:I mathematical sciences publishers



Michael Aizenman

Luis A. Caffarelli

Michael Christ

Ursula Hamenstaedt

Vaughan Jones

Izabella Laba

Lészl6 Lempert

Frank Merle

Werner Miiller

Gilles Pisier

Igor Rodnianski

Sylvia Serfaty

Terence Tao

Gunther Uhlmann

Dan Virgil Voiculescu

Analysis & PDE
msp.berkeley.edu/apde

EDITORS

EDITOR-IN-CHIEF

Maciej Zworski

University of California
Berkeley, USA

BOARD OF EDITORS

Princeton University, USA

aizenman @math.princeton.edu
University of Texas, USA

caffarel @math.utexas.edu

University of California, Berkeley, USA
mchrist@math.berkeley.edu

Universitit Bonn, Germany
ursula@math.uni-bonn.de

University of California, Berkeley, USA
vir@math.berkeley.edu

University of British Columbia, Canada
ilaba@math.ubc.ca

Purdue University, USA
lempert@math.purdue.edu

Université de Cergy-Pontoise, France
Frank Merle @u-cergy.fr

Universitit Bonn, Germany
mueller@math.uni-bonn.de

Texas A&M University, and Paris 6
pisier@math.tamu.edu

Princeton University, USA

irod @math.princeton.edu

New York University, USA

serfaty @cims.nyu.edu

Nicolas Burq

Sun-Yung Alice Chang

Charles Fefferman

Nigel Higson

Herbert Koch

Gilles Lebeau

Richard B. Melrose

William Minicozzi IT

Yuval Peres

Tristan Riviere

Wilhelm Schlag

Yum-Tong Siu

University of California, Los Angeles, USA  Michael E. Taylor

tao@math.ucla.edu
University of Washington, USA
gunther @math.washington.edu

University of California, Berkeley, USA
dvv@math.berkeley.edu

Andrds Vasy

Steven Zelditch

PRODUCTION
contact@msp.org

Université Paris-Sud 11, France
nicolas.burq@math.u-psud.fr

Princeton University, USA

chang @math.princeton.edu

Princeton University, USA
cf@math.princeton.edu

Pennsylvania State Univesity, USA
higson@math.psu.edu

Universitit Bonn, Germany
koch@math.uni-bonn.de

Université de Nice Sophia Antipolis, France
lebeau @unice.fr

Massachussets Institute of Technology, USA
rbm@math.mit.edu

Johns Hopkins University, USA
minicozz@math.jhu.edu

University of California, Berkeley, USA
peres @stat.berkeley.edu

ETH, Switzerland

riviere @math.ethz.ch

University of Chicago, USA
schlag@math.uchicago.edu

Harvard University, USA
siu@math.harvard.edu

Univ. of North Carolina, Chapel Hill, USA
met@math.unc.edu

Stanford University, USA

andras @math.stanford.edu

Northwestern University, USA
zelditch@math.northwestern.edu

Silvio Levy, Scientific Editor Sheila Newbery, Senior Production Editor

See inside back cover or msp.berkeley.edu/apde for submission instructions.

The subscription price for 2011 is US $120/year for the electronic version, and $180/year for print and electronic. Subscriptions, requests for
back issues from the last three years and changes of subscribers address should be sent to Mathematical Sciences Publishers, Department of
Mathematics, University of California, Berkeley, CA 94720-3840, USA.

Analysis & PDE, at Mathematical Sciences Publishers, Department of Mathematics, University of California, Berkeley, CA 94720-3840 is
published continuously online. Periodical rate postage paid at Berkeley, CA 94704, and additional mailing offices.

APDE peer review and production are managed by EditFLOW™ from Mathematical Sciences Publishers.

PUBLISHED BY
:- mathematical sciences publishers
http://msp.org/
A NON-PROFIT CORPORATION
Typeset in IATEX
Copyright ©2011 by Mathematical Sciences Publishers


http://msp.berkeley.edu/apde
mailto:aizenman@math.princeton.edu
mailto:nicolas.burq@math.u-psud.fr
mailto:caffarel@math.utexas.edu
mailto:chang@math.princeton.edu
mailto:mchrist@math.berkeley.edu
mailto:cf@math.princeton.edu
mailto:ursula@math.uni-bonn.de
mailto:higson@math.psu.edu
mailto:vfr@math.berkeley.edu
mailto:koch@math.uni-bonn.de
mailto:ilaba@math.ubc.ca
mailto:lebeau@unice.fr
mailto:lempert@math.purdue.edu
mailto:rbm@math.mit.edu
mailto:Frank.Merle@u-cergy.fr
mailto:minicozz@math.jhu.edu
mailto:mueller@math.uni-bonn.de
mailto:peres@stat.berkeley.edu
mailto:pisier@math.tamu.edu
mailto:riviere@math.ethz.ch
mailto:irod@math.princeton.edu
mailto:schlag@math.uchicago.edu
mailto:serfaty@cims.nyu.edu
mailto:siu@math.harvard.edu
mailto:tao@math.ucla.edu
mailto:met@math.unc.edu
mailto:gunther@math.washington.edu
mailto:andras@math.stanford.edu
mailto:dvv@math.berkeley.edu
mailto:zelditch@math.northwestern.edu
mailto:contact@msp.org
http://msp.berkeley.edu/apde
http://msp.org/
http://msp.org/

ANALYSIS AND PDE
Vol. 4, No. 5, 2011

PERIODIC SOLUTIONS OF NONLINEAR SCHRODINGER EQUATIONS:
A PARADIFFERENTIAL APPROACH

JEAN-MARC DELORT

This paper is devoted to the construction of periodic solutions of nonlinear Schrédinger equations on the
torus, for a large set of frequencies. Usual proofs of such results rely on the use of Nash—-Moser methods.
Our approach avoids this, exploiting the possibility of reducing, through paradifferential conjugation, the
equation under study to an equivalent form for which periodic solutions may be constructed by a classical
iteration scheme.

Introduction

This paper is devoted to the existence of families of periodic solutions of Hamiltonian nonlinear
Schrodinger equations on the torus T4, Our goal is to show that such results may be proved without
using Nash—Moser methods, replacing them by a technically simpler conjugation idea.

We consider equations of type

oF
(—ids — A+ pwu = ey(a)l,x, u, i, e)+ef(wt, x),
u

where # € R, x € T4, F is a smooth function, vanishing at order 3 at (1, @) = 0, f is a smooth function
on R x T4, 2m-periodic in time, w a frequency parameter, 1 a real parameter and € > 0 a small number.
One wants to show that for € small and w in a Cantor set whose complement has small measure, the
equation has time periodic solutions.

