u!72r2") + Ri(@).  (9-24)
( ) Bxi’a(éiri,a) ’
We have
) 64347, n(ri o/ pia) +o(—p7, npia) ifn=4,
dvg = 5 ) 5 ) (9-25)
x,a(érla) (fR” uodx)'ui,a+0('ui,a) if n 25’
where ug is given by (4-3). Combining (9-10), (9-17)—(9-20), (9-24), and (9-25) yields the proof of
Step 1. U

Step 2. Leti € {1,..., N} be arbitrary. In casei < N, assume that (Hi) holds. Let X, be given by

= (64 (AG) A = £, () A) +0(1) 13, In

(—uf Inpig)

in case n =4, and

Ky = ((A(Xi)/\i Zl 2)5 (xl)A)/Rn u%derO(l))ﬂiz,a
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in case n > 5. Then, up to passing to a subsequence, we have
n—4 n—2 2—n
BR300, AA) + o)),

if JHalia = 0( /_,ul»’a), and ¥, = O(yg'a_z)/zﬂé"_z)/z) otherwise, where ¥; is as in Lemma 9.1, the
Fia's are as in (8-3), and ug is as in (4-3).

%, = (n”_z(n 2y, (f/a- )+

Proof of Step 2. We multiply the line k of the system (1-1) by u; , and integrate over €; ,. This leads to

P
/ Uy Mgt advg + D | / A U ity qdvg = / U | 2ug, s g dvg. (9-26)
Qi,(x =1 Qia Q

Let the A;x’s, k =1,..., p, be the components of A;, and the ¥; ;’s be the components of ;. We
define S, by

Sk = (""72(71 —2)" w1 (A1 (0) — Ai % £ (0)) + 0(1))%’,;2%2,;",

if rig = o(yttia/ta ), and St =0 (ﬂf’"afz)/zy,(x"*z)/z) otherwise. We also define 7)%; by

re = { (6403 Wiy +0(1) 7, (i / tie) +0(— 1} Inpie) ifn=4,
’ (Wit Jgo uddx + 0(1))/‘1‘2,01 ifn>35,
where »
Wi =D (AGDmAixAim — AG)im Aii Aim)
m=1

and ug is given by (4-3). Integrating by parts, thanks to Lemma 8.2 and Lemma 9.1, we have

/ Ul a Aguk,()zdvg = / Uk,a Agl'tl,ozdvg +/ (uk,aavul,a - ul,aavuk,a) dag
Qi,a Qi,(x aQi,a

P
2%—2 n—2 2—n
:/ [WUe |= ™ ug, up,qdvg — E / Af‘muk’aum,advg—i—O( E 1y sj’i’a)+S,‘<’",.
Qi,zz m=1 Qi,a

JED;
Now we write A, (x) = Ay, (xiq) + O(dg(xiq,x)). With similar estimates as in the proof of Step 1,
thanks to (9-21), we get that

p p

o a _ n—2_2—n o
2 / Al Uk, aUm,advg — 2 / AUl qUm,advg = O(Ni,a Tia ) + Ty
m=1 Qia m=1 Qia

Coming back to (9-26) with all these estimates, thanks to (9-7), we obtain that S,f" = Tk‘fl. In particular,
2 SNk = 22 T A and Step 2 follows from Step 1. This ends the proof of Step 2. O

Conclusion of the proof of Proposition 9.2. Equations (9-4) and (9-5) follow from Step 2. It remains to
prove that (A;, VJ(;(0))rr = 0. We assume here that /.74 = O(M) In particular, r; , — 0 as
o — +o00. Let Y be an arbitrary 1-form in R". We apply once more the Pohozaev identity (7-2) to U,
in Q; ,. However, here we choose X = X“ to be given in the exponential chart at x; , by

2 i kyl
Xy =Y, — 5Rju(xi )X x"Y",
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where Y! = Y, for all [ and the R, jki are the components of the Riemann tensor Rm, at x;, in the
exponential chart. As is easily checked, still in geodesic normal coordinates at x; 4,