Let us recall known results for that type of problems. The first periodic solutions for nonlinear wave
or Schrodinger equations were constructed in [Kuksin 1993; Wayne 1990], which deal with one space di-
mension, with x staying in a compact interval, and imposing on the extremities of this interval convenient
boundary conditions. Later on, Craig and Wayne [1993; 1994] treated the same problem for time-periodic
solutions defined on R x S'. Periodic solutions of nonlinear wave equations in higher space dimensions
(on R x Trd, d > 2) were obtained in [Bourgain 1994]. These results concern nonlinearities which are
analytic. More recently, some work has been devoted to the same problem when the nonlinearity is a
smooth function: Berti and Bolle [2010] have proved in this setting existence of time-periodic solutions
for the nonlinear wave equation on R x T9. We refer also to the paper of Berti, Bolle and Procesi [Berti
et al. 2010], where the case of equations on Zoll manifolds is treated. Very recently, Berti and Procesi
This work was partially supported by the ANR project Equa-disp.
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[2011] have studied the same problem, for wave or Schrodinger equations, on a homogeneous space. We
refer also to [Craig 2000; Kuksin 2000] for more references.

The proofs of all these results rely on the use of the Nash—Moser theorem, to overcome unavoidable
losses of derivatives coming from the small divisors appearing when inverting the linear part of the
equation. Our goal here is to show that one may construct periodic solutions of nonlinear Schrodinger
equations (for large sets of frequencies), using just a standard iterative scheme instead of the quadratic
scheme of the Nash—Moser method. This approach allows one to separate on the one hand the treatment
of losses of derivatives coming from small divisors, and on the other hand the question of convergence
of the sequence of approximations, while in a Nash—-Moser scheme, both problems have to be treated at
the same time. The basic idea is inspired by our work in [Delort 2010] concerning linear Schrodinger
equations with smooth time dependent potential. It is shown in that paper that a linear equation of type
(id; — A+ V(¢t, x))u = 0 may be reduced by conjugation to an equation of type (id; — A+ Vp)v = Rv,
where R is a smoothing operator and Vp a block diagonal operator of order zero. We aim at applying a
similar method when the linear potential V' is replaced by a nonlinear one, so that, in the reduced equation,
the block-diagonal operator ¥, depends on v itself, and R sends essentially H* to H?$~¢ (where a is a
fixed constant, and H* the Sobolev scale). It is pretty clear that such a reduced equation will be solvable
by a standard iterative scheme, even if the inversion of id; — A + Vp loses derivatives because of small
divisors, since such losses are recovered by the smoothing properties of R on the right side.

Before describing the different sections of the paper, let us give some more references and add some
comments. There are actually a few results concerning existence of periodic solutions which do not
appeal to Nash-Moser theorem. Bambusi and Paleari [2001; 2002] constructed such solutions without
making use of Nash—Moser or KAM methods, but only for a family of frequency parameters of measure
zero (instead of a set of parameters whose complement has small measure). Related results, concerning
the case of rational frequencies, may be found in [Berti 2007, Chapter 5]. Recently, Gentile and Procesi
[2009] found, for analytic nonlinearities, an alternative approach to Nash—-Moser using expansions in
terms of Lindsted series.

Let us also mention that we restrict in this paper to one of the many variants that may be considered
when constructing periodic solutions. Most of the known results we cited so far concern the case of
periodic solutions of the nonlinear equation, whose frequency is close to the frequency of a periodic
solution of the linear equation obtained for ¢ = 0. The problem may be written, using a Liapunov—
Schmidt decomposition, as a coupling between a non-resonant equation (the (P) equation) and a resonant
one (the (Q) equation). In most works, the resonant equation is a finite-dimensional equation, while (P)
is infinite-dimensional. One uses Nash—Moser to solve ( P), getting a solution depending on finitely many
parameters. Plugging this solution in (Q), one gets for these finitely many parameters an equation in
closed form, that may be solved using implicit functions-like theorems. Actually, Berti and Bolle [2006]
have shown that such a strategy may be also adapted to the case when (Q) is completely resonant, i.e.,
infinite-dimensional.

Since our objective here is to show that one may avoid the use of Nash—Moser theorems, we lim-
ited ourselves to the forced oscillations equation written at the beginning of the introduction, which
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corresponds to a (P) equation for which there is no associated (Q) equation. Berti and Bolle [2010]
have studied similar forced oscillations for the wave equation. It is very likely that our method could
be adapted to recover as well known results for resonant periodic Schrodinger equations, even if one
would have to write a detailed proof. In the same way, since the results in [Delort 2010] concerning the
Schrodinger equation hold not only on T4, but also on Zoll manifolds or on some surfaces of revolution,
we conjecture that the analogue of the main theorem of this paper extends to this setting, or even to the
case of a product of several Zoll manifolds.

Organization of the paper. Section 1 states the main theorem and introduces notation.

Section 2 is devoted to the paralinearization of the equation. After defining convenient classes of
paradifferential operators, we perform a first reduction, localizing the unknown of the problem close to
the characteristic variety of the linear Schrodinger operator. This is done using the standard implicit
function theorem. Next, we paralinearize the equation, reducing it to

(—iwd; —A+V)v=RWv+ef

where V is a paradifferential operator of order zero, depending on v, and R(v) is a smoothing operator
(Actually, we shall have to consider a system in (v, v) instead of a scalar equation). A consequence of
the fact that our starting equation is Hamiltonian will be that V is self-adjoint.

Section 3 is the heart of the paper. We construct a paradifferential conjugation of the preceding
equation to transform it into

(—iwds— A+ Vp(w))w = R(w)w +€f

where R(w) is still a smoothing operator, and Vp is block diagonal relatively to an orthogonal decom-
position of L*(T%) in a sum of finite-dimensional subspaces introduced in [Bourgain 1999].

Section 4 is devoted to the construction of the solution to the block diagonal equation by a standard
iteration scheme. We first show that on each block —iwd; — A + Vp(w) is invertible for @ outside a
convenient small subset. This is done by the usual argument, exploiting that the w-derivative of the
eigenvalues of —iwd; — A is large. In order that the set of excluded parameters remain small, we have
to allow small divisors when inverting —i@wd; — A + Vp(w). As the right-hand side of the equation
involves a smoothing operator R(w), we may compensate the losses of derivatives coming from such
small divisors, and construct a sequence of approximations of the solution.

Let us conclude this introduction with a few words concerning the limitations of our method. First,
it does not seem that it could be adapted to find periodic solutions of nonlinear wave equations, as the
construction of Section 3 relies on a specific separation property for the eigenvalues of —A on T4. On
the other hand, it might be applied to equations where one has a nice separation of eigenvalues, like
KdV or one-dimensional water wave equations with surface tension. Second, we do not know if our
method could be modified to construct quasi-periodic solutions. Recall that such solutions have been
obtained for the equation set on an interval [Kuksin 1993; Kuksin 2000; Kuksin and P&schel 1996]. The
case of solutions on S! has been treated in [Bourgain 1994]. In higher dimensions, Bourgain [1998]
constructed such periodic solutions on T2. The case of general T has been treated in [Bourgain 2005;
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Eliasson and Kuksin 2010]. One of the difficulties of the quasi-periodic case versus the periodic one
lies in the fact that, even close to the characteristic variety, time frequencies might be much larger than
space frequencies. In our proof below, the fact that these frequencies are of the same magnitude plays
an important role. We do not know whether the multiscale methods of Bourgain, Eliasson, and Kuksin
could be combined to the arguments we use in the periodic case to construct quasi-periodic solutions
without making appeal to a Newton scheme.

1. Periodic solutions of semi-linear Schrodinger equations

1.1. Statement of the main theorem. Let T (d > 1) be the standard torus, S! the unit circle. Consider
a C* function
F:(t,x,uu,e)—— F(t,x,u,u,¢€)

(1.1.1)
RxT¢ x C2x[0,1] - R

which is 27-periodic in 7, and satisfies 09 . F(¢,x,0,0, €) = 0 for |a| < 2. We study the equation

oF
(D,—A—I—,u)u=6F(a)l,x,u,ﬁ,e)+ef(a)t,x) (1.1.2)
u
where A is the Laplace operator on T4, D; = }v%, €€0,1], neR, weR*, f isasmooth function on
RxT9, 2m-periodic in ¢, with values in C, and where we look for 2?”—periodic solutions of the equation
when € is small. Changing 7 to ¢/, we have to find solutions on S! x T¢ to the equivalent equation

oF
(a)D,—A—i-,u)u:ea—_(t,x,u,[t,e)+ef(t,x) (1.1.3)
i

for small enough € and for @ outside a subset of small measure. To fix ideas, we shall take w inside a
fixed compact subinterval of |0, +o0[, say w € [1, 2].
Let us define the Sobolev space in which we shall look for solutions. If u € %'(S! x T ), we set for
(j.n)eZx74
1

—itj—in-x
_— e u(t,x)dt dx.
(r) 3" Jsixra . x)

u(j.n) =
For s € R, define % (S' x T?; C) to be the space of those u € @' (S! x T9) such that
def . A
lullZ, S D7 Y A+ 11+ nP)1ac, m)? < +oe. (1.1.4)
J€Z nezd

We shall use the similar notation #*(S! x T?; C2), %#5(S' x T¢;R?) for C? or R2-valued functions.
Let us state our main theorem.

Theorem 1.1.1. Let u € R—Z_. There are sy > 0, > 0 and for any s = sq, any qo > 0, there are
constants 8o € 10,1], B > 0 and for any f € #*1E(S! x T?; C) with | flges+2 =< qo. there is a subset
0 C[1,2]x]0, 1] such that:
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o Forany § €10,8¢] and € € [0, §?]
meas{w €[1,2]: (w,€) € 0} < BS. (1.1.5)
e For any 8 €0, 8¢], any € € [0,8%], and any o € [1,2] such that (v, €) & 0, (1.1.3) has a solution
ue %S(Sl x T4 C) satisfying ullgs < Bes™ 1.

Remark. As mentioned in the introduction, this theorem is a version, for Schrédinger equations, of
[Berti and Bolle 2010, Theorem 1.1], which concerns wave equations. Our point will be to give a proof
that does not appeal to Nash—-Moser methods.

1.2. Spaces of functions and notations. ForneZ%, ue%'(T?), we denote by IT,, the spectral projector

- . ein-x B Cinx dx ein~x 121
nll = u(n)W = | e u(x) Om) 72 amydl2 (1.2.1)

When u(t, x) is in @' (S! x T4 ), we use the same notation, considering ¢ as a parameter. We shall make
use of the following “separation property” result attributed by Bourgain to Granville and Spencer (see
[Bourgain 1999, Lemma 8.1]; for the proof see also [Bourgain 2005, Lemma 19.10]).

Lemma 1.2.1. Forany 8 €10, 11—0[, there are p €10, B[, 0 > 0 and a partition (Qa)acs of Z¢ such that

|n—n/|+‘|n|2—|n/|2}<9+|n|ﬂ forall a € A, n € Qy, n' € Qq, (122)
ln—n'| + ||n|> =0’ |?| > [n|P forall a,¢’ €sd (@ #a'), n€Qq, n' € Qq. o

For each o € «, we choose some n(a) € Q4. There is a constant ®y > 0 such that, if we set
(n) = (1 + |n|?)"/2 for n € 7%, then

Oy Hn(@) < (n) < Bg(n(a)) (12.3)

for any « € A, any n € Q. It also follows from (1.2.2) that, for some uniform constant ®; > 0,

#Qy < O (n(a))Pe. (1.2.4)
For any o € o, we set
O, = Z I,. (1.2.5)
neQqy

We define a closed subspace %5 (S' x T4; C) of 55 (S' xT4; C) by
95 (S! xT4:C) = ﬂ {ue H(S' xT:C) : i1(j,n) = 0 for all n € Qg and all j such that

et 71> Ko{n(@))® or |j| < Kg''(n(@))?}. (1.2.6)
where Ko = Ko (u) will be chosen later on.

In other words, non vanishing modes (j,n) of an element u of #*(S' x T9:C) have to satisfy
Ky (n(@))* < |j| < Ko{n(@))? if n € Qq. This shows that the restriction to #° of the S -norm
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given by (1.1.4) is equivalent to the square root of

YN mFlaG.n? 12.7)

J€Z nezd
and to the square root of

Y (@) Tt} 261 ra - (1.2.8)

aEd

We use similar notation for spaces %5 (S! x T¢; C2), %5(S! x T¢: R?), and so on.

2. Paralinearization of the equation

The goal of this section is to rewrite (1.1.3) as a paradifferential equation in the sense of [Bony 1981],
on spaces of form (1.2.6). We first define the classes of operators we shall use.

2.1. Spaces of operators. We fix from now on some real number oy > % +1. If s € R, g > 0, we denote
by B4 (%) the open ball with center 0, radius ¢ in #*(S! x T4, C), %5(S' x T?; C2?),...

Definition 2.1.1. LetmeR, ¢ >0, NN, 0 €R, 0 > 09+ 2N +d + 1. One denotes by V" (N, 0, q)
the space of maps U — a(U) defined on the open ball of center 0, radius ¢ in %#°(S' x T%; C2), with
values in the space of linear maps from C*°(S! x T%; C) to %/(S! x T¢; C), such that, for any n, n’ € 79,
the map U — IT,a(U)I1, is smooth with values in £(%#°(S! x T%; C)) and satisfies for any M € N
withd +1 <M <0 —09—2N, any U € By(%°), any j € N, any Wy,..., W; € #°(S! x T4:C?),
any n,n’ € 74,

1T (g,a(U) - (Wh, ..., Wi) T || g0 ;
= C(l + |7’l| + |n,|)m<n _n/>_M]1|n—n/|Sllf0(In|+|n/|) l_[ ||W£||%0'0+2N+M. (211)

{=1

Remarks. ¢ In (2.1.1), the decay (n — n’)™™ reflects the available x-smoothness of the symbol of
a pseudo-differential or paradifferential operator. This smoothness is controlled by the upper bound
0 —0o—2N that we assume for M. The cut-off |n —n'| < %(|n| + |n’|) means that we are considering
paradifferential operators. The integer N measures some loss of smoothness, relatively to the index o,
that will appear in some expansions of operators.

¢ Definition 2.1.1 implies that if a € Y™ (N, g, q), then d;[a(U)] belongs to ¥V"(N + 1,0, q). Actually,
d:a(U) = dya(U)-0;:U, so (2.1.1) allows us to estimate

| 1L (82, (0 [a(U)]) - (Wi ..., W) Ly

L(%0)

from |8, U [|o0+28-+a1 [T) ;| Wellzgoo+2n5-+ a1, and by the definition (1.2.6) of 9,
10:U llgpoo+2nv+m < Ko||U |lgpop+20v+1+0m < Ko||U |50

if we assume M <o —2(N + 1) —0y.