(VXN)j = —Rojir (xi.)X* Y + O (|x %),

so that divy (X*) = O (|x|2). Then, thanks to the symmetries of the Riemann tensor, we obtain with the
Pohozaev identity that

i,0

= 0( / |61La|2dl)g) + 0( / dg(Xi g x)2|vma|2dog) + 0( / |0ua|2*dag) (9-27)
Qi Qi 0Q;
+ 0( / |6ua|2dag) +0 ( / |auoua||6ua|dag),
89,',05 aQi,a

Estimating the right-hand side of (9-27) via (9-7) and using Lemma 8.1 and Lemma 8.2, we get

[ (XN = (KT, 0.0 )e0) do + [ (400, X (VU
6Qi,a

/ (3X“ W)V = (X*(VAU), 8, U )r) dog + / (AcUy, X“ (VAU )rrdog = Ri(@), (9-28)
0Q; 4

where Ié, () is such that
s o(=ut mpie)+O(ul ) ifn=4,
Ri(a) = 2 n—2,2-n . (9-29)
0(’ui,(1)+0(lui,a ri,a ) ifn>>5.
Now we can write

p
[ (A X VU ardvg = D Afi) [ X (VU + O(T,),
Qi,a k,l:l Qi,a

where

T, :/ dg(xi,aa X)|V6ua||oua|dl)g,

i,00

obtaining

/ (Agy, X“(VOU))rdvg
Q,

i,00

P P
1 1 .
=3 E AZ,(Xi,a)/ Ugattl,o X" (V) dog — 3 E AZ,(x,-,a)/ Uk qll] o divg (X"‘) dvg + O(T,).

k,i=1 0 k=1 Qi

As above, estimating the various terms in this equation, it follows that

/ (AaUq, X (VU dvg = R (a), (9-30)

o

where Ii’t (a) is as in (9-29). As a consequence, coming back to (9-28), thanks to (9-30), we get

/691' . (%X‘l (V)|Voua |2 _ (Xa (Voua), &,Oua)w) d()'g = R\t(a)’ (9_31)
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where Iét (a) is as in (9-29). By Lemmas 8.2 and 9.1, together with (9-7), we have

/m (3X“W)IVU > = (X (VU), 0 Ug)yg,) dog
= (200 = 2" @01 (Ais OV (VHDNolg + 0 (D) 21"+ W (9-32)

where (Y (V#;))o € R? is such that (Y(V%;))é =>"_ Y (Vi %;)(0) foralll =1,..., p,and

k=1

o _ [elda ) itn=a,
0(:“1'2,(1) if n>5.

o =

As a consequence of Step 2 we have

- |Oo((=npi)7?) ifn=4,
Tia = O(Iugla—él»)/(n—Z)) ifn > 5.

Coming back to (9-31)—(9-32), it follows that (Ai, (Y(V%,-))O)Rp = 0, and since Y is arbitrary, we get
(Ai, VH; (0)), =0. O
10. Proof of Theorem 0.1

We prove Theorem 0.1 using Proposition 9.2. We let (A, ), be a sequence of C' maps from M to M »(®)
such that A, — A in C'(M) as a — +oo for some C' map A from M to M, (R) satisfying (H) and
(H). We also let (U,), be an arbitrary bounded sequence in H (M) of nonnegative solutions of (1-1)
and we assume by contradiction that || U, ||.c = +00 as a — +00. We order the blow-up points of the
AU, s in such a way that

Ha=Hl,a =" "2 HUN,as

where the u;,’s are the weights of the vector bubble (%! ), in Proposition 4.2, and we let s4; be as in
(8-4). We consider ;. By (H'), Ker A,,(x) N Vect (R?) = {0} for all x € M, where A, is as in (0-2). In
particular, if the r; ;s are as in (8-3), it follows from Step 2 in Section 9 that r , — 0 as a — +00. As
a direct consequence, | #= &. Let i € 5. Still by Step 2 in Section 9, we have r; , — 0 as a — 4-00.
By Proposition 9.2, since Ker A, (x) N Vect (R?P) = {0} for all x € M, for any i € | U {1}, there exists
C; > 0 such that