The definition implies boundedness properties for the operators.
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Lemma 2.1.2. Let a,m, N, q be as in the definition. Assume that ¢ > o9 + 2N + d + 1. Then for any
U € By(%°), for any s € R, a(U) is a bounded operator from ¥°*(S! x T4, C) 10 %5~™(S! x T4; C).
Moreover, U — a(U) is a smooth map from Bg(¥°) to the space L(H°, #°~™), and for any j € N,
there is C > 0, such that, for any U € By(%°) and any Wy, ..., W; € #° (S! x T4, 0),

. j
H 8{]a(U) (Wi, ..., W) Héﬁ(%f,wﬂ") <C 1_[ | Wellyeo0+2N+a+1. (2.1.2)
(=1

Proof. One has just to apply (2.1.1) with M = d + 1 and use the fact that, by (1.2.7), ||v||§€_v is equivalent
0> yezd <n>2sllnnvl|iz- O

We define a class of smoothing operators as well.

Definition 2.1.3. Let c e R, N e N,and v € N, with g > 09 +2N +d + 1, ¢ >0, r € Ry. One
denotes by R] (N, 0,q) the space of smooth maps U — R(U) defined on B, (#?), with values in
L5 (ST x T C), %517 (S x T4; C)) for any s > 0 + v, such that there is for any j, any s > oo + v,
a constant C > 0 with

] J
|97, RQW)-Wh, ..o, Wi | s sty = € [ TIWellseo (2.1.3)
=1

for any U € By (%), Wy,..., W; € %°.

Remark. Lemma 2.1.2 shows thatif r >0 and 0 > 09 +2N +d + 1, the space W=7 (N, g, ¢) is contained
in Ry(N,0,q).

Proposition 2.1.4. (i) Leto > 09 +2N +d +1,a € V" (N,0,q). Then a* € Y (N, 0, q).
(ii) Let my,my € R. Assume 0 > o9+ 2N +d + 1+ (my +my) 4. Set
r=0—09—2N —(d+1)—(m; +my)>0. (2.1.4)

Ifa € V" (N,o,q) and b € Y"2(N, 0,q), there are c € W™ "2 (N o,q) and R € Ro(N,0,q)
such that

a(U)ob(U)=c(U)+ R(U). (2.1.5)
Proof. Part (i) follows immediately from the definition. For (ii), define

c(U)= > Mula(U) o bWMw L,y <1 (i)

—10
n n

To check that (2.1.1) is satisfied by ¢ when j = 0 we write

ITLe(U) T [l g0y < D IMTaa@(U) gl 0y 1T (U) T [ 0
k
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for n,n’ with [n—n'| < 11—0(|n| +|n’|). Applying (2.1.1)to a,b withd +1 < M <o —09—2N, we get
the bound

C+[n] + 10/ D™ F™2 Y (0 — k)™M (ke —n')y ™™ < C(1 + |n| + |0/ )™ T2 (0 —n') ™M
k

One estimates 8{]C(U ) in the same way.
The remainder R(U) = a(U) ob(U) — c(U) will satisfy by definition of c:

||HnR(U)Hn’||:£(%O) = Z 1T na(U) Mg [l 50 ||Hkb(U)Hn/||§£(%0)1|n_n/|>%(|n|+|n/|)v
k

and so will be bounded using (2.1.1) for a, b by

+ -M -M
Ol ™2 2 n=) = e =Y ™A < e L 41K L= 1)

for any M between d + 1 and 0 — o9 —2N. Since on the summation, either |n — k| > %|n —n'| or
n' —k|> %|n —n'|,and |[n—n'| < %(|n| + |n’|), we get the bound

ITLn RO g0y < CCL+ Il 4 1 D™ 7270y

for any M between d + 1 and 0 — 09 — 2N . Reasoning as in the proof of Lemma 2.1.2, we obtain that
R(U) sends % to #5*" for any s and r given by (2.1.4). The estimates of G{JR(U) (Wi, ..., W) are
obtained in the same way. O

In the rest of this paper, we shall use several variants of these classes. We shall denote by W' (N, 0, )
the subspace of W (N, o, ¢) made of those operators ¢(U') sending real-valued functions to real-valued
functions, i.e., satisfying a(U) = a(U). We define %ﬁsR(N, o0,q) from R (N, 0, q) analogously. We
denote by

U"™(N,0,q) @ Ma(R) and R (N,0,q) ® My(R)

the space of 2 x 2 matrices with entries in W"*(N, 0, ¢) and in R (N, 0, q) respectively. We use similar
notation for Wg' (N, 0,¢) and R} (N, 0, g).

Finally, we shall consider operators a(U, w, €), R(U, w, €) depending on (w, €) staying in a bounded
domain of R?. We say a(U, w, €) is C! in (w, €) if (w, €) = N,a(U, , €)1, is C!in (w, €) with values
in £(%°) and if (2.1.1) is satisfied also by d,a, dca. Likewise, R(U, w, €) is C if (w,€) = R(U, w, €)
is C! in (w, €) with values in L(#°, #°*") and if (2.1.3) is satisfied by 9, R, d¢ R.

2.2. Equivalent formulation of the equation. The goal of this subsection is to reduce (1.1.3) to an
equivalent equation for a new unknown belonging to the space #° defined by (1.2.6) instead of es.
Recall that we fixed some o > % + 1.

For o € R, we consider the space #° (S! xT%; R?) C 5 (S!xT9; R?) and denote by 7 (S'xT%; R?)
the orthogonal complement of the first space in the second one.
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Definition 2.2.1. Let 0 > 09. Denote by %7, 37 any of the preceding spaces. Let X be an open subset
of #9, k € Z. One denotes by Pk (x, %‘z’_k) the space of C* maps G : X — %‘2’_" such that, for
any s > o and u € X N ¥7:

o G(u) e 557

e The linear map DG (u) € L(#?, %‘z’_k) extends as an element of (%7, %g/_k) for any o’ €[—s, s].
Moreover, v — DG(v) is smooth from X N3] to the preceding space.

o The bilinear map DG (u) € £, (#J x#Y; %g_k ) extends as an element of £, (97" x #7?; 9, _k)
for any triple {07, 02,03} = {0/, —0’, max(0y,0’)} with ¢’ € [0,s]. Moreover, v — D?>G(v) is
smooth from X" N 9] to the preceding space.

Let us give an example of an element of ®>:0(5, %°). Consider F : S! x T x R? — R2, a smooth
function satisfying F(¢,x,0) = 0, 9, F(t,x,0) = 0. By Lemma A.1 of the appendix, for o > % +1
and u € °(S! x T9; R?), we have F(-,u) € #°(S! x T4; R?), and by Corollary A.2, u — F(-,u) is
smooth. If we define G(u) = F(-,u), then DG(u)-h = 9, F(-,u)h, which, by Lemma A.3, extends
as a linear map from % to itself for any o’ € [—s,s], when u € H#° and s > % + 1. In the same
way, D2G(u) - (hy, hy) = 02 F(-,u) - (hy, hy) extends from Jo1 x Ho2 to 03 for 0y, 0, 03 as in the
statement of the definition, by Lemma A.3.