1

rigln— — C;ifn=4 and ' u!"— Ciifn=5 (10-1)

i,a ’ ’

as a — 4o00. By (10-1), uiq = o(riy) for all i € s4; U {1}. We also get from (10-1) that for any

i e U{l},
2

fia=0(?)ifn=4,5 and 1}, =o(ui,)ifn=>7. (10-2)

As a remark, it follows from (10-2) that U, = 0 when n =4, 5 since, if not the case, rl% o = Migq- It also
follows from (10-2) that for any i € 1 U {1}, s{; NB; # &, where the B;’s are as in (8-8). By (9-3), we
get with (10-2) that

Ai i\
)= > ——, (10-3)
|Z—Z' .|n—2
jestin; L
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where %; is as in Lemma 9.1. In particular, the A;’s are the S”~! projections of the bubbles (B! )q- Let
€1 =(41NB)U{1}. For any i € s§; "Ry, we have o; NB; =€\{i}. We pick up some i € €; such that
dg(X1,05 Xiq) = dg(x1,4, X} 4) for all j € €. By Proposition 9.2 we have (A;, V¥;(0)), = 0. Together
with (10-3), this implies that (A;, A;j)re = 0 for all j € €\ {i}. Repeating the operation with €; \ {i},
and so on up to exhaust all the indices in €;, we obtain that (A;, A j)r» = 0;; for all i, j € €;. Moreover,
it follows from (9-4) and (9-5) in Proposition 9.2 that V = Vect{A;, i € €,} is a stable vector space of
A, (x1). Noting that (A,-, x; (0))Rp =0 for all i € €, we also get with (9-4) and (9-5) in Proposition 9.2
that the A;’s are isotropic vectors for A, (x;) for all i € €. In particular, we get a contradiction with
(H'). This proves Theorem 0.1 when n # 6. When n = 6, thanks to Proposition 2.1, it remains to prove
that our systems are weakly stable, and thus that we necessarily have U, # 0 if we assume (H'). When
n = 6, it follows from (10-1) that 7, ~ u; 4. Then, by (9-3),

= 3 LN cu ), (10-4)
jestng; © T Zi,jl

where rijjyia — C as a — +00. As above, (A;, Aj)rr =0;; foralli, j € €y, but we may have €; ={1}.

By Proposition 9.2, V = Vect{A;, i € €} is a stable vector space of Ag(x;) and the A;’s are isotropic

vectors for Ag(x;) for all i € €; if Uoo(x1) = 0. In particular, we do get a contradiction with (H') if

Ueo (x1) = 0. This proves Theorem 0.1 when n = 6.

As aremark, if n = 6 and Ag < 0 in M in the sense of bilinear forms, where Ag is as in (0-2), then
we also get a contradiction by (9-5) in Proposition 9.2 since rl% o~ Miq and 3¢ (0), (A,-, I; (O))RP A; €
Vect; (R?). In particular, we recover analytic stability for our systems if we assume that Ag < O in
M in the sense of bilinear forms. More precisely, letting (M, g) be a smooth compact six-dimensional
Riemannian manifold, p > 1 be an integer, and A: M — M (R) be a C _map such that A satisfies (H),
the system (0-1) associated with A is analytically stable if Ag(x) < O in the sense of bilinear forms for
all x.

As another remark, it is easily seen from (9-4) and (9-5) in Proposition 9.2 that for any n > 4, and any
i €y U{l}, A,(x1)A; € Vecty (RP). In particular, we can replace (H') in Theorem 0.1 by the slightly
more general condition that for any x € M, and any k € {1, ..., p}, there does not exist an orthonormal
family (eq, ..., ex) of vectors in Is4, (x) N Vect; (R”) such that A,(x)V C V and A, (x)e; € Vect; (RP)
for all i, where V is the k-dimensional subspace of R? with basis (e, ..., ex).