Definition 2.2.2. Let 0 > ¢, X an open subset of %%, k € Z. One denotes by C°* (X ;R) the space
of C! functions ® : X — R, such that for any s > o and u € X N %3, we have V®(u) € %ﬁ‘k and
u — V®(u) belongs to ®>°K (X, %‘l’_k).

If F:S!xT9xR2 — R is a smooth function, with F(t,x,0)=0, 0,F(t,x,0)=0, BﬁF(Z, x,0)=0,
and if ®(u) = [q1,qa F(¢,x,u(t, x))dt dx, then VO(u) = 9, F(-,u) € 5 if u € 5 and s > % +1
(see Lemma A.1), and the example following Definition 2.2.1 shows that ® € C 00,0 (56", R) for o > 0y.

Remark. In the sequel we shall have to consider elements G(u, w, €), ®(u, w, €) of the preceding spaces
depending on the real parameters (w, €). We shall say that G, ® are C! in (w, €) if the conditions of
Definition 2.2.1 (resp. Definition 2.2.2) are satisfied by G, 0, G, 0¢G (resp. @, 0, D, 0 D).

Lemma 2.2.3. Let 0 > 09, k € N, X an open subset of #%, G € ®>°~k (X, %g+k ), Y an open subset
of #3 K containing G(X), ® € COK(Y,R). Then ® oG € C®O(X,R).

Proof. The assumption on G implies that for v € X N #%, s > o and for ¢’ with |o/| <,
DG(v) € L3, %3 ) c 233", %3). (2.2.1)

Moreover, since V& € ®°k (Y, #J), we have G(v) € Y N %;Jrk forv e X N#3, so VO(G(v)) € %5
and for any " with |0”| < s+ k, (D(V®))(G(v)) is in L(KS", %g//_k). In particular, for any o’ with
0’| <,

D(V®)(G(v)) € (3 T*, %3). (2.2.2)

We deduce from (2.2.1) that V(® o G)(v) ='DG(v)- (V®)(G(v)) belongs to #; when v € X NJC;. Let
us check that V(® o G) belongs to ®>*-0(X, HT). fue XNH] (s=0)and h € %‘1’/ with o’ € [—s, 5],
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we write
DIV(®oG)W)]-h= 'DG(v)- ((DVCID)(G(U)) -DG(v) -h) +(D('DG)(v)-h)-VO(G(v)). (2.2.3)

By (2.2.1) and (2.2.2), the first term on the right belongs to %‘1’/. To check that the last term in (2.2.3)
belongs to the same space, we integrate it against i’ € 3‘61_”/. We get

/ [(DCDG)()-h) - VO(G))]H dt dx = / (VO)(G(v)) D*G(v) - (h, h') dt dx. (2.2.4)

By Definition 2.2.1,
DZG(”U) . (h’ h/) c %;max(ao,o")-i-k C %; max(ao,g/)‘

Since VO(G(v)) € #5 C %Iznax(go’a/), this shows that the right side of (2.2.4) defines a continuous linear
formin /' € %1_‘7/.
We now study D?[V(® o G)(v)]- (hy,h2), with (hy, hp) € 57" x #]?. To prove that
D*[V(® 0o G)(v)]- (hy, hy) € %,
we compute, for 13 € #93,

DZ/V(CDOG)(v)h3dt dx =D2/[(VCD)(G(U))][DG(U)-h3]dt dx.

We get the following contributions (up to symmetries) for the action on (%1, h;) € %(1“ X %‘172:

/ [(VO)GW)][D?G(v) - (hy, hy, h3)]dt dx, (2.2.52)
/ [D((V®)(G(v))) - h1][D>G(v) - (hy, h3)] dt dx, (2.2.5b)
/ [(DV®)(G(v))- D2G(v) - (hy,h2)][DG (W) - h3]dt dx, (2.2.5¢)
/ [(D2V®)(G(v))- (DG (v) - hy, DG(v)-hy)][DG(v)-h3)dt dx. (2.2.5d)

In (2.2.5a), we may assume for instance /1, € 3‘6 chy €% o hye %max(a"’a ) Since u — D2G(u)
is Cl on X N %max(ao’a) with values in &, (% X %_“ % _ma"("o o /)"'k) the second factor in the
integrand belongs to 9, max(0o,0")+k , SO may be 1ntegrated against VO(G(v)) € ¥ C %max(ao ) for
s>0'>0ands >o.

In (2.2.5b), D*G(v) - (hy, h3) € %;"1“‘ . On the other hand D((V®)(G(v)))-hy isin #3' by (2.2.1)
and (2.2.2), which allows one to integrate the product of the two factors.

In (2.2.5¢), DG(v) - h3 lies in %aﬁk The other factor is given by the action of (DV®)(G(v)) on
D*G(v)-(hy,hy) e %_a3+k whence again the wanted duality in the integral, using (2.2.2).

Finally, in (2.2.5d), we integrate DG (v)-h3 € %7603+k against the action of (D2V®)(G(v)) on a couple
belonging to %01+k X %afrk C 95" x #3572, Since thls vector is in %, 73~ by definition of C** (Y, R),
we get the conclusmn. O
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Let us write an equivalent form of (1.1.3) using the classes of functions above. Since the Hamiltonian
F in (1.1.2) is real-valued, we may write (1.1.3) as a 2 x 2 system

oF
(wDy — A+ p)u =€f(t, x) +6F(t,x,u,ﬁ,e),
i

oF (2.2.6)
(—wD; — A+ p)ii =€ f(t,x) + ea—(t, X, U, i, €).
u
We identify u = vy +iv, with v = [3;] and f = f; +if; with f = [ﬁ] If we set
__[0F/dv;
VEQ) = |:8F/8v2:|
and
_[A-p —wi;
Equation (2.2.6) is equivalent to
Lyv=—ef —eV,F(t,x,v). (2.2.8)
Define, for v € s (S! x T4, Rz),
1
Di(v, fiw,€) = —/ (Lyv)vdt dx+€/ f(t, x)v(t,x)dt dx (2.2.9)
2 Jsixta SixTd
and
®,(v,€) = / F(t,x,v(t,x),e)dt dx. (2.2.10)
SixTd

Then VO (v)=Lyv+ef, so Dy €C2(Hx K, R) if o> 0y, since, by the definition of F° (S'xT9; R?),
Ly, is bounded from #° to %°~2. By the statement following Definition 2.2.2, ®, € C®:%(%, R)
(0 > 0¢). Moreover (2.2.8) may be written

Vu[®1(v, f,w,€) +€Dy(v,€)] = 0. (2.2.11)

Using the notation introduced at the bottom of page 646, we decompose any v € s (S x T4; R?) as
v = v’ + v” on the decomposition

%S(SI xTTd;[RZ) = %5(S! xT4: R?) @ #*(S! xTTd;[RZ).