As a final remark we mention that Theorem 0.1 still holds true, and can be proved with only slight
modifications in the arguments of Section 9, if the C! convergence of the A,’s is replaced by a C%?-
convergence of the A,’s with @ =1 whenn =4, and § > 2/(n —2) when n > 5.
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GLOBAL REGULARITY FOR A LOGARITHMICALLY SUPERCRITICAL
HYPERDISSIPATIVE NAVIER-STOKES EQUATION

TERENCE TAO

Let d > 3. We consider the global Cauchy problem for the generalized Navier—Stokes system
Gu+w-Vyu=—D*u—Vp, V-u=0, u0,x)=u(x)

foru : Rt x RY — R? and p : RT x R — R, where ug : R? — R is smooth and divergence free, and
D is a Fourier multiplier whose symbol m : RY — R™ is nonnegative; the case m (&) = |&] is essentially
Navier—Stokes. It is folklore that one has global regularity in the critical and subcritical hyperdissipation
regimes m (&) = |£|* for a > (d + 2)/4. We improve this slightly by establishing global regularity
under the slightly weaker condition that m (&) > |&|@+2/4/¢(|&]) for all sufficiently large & and some
nondecreasing function g : R* — R* such that | loo ds/(sg(s)*) = 4o0. In particular, the results apply
for the logarithmically supercritical dissipation m (&) := |£|“2/4/1og(2 + |&£]7) /4.

1. Introduction

Let d > 3. This note is concerned with solutions to the generalised Navier—Stokes system

ou+ w-Vyu=—-D*u—Vp,
V-u=0, (1)
u(0, x) = up(x),

where 1 : R xRY — R?, p: Rt x R? — R are smooth, and ug : RY — R? is smooth, compactly supported,
and divergence-free, and D is a Fourier multiplier' whose symbol m : RY — R is nonnegative; the case
m(¢) = |£] is essentially the Navier—Stokes system, while the case m = 0 is the Euler system.

For d > 3, the global regularity of the Navier—Stokes system is of course a notoriously difficult unsolved
problem, due in large part to the supercritical nature of the equation with respect to the energy E (u(t)) :=
fRd lu(t, x)|? dx. This supercriticality can be avoided by strengthening the dissipative symbol (&), for
instance setting m(&) := |£|* for some a > 1. This hyper-dissipative variant of the Navier—Stokes
equation becomes subcritical for « > (d + 2)/4 (and critical for o = (d + 2)/4), and it is known that
global regularity can be recovered in these cases; see [Katz and Pavlovi¢ 2002] for further discussion.
For 1 <a < (d +2)/4, only partial regularity results are known; see [Caffarelli et al. 1982] for the case
o = 1 and [Katz and Pavlovi¢ 2002] for the case a > 1.

MSC2000: 35Q30.
Keywords: Navier—Stokes, energy method.
The author is supported by NSF Research Award DMS-0649473, the NSF Waterman award and a grant from the MacArthur
Foundation.
I The exact definition of the Fourier transform is inessential here, but for concreteness, take f &)= fRd fx)e i <dx.
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The purpose of this note is to extend the global regularity result very slightly into the supercritical
regime.

Theorem 1.1. Suppose that m obeys the lower bound

m(&) > |E]@TD4 g (1) 2)

for all sufficiently large ||, where g : Rt — R™ is a nondecreasing function such that

© ds . 3
/1 sglo)t ~ ©)

Then for any smooth, compactly supported initial data ug, one has a global smooth solution to (1).

Note that the hypotheses are for instance satisfied when
m(&) = ¢ log 4 2+ 1¢P); )
thus
(—A)(d+2)/4
Clog'22—A)
Analogous “barely supercritical” global regularity results were established for the nonlinear wave equa-

tion recently [Tao 2007; Roy 2008; 2009].
The argument is quite simple, being based on the classical energy method and Sobolev embedding.

2
|D]

The basic point is that whereas in the critical and subcritical cases one can get an energy inequality of
the form

Ol 51 ey < Ca®llu) 1 5e oy

for some locally integrable function a(¢) of time, a constant C, and some large k, which by Gronwall’s
inequality is sufficient to establish a suitable a priori bound, in the logarithmically supercritical case (4)
one instead obtains the slightly weaker inequality

Ol 151 oy < CalO)u) 1 e, 1082 + N @) ey

(thanks to an endpoint version of Sobolev embedding, closely related to an inequality of Brézis and
Wainger [1980]), which is still sufficient to obtain an a priori bound (though one which is now double-
exponential rather than single-exponential; compare [Beale et al. 1984]).

Remark 1.2. It may well be that the condition (3) can be relaxed further by a more sophisticated argu-
ment. Indeed, the following heuristic suggests that one should be able to weaken (3) to

/°° ds
—— =00
1 sg(s)?

thus allowing one to increase the % exponent in (4) to % Consider a blowup scenario in which the solution
blows up at some finite time T, and is concentrated on a ball of radius 1/N(¢) for times 0 < ¢ < Ty,
where N(t) —> oo as t — T,. As the energy of the fluid must stay bounded, we obtain the heuristic
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bound u(t) = O(N(t)4/?) for times 0 < ¢ < T,. In particular, we expect the fluid to propagate at speeds
O (N (t)%/?), leading to the heuristic ODE

a1 _ a/
LN O(N()*?)

for the radius 1/N(¢) of the fluid. Solving this ODE, we are led to a heuristic upper bound N (t) =
0 ((T* —1)% (d+2)) on the blowup rate. On the other hand, from the energy inequality

T
2/ / |Du(z, x)|* dxdt 5/ luo(x)|? dx
0 R4 Rd

one is led to the heuristic bound
T 1 J
0 N(0)d+D/2g(N(1))?

r <o0.

This is incompatible with the upper bound N (1) = O((Ty — )%/ @+2) if f]T* ds/(sg(s)?) = oco. Un-
fortunately the author was not able to make this argument precise, as there appear to be multiple and
inequivalent ways to rigorously define an analogue of the “frequency scale” N (¢), and all attempts of the
author to equate different versions of these analogues lost one or more powers of g(s).

To go beyond the barrier | loo ds/(sg(s)?) = oo (with the aim of getting closer to the Navier—Stokes
regime, in which g(s) = s'/# in three dimensions), the heuristic analysis above suggests that one would
need to force the energy to not concentrate into small balls, but instead to exhibit turbulent behaviour.

2. Proof of theorem

We now prove Theorem 1.1. Let k be a large integer (for example, k := 100d will suffice).

Standard energy method arguments (see, for example, [Kato 1985]) show that if the initial data is
smooth and compactly supported, then either a smooth H solution exists for all time, or there exists
a smooth solution up to some blowup time 0 < T, < oo, and |lu(?)|| Hk®d) —> 00 as £ — T. Thus, to
establish global regularity, it suffices to prove an a priori bound of the form

lu (@)l gregay < C(k, d, lluoll grey, T» &)

forall 0 <7 < T < oo and all smooth H™ solutions u : [0, 7] x RY — R? to (1), where the quantity
C(k,d, lluoll g+ ey, T, g) only depends on k, d, ||uol| gk e, T, and g.

We now fix uo, u, T, and let C denote any constant depending on k, d, |[uo|l g+ ey, T, and g (whose
value can vary from line to line). Multiplying the Navier—Stokes equation by u and integrating by parts,
we obtain the well-known energy identity

at/ u(t, )2 dx = —2a(0),
Rd
where

a(t) := | Dull7 > ga )
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(note that the pressure term V p disappears thanks to the divergence free condition); integrating this in
time, we obtain the energy dissipation bound

T
/ a(t)dt <C. (6)
0

Now, we consider the higher energy
k
Ei(t) = Z/ IV u(t, x)|* dx. (7
j=0 "%
Differentiating (7) in time and integrating by parts, we obtain
k k
O Ex(t)=-2 Z ||VfDu(t)||%2(Rd) - ZZ/W Viu(t, x) -V ((u-Vyu)t, x) dx;
j=0 Jj=0

again, the pressure term disappears thanks to the divergence-free condition. For brevity we shall now
drop explicit mention of the ¢ and x variables.