We denote for ¢ > 0 by B, (), B4 (%°), By(F*) the ball of center 0 and radius ¢ in these spaces. By
(1.2.6), if v e F5(S! x T4 R?), (j,n) € Zx Qg C ZxZ% and ¥(j,n) # 0, then |j| > Ko(n(a))?
or |j| < Ko_l(n(a))z. Moreover, since u € R —Z_, ||n|?> + u} > c(u)(n(a))? when n € Qq, for
some constant ¢(u) > 0. If we fix Ky large enough, and use that w stays in [1, 2], we conclude that the

eigenvalues of L, satisfy the bounds

!wj + |n|? +M} > c(|j| + (n(@))?) for je€Z neQq, acsd.
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This shows that the restriction of L, to T2 is an invertible operator from #**2 to % (uniformly in
w €[1,2)).
Let us reduce (2.2.11) to an equation on the space #*(S! x T, R?).

Proposition 2.2.4. Let 0 > 0¢,q > 0, ' € By(#°). There are y, €10, 1],

o an element (v, f") — Y2V, f", w,€) of C®O(W,:R), where W, = By (%#°(S' x T4;R?)) x
Bg(F° (S x T4; R2)), with C" dependence in (w, €) € [1,2] %[0, yol, and

o anelement (V', f") — GV, f", @, €) of @ 2(W,, F°12), with C! dependence in (v, €),
such that, for any given subset A C [1,2] X [0, vol, the following two conditions are equivalent:
(i) The functionv = (V', GV, ", w, €)) satisfies for any (w,€) € A
Lyv+ef +€eVydy(v,€) =0, (2.2.12)
where = f'+ .
(ii) The function v’ satisfies for any (w,€) € A

LoV +ef' + eV (V) [, w,€) =0. (2.2.13)
Proof. Write (2.2.12) as
LoV +ef' +eVy®,(v, 0", €) =0, (2.2.14a)
LoV +ef” +eVyrd,(v, 0", €) =0. (2.2.14b)
We are looking for a solution of the second equation under the form v/ = —eL_! " + ew”. The new
unknown w” satisfies
w” ==L,V @y, —eL, [ 4+ ew” . €). (2.2.15)

Let go > 0 be such that || L'V @, (v, h, €)|go+2 < go/2 for any (v, h) € By(#7) x B4(F7), any
€ €0, 1], any w €1, 2]. The fixed point theorem with parameters shows that there is y, € ]0, 1] such that
for any (v, /") € Wy, any € € [0, yo], Equation (2.2.15) has a unique solution w” € By, (F°12). We
denote this solution by G(v', f”, w, €). This is a smooth function of (v/, /") € W,, with C ! dependence
in (v, €). If moreover (v/, f”') € %#* for some s > o, it follows from (2.2.15) that w” € #*2 (using that
L' gains two derivatives in the &° scale). Let us show that G belongs to ®°°’_2(Wq, F°+2). By the
definition of G

Dy G, " w,€)=—L'(Md—eM"(V, [/, 0,6 ) L)Y 'M'(V, f", 0,¢), 16

DGV, " w,€) =el ) Md—eM" (W, f" 0, e) L)' M (Y, [ 0, €)L,", (2210
with

M'(V, f" w,€) = (Dy Vy @) (v, —eL ' [ +€G,e),

e ! ol _ / —1 rn 2.2.17)
s ) ’ - v v ) ) .
M (U f w 6) —(D »V //q)z)(l) —GLw f +eG 6)

Since ®, € C®%(W,,R), when (v/, /") € W, N ¢s for some s > o, one can extend M” (v, [, w, €)
into an element of 58(%”/, @"/) for any o’ € [—s, s]; similarly, M'(v', f”, w, €) extends as an element
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of L(%°,F°"). We choose ¥, small enough that for € € [0, yol, €| M" (v, ", w,€)L ! | (o o) is
smaller than % Let us check that G satisfies the first condition in Definition 2.1.1. We may write the
first equation in (2.2.16) as
Dy G, [, w,e€)
2N—1
=— > LN eM LY M — L eM LY N (d—eM” L) N eM"LHN M, (2.2.18)
k=0
and a similar formula holds for Dg»G. If N is chosen large enough relatively to s, and ¢’ € [—s, 5],
(eM"L;")N M’ sends #° to %°, over which (Id —eM” L)~ is bounded. Consequently, the last
contribution in (2.2.18) is in %12  %°'+2. The sum on the right side being bounded from %#° to
Fo' 2 for any o’ € [—s, 5], we get the same property for D,yG. We argue in the same way for Dy»G.
To check the second condition in Definition 2.1.1, we compute from (2.2.16), for (i1, h,) € ! x #°2

DLGW, f", w,€)-(hy,hy) ==L, ' (Ad—eM" LY ' [(DyM'-hy)-hy)
—L ' d—eM" LYY Y eDy M L -h)(Ad—eM" LY M - hs.

If {01,05.,03} = {0/, —0’, max(0¢,0’)}, the assumption on ®, implies that D,y M’ sends #°! x 2
to 793, and Dy M" sends #°! x F°2 to F?3. Using expansions as in (2.2.18), we conclude that if

(h1,hy) € 91 x 52, D2G(', f", w,€)-(hy,hy) € F~73T2. One studies Dy Dy»G and D}NG in the

same way. It is clear that DG, D*G are smooth in (v/, f”) € W, N %° and have a C' dependence in
(w,€); hence G € <I>°°’_2(Wq, Fo+2),
Let us obtain the equivalent form (2.2.13) of (2.2.12) or (2.2.11). By (2.2.9), (2.2.10)

OV, w,€) +edy(V, V€)= %/(va’)v'dt dx-l—e/f’v'dt dx
+%/(va“)v”dtdx+6/f”v”dtdx—i—e(I)z(v/,v”,e).

We plug into this expression the solution v’ = —eL_! /" +eG(V', /", w, €) of (2.2.14b). We get after
simplification the function

1 2
VO, S w0 = /(va’)v’ dt dx +e / I didx =5 /(Lzlf”)f” dtdx+eya (v, [7, @, €),
where

v (V. ' w,€) = g / G(LoG)dt dx + @y, —eL,' [ 4 €G,¢€). (2.2.19)

The integral in (2.2.19) is the composition of the function defined on %° by w” — [ w”(L,w”) dt dx,
which is an element of C%2(%°, R), with the map

(U/,f”) —)G(U,,f//,a),G),
%O‘ —)9"70—’_2

which is an element of CI>°°’_2(Wq, F°+2). By Lemma 2.2.3, we conclude that v, € C°°’0(Wq, R).
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Since G is defined as the critical point (up to an affine change of variables) of the map
V' = (@) + D) (V0" 0, €),

and since W is the corresponding critical value, v’ solves (2.2.14a) if and only of Vi, W (v/, f”, w,€) =0.
This gives (2.2.13). O

We finish this subsection with a lemma that will be useful in the sequel. Let X be an open subset of
9°0(S! x T4;R2), ¥ an element of C%%(X;R). Forve X N#1®, w;, w, € 1, we set

L(v;wy, wy) = D*Y(v) - (wy, ws). (2.2.20)

This is a continuous bilinear form in (w;, w,) € #° x #°, by the definition of C>*-°(X; R). By the Riesz
theorem, we write it

L(v;wl,wz)=/]

Slx

(W(v)w;)ws di dx
T

for some symmetric %°-bounded operator W(v). Since Definition 2.2.2 implies that v — D2y (v) is
a smooth map on X with values in the space of continuous bilinear forms on #° x #°, we know that
v — W(v) is smooth with values in £(#°, #°). Thus we may write, for j = 1,...,d,

L0y wr, )+ L@swr O = [ (0o WO e d

SlxTd

= —(3p L) (v; w1, w2) - (Ox; V), (2.2.21)

forany v € X N#T>® and wy, w, € HT.

We denote by C[Xy; o € N4 ] the space of polynomials in indeterminates X, indexed by elements of
NY . If Xolfll Xé{f is a monomial, its weight will be defined as k|oq| + --- + k¢log|. The weight of
any polynomial is then defined in the natural way.

Lemma 2.2.5. For any N € N and £ € N, there is a polynomial Qﬁ, € C[Xy: a € N¥), of weight less
or equal to N, and for any q¢ > 0 a constant C > 0 such that, for any v € Bg(¥°°) N HT° N X, any
hi,....hg in %+t anyn,n’ cz74

|05 W () - (... he) Ty

gg(%())

L
<Cl-myN S 04 [ 0l0)a) [ e llyeorne . (2.222)
No+-++N¢=N =1

Proof. Since 'T1, = T1_,, we may write, for any wy, wy € Jetoo,
(n; —”})/(HnW(U)Hn’wl)wz dt dx = (nj —n}) L(v; Tlywy, T_pwy)

= i[L(v; 0x; My wy, M—pws) + L(v; Myrwy, 0x; [T—yw3)]
= —i(0y L) (v; Hywy, —pw3) - (dx; ),
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by (2.2.21). Iterating the computation, we get for
(n—n"\yN ‘/(H,,W(U)H,,/wl)wz dt dx

an estimate in terms of quantities
|02 L) (v; Ty wy, T pwy) - (0% v, ..., 3% v)|,

with ||+ -+ |op| < N. By the properties of L, this is bounded from above by

p
Cll w2 Tpwal 2 T 18% vllseon
p'=1
when v stays in a fixed #°°-ball. This implies (2.2.22) for £ = 0. The proof for general £ is similar, up
to notation. 0

2.3. Reduction to a paradifferential equation. We want to construct, under the conditions of the state-
ment of Theorem 1.1.1, periodic solutions to (2.2.6). We have rewritten this equation under the real
form (2.2.8) (or (2.2.11)). By Proposition 2.2.4, if we find a periodic solution v’ for (2.2.13), we get a
periodic solution v for (2.2.12), which is a rewriting of (2.2.11). We are thus reduced to finding a solution
v € % (S! x T4; R?) to (2.2.13). Since the force term f = f’ + f” will be fixed, we no longer write
the /" dependence in the function v/, defined in Proposition 2.2.4. Moreover, since, in the rest of the
paper, we will study only the equivalent formulation (2.2.13) of our initial problem, we drop the primes;
that is, we study

Lov+ef +eVyyr(v,w,€) =0, (2.3.1)

where v € B, (7 (S xT4;R?)), f € #5(S! xT4; R?), v, is in C%°(B, (%), R) for some o € [0y, 5],
g > 0 and for € € [0, yp], with yo € ]0, 1] small enough. We shall use the equivalent norms (1.2.7) and
(1.2.8) on the spaces we consider.

Our objective in this subsection is to rewrite the nonlinearity in (2.3.1) using paradifferential operators.

Proposition 2.3.1. Let g > 0,0 > 09 + d + 1 be given. Set
r=o0—09—d—1. (2.3.2)

There is a symmetric element Ve \IJH% (0,0, q) ® My (R) and an element Re Ro g(0,0,9) @ M2 (R), with
C! dependence in (v, €), such that, for any v € By(#°), € €0, yo], and w € [1,2],

Voo (v, w,€) = V(v,w,e)v—l—ﬁ(v,a),e)v. (2.3.3)

Let us comment about the interest of this decomposition of V. It allows us to express the nonlin-
earity in (2.3.1) as the sum of a remainder and of the action of the paradifferential potential 17(1), w,€)
on v. In that way, the main contribution to the nonlinearity is expressed in terms of a class of operators
enjoying a nice calculus. This will be exploited below to perform a block diagonalization.
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We introduce some notation for the proof. For p € N, v € #°(S! x T?; R?), we set

Agv = ITgv, Apv = Z II,v for p>1,
nezq
2P=l<|p|<2P
p—1 (2.3.4)
Sov =0, Spv = Z Apv = Z IM,v for p=>1.
p'=0 nez
|n|<2P~1

We also consider the frequency cut-offs defined for n,n’ € 74 by

S(n,n') = > . (2.3.5)
In”"|<2(14min(|n[,|n’]))
Lemma 2.3.2. Leto >0o+d+1,9>0. Thereisamap (v,w,€) = W(v, w, €) defined for v e By(#),
e €[0, o], w €[1, 2], with values in the space of bounded symmetric operators on #°(S' xT%; R2), which
is C® in v and has C' dependence in (v, €), such that for any (v, w, €)

V(0.0 = [

Slx

TId[W(v, w, €)vjv dt dx (2.3.6)

and such that the following estimate holds: For (£, N) e NxN, there are polynomials Qf\, eClXy; @ eN],
of weight at most N, and there is for any M € N and £ € N a constant C, depending only on £,q, M,
such that for any v € Bg(#?), any € € [0, o], any o € [1,2], any (ag,a;) € N2 with ag +ay < 1, any
(hy,....hy) € (K, and any n,n' € 79,

| 11,0999 DEW (v, @, €) - (hy, ... ) Ty

L(560)
¢

<Cln—n)™M 37 O, ((I8*S (. Yvllsewo)a) [T ISGn eyt (23.7)
No+++N¢e=M =1

Proof. We do not write w, €, which play the role of parameters. Since ¥, vanishes at order 3 at v = 0,
and S,v — v in #° when p — +o00, we write

+o00 +o0 1
Y2 (v) = (V2(Sp, +10) = V2 (Sp ) = Y / (0Y2)(Sp, v+ T1Ap V) dTy - Ap) 0.
p1=0 21=0 0
Repeating the process, we get
+o0 +o00 1 01
no=3 % | /0 (@PY2) (1. pa (01, 72)0) dTa - (s (Spy + 11 Ap )0, Apyv) dy,
P1=0p2=0

where Qp, p, (71, 72) = ]_[%:1 (Sp,+1¢Ap,). By the discussion before Lemma 2.2.5, there is a symmetric
operator W(v) satisfying (2.2.22), such that

Y2 (v) - (wy, wp) = /[W(v)wl]wz dt dx.
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We set

1 1
1 ~
[/]7(1)):5 E E /(; /(; AP][W (Qphpz(flsTZ)U)Apz(Sp] +I1Ap1)]d‘[1d‘172

P11 P2

1 1
1 ~
AN T [ 8o+ 018500 @1 0Bl nd s, 239
p1 D2

This is a symmetric operator. We apply (2.2.22) to W. Because of the cut-offs in the argument of w
in (2.3.8), we may write IT, W(v)I1,, = IT1,,W(S(n,n")v)I1, . Consequently, (2.2.22) implies (2.3.7).
Note that since 0 > 0y + d + 1, we may take some integer M > d, such that 6y + M < g, so that for
v, hy in %, the right side of (2.3.7) is bounded from above by C (n —n’) ™™ . This shows that W(v) is
indeed bounded on #°. O