We apply the Leibniz rule to V/((u - V)u). There is one term involving (j+1)-st derivatives of u,
but the contribution of that term vanishes by integration by parts and the divergence free property. The
remaining terms give contributions of the form

k
E E /@(Vfuvjluvﬂu)dx,
1
i=0 1<jipz<i 7®
Jitp=j+1

where O(V/uV/'uV/72u) denotes some constant-coefficient trilinear combination of the components of

Viu, Viu, and V72u whose explicit form is easily computed, but is not of importance to our argument.
We can integrate by parts using D and D~! and then use Cauchy—Schwarz to obtain the bound

/ OV uv!'uv» u) dx < |(1+ D)V’ ul 12@a || (1 + D)~ OV uV2u)) | L2 @)
[Rd
By the arithmetic mean-geometric mean inequality we then have
S ‘ 1 o
/ O(V/uV7''uv2y) dx < c||(1+ D)V’u||%2(R,,) + -1+ D) (@(V/'uVu)) Hiz(w)
R4 c

for any ¢ > 0. Finally, from the triangle inequality, (7), and the fact that D commutes with V/, we have
I(1+ D)V ull7 oy < C IV Dl gy + Ex)-
Putting this all together and choosing ¢ small enough, we conclude that

GE<CE+C > [(1+D) " OV uVu) |} 250, 8)

I<ji<jp=<k
Jitja<k+1

To estimate this expression, we introduce a parameter N > 1 (depending on ¢) to be optimised later, and
write

(1+D) '=0+D)"'Pey+(1+D)"'P.y,
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where P<y and P- y are the Fourier projections to the regions {¢ : || < N} and {¢ : |£| > N}.
We first deal with the low-frequency contribution to (8). From Plancherel’s theorem and (2) we obtain
|1+ D)™ Py OV uV2u)) | ooy < CMND (V)T AOV UV 2u) |

where (V)~@+2)/4 ig the Fourier multiplier with symbol (¢ y~@+D/4 where (&) 1= (14|& 15172, Applying
Sobolev embedding, we can bound the right-hand side by
<Cg(N) || |vj1 ul |Vj2u| || L44/Gd+2) (Rd)*
By Holder’s inequality and the Gagliardo—Nirenberg inequality, we can bound this by
< Cg(N)IVull paarasa gy V2w 2 o,

which by (7) is bounded by
< Cg(N)||Vu] L44/@+2) (R Eli/z.

Next, we partition
Vullpaas@2 ey < IV P<nut]l paasasogay + |V Po null paas@2) (gay.-
From Sobolev embedding and Plancherel, together with (2) and (5), we have
IV Pnull prasara iy < CIKV) 22 Poyul| 2 ey < Cg(N) (1 +a (1),
Meanwhile, from Sobolev embedding we have

1 1/2
||VP>NM||L4d/(d+2)(Rd) < NE" ,

(say) if k is large enough. Putting this all together, we see that the low-frequency contribution to (8) is

< CoVY Ex[gWVY (1 + () + 3 ]

Next, we turn to the high-frequency contribution to (8). From Plancherel, Holder’s inequality, and (7)
we have

| (14 D) Py OV uV 2 )| ooy < CENIN TSI 19U [V2u | )
< Ce(N)N~ V|| oy By,
while from Sobolev embedding and (7) we see (for k large enough) that

j 1/2
IV ull ey < CE,>.

Thus the high-frequency contribution to (8) is at most Cg(N)?N ~@+2)/2 E,f
Putting this all together, we conclude that

1
0By < Cg(N) E[s(N)*(14+a(1)) + - Ex ]
We now optimize in N, setting N := 1+ Ej, to obtain

& Ex < Cg(1+ EN*Ex(1+a()).
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From (6), (3) and separation of variables we see that the ODE
&E=Cg(1+E)*E(1+a(r))

with initial data E(0) > 0 does not blow up in time. Also, from (7) we have E;(0) < C. A standard
ODE comparison (or continuity) argument then shows that E; (1) < C(T) forall 0 < < T, and the claim
follows.

Remark 2.1. Tt should be clear to the experts that the domain R here could be replaced by any other
sufficiently smooth domain, for example, the torus R? /Z¢, using standard substitutes for the Littlewood—
Paley type operators P<y, P- y (one could use spectral projections of the Laplacian). We omit the details.
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