Proof of Proposition 2.3.1. Let h; be in #T°°(S! x T%; R?) and write

Dyrr(v,w,€)-hy 22/

d(W(v,w,e)v)hl dt dx—l—/ (DW(,w,€)-hp)v)vdtdx. (2.3.9)
SIxT

SixTd
Define
V=2 Lz gy T W @0, 0, ) Ty

n,n’

In (2.3.7), we can bound |[0%S (n, n’)v|5c0 by C|lv|3es when |a| < M < o — 09, and we can control
IS, n") g || g00+n8y bY Clihgllgoo+n1. We obtain that V satisfies (2.1.1), and is thus an element of
w00, o, ¢). We show that the remaining terms in (2.3.9) give contributions to the last term in (2.3.3). Set

Ri(,0.€) =2 3 TaW@.0. MLy, i bl
n n
We estimate

| T1,02002105 Ry (v, 0, €) - (B, ..., hg) Ty

(ae) (2.3.10)

using (2.3.7) with M > o — aq. Since ||S(1, n")w]|yo0+5 < C(1 + inf(|n|, |n’[)) B+ + |lw |50, we
get for (2.3.10) the upper bound

¢
C(L+|n| + 2" )™M (A +inf(|nl, |’ )M+~ [T el
v=1

Taking M large enough, we deduce the boundedness of R; (v, w, €) and of its derivatives from #* to
ges+(o—0o—d=1) for any § > o0g; thus Ry € QR(’) r(0,0,9).
We treat next the last contribution to (2.3.9), defining an operator R; (v, w, €) by

/[(DW(v, w,€)-hvlwdt dx = /[Rz(v, w, e)wlh dt dx (2.3.11)
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for any 7, w € #T°°. On the left side, we decompose the last v as Y ,, [1,yv and w as Y, TT,w. We
bound the modulus of (2.3.11) by

D DWW, @, €) - hTly

n n

g0y [TInr vl g0 [[TTnw 0. (2.3.12)

To show that R, (v, w, €) is bounded from ¢ to %¢5*", we bound ||TT, w50 < ¢ {n)~||w]|ses, for a
0?-sequence (cy), and take 1 € %57, We use (2.3.7) with £ = 1. We have the bound

O, (19 S, 1")0lle00 ) 1S (1, nVh g ny < C(1+inf(|nl, [ )MFH740 | gesr
since v is bounded in #°. Consequently, the general term of (2.3.12) is smaller than

C(n—n"y"M (1 +inf(|n|, [n'[)MFST7 0 () =5 |l wllses || 2ll5e—s—r () =7 clys 0|30 (2.3.13)

for some £2-sequence (c;)n- Taking M = d + 1, and using the value (2.3.2) of r and s > 0, 0 > 0,
one checks that the sum in n, n’ of (2.3.13) converges. This shows the boundedness of R, (v, w, €) from
H* to ST7. One treats in the same way 95°02' X R, (v, w, €). Consequently R € Rp.5(0,0,¢). This
concludes the proof of the proposition. O

Let us conclude this section writing in complex coordinates the equation we are interested in. By
Proposition 2.3.1, Equation (2.3.1) may be written

va+ef+el7(v,a),e)v+e§(v,a),e)v=0. (2.3.14)

We write v = [y} | € R? and set u = vy +ivy, U =[], I'=[} Y]
Corollary 2.3.3. Let ¢ > 0, 0 > 09 +d + 1, r given by (2.3.2). There is an element V(U,w,€) in
V00, 0,q) ® My(R) with V(U,w, €)* = V(U,w,€), there is R(U,w, €) in R4(0,0,q) ® M2(R) such

that (2.3.14) is equivalent to

[(wI'Di + (A +p)I)+eV(U,w,€)]JU =eR(U,w,e)U +€f (2.3.15)

Si+ifa
fll —if> ])

Proof. Write V(v,w,e) = (Iz,j(v,w,e))lsi,j52, ﬁ(v,w,e) = (ﬁi’j(v,a),e))lﬁi’jﬁz and note that
(2.3.14) implies

(wDy — A+ p)u
=e(fit+ifa)—eVi1(Uw,e)u—eVi(U,w,e)ii+eR1(U,w,e)u+eRp(U,w,€)it, (2.3.16)

(where, abusing notation, we write f for [

where we have set
Vi = —%[‘711 + Vo +i(Var = Vi)l Vip= —%[1711 —Var +i(Var + Vi),
Ry = %[ﬁll + Ry +i(Rai — Rip)l, Rip= %[ﬁll — Ry +i(Ra1 + Rpn)l.
We define V2_1=V~12, Vay =V 11, Ry1 = Riz2, Ryo=Ry1, V = (Vij)i<i,j<2» R=(Rij)1<i,j<>. Since

' =V and V =V, we see that V* = V and (2.3.16), (2.3.17) imply (2.3.15). This concludes the proof.
O

(2.3.17)
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3. Diagonalization of the problem

The goal of this section is to deduce from (2.3.15) a new equation where, up to remainders, V (U, w, €)
will be replaced by a block diagonal operator relatively to the decomposition #° = D, Range(ﬁa)
coming from (1.2.5). This is the key point that will allow us to avoid using Nash—Moser methods in the
construction of the solution performed in Section 4.

3.1. Spaces of diagonal and non diagonal operators.
Definition 3.1.1. Letc e R, N eN, 6 >09g+d+ 142N, meR, ¢ > 0.

(i) One denotes by X (N, o, q) the space ¥ (N, 0, q) ® M, (R). Abusing notation, we also write
RI(N,o0,q) for R (N, 0,q) @ M2 (R).

(ii) One denotes by XJ'(N, 0, q) the subspace of X™(N,0,q) consisting of elements A(U,w,€) =
(A4;j(U,w,€))1<i,j<2 such that 415 = A1 =0 and, for any o, &’ € sl with o # o/,

oA (U,w,6)lly =0, oAy (U,w,e)lly =0. (3.1.1)

(iii) One denotes by X, (N, 0,q) the subspace of ™ (N, 0, q) made up of elements A(U, w, €) such
that, for any o € «,

oA (U,w,6)lIg =0, TaAy(U,w, )il = 0. (3.1.2)
Clearly, we get a direct sum decomposition X" (N, 0,q) = X (N, 0,q9) ® Z{ (N, 0,q).
Definition 3.1.2. Let p €10, 1].

(1) £7'(N,0,q) denotes the subspace of £™7?(N, 0, q) consisting of elements (4;; (U, , €))1<;,j<2
that satisfy
Ai1, Az €W"P(N,0,q), A1z, A1 € V" 2(N,0,q). (3.1.3)

(i) £, (N, 0, q) denotes the subspace of Z™~°(N, 0, ¢) consisting of elements (4;; (U, w, €))1<i,j<2
that satisfy (3.1.3) and

At =—Ayy, A5, =—Ay, A%, =Ay. (3.1.4)

Remark. It follows from the definition and from Proposition 2.1.4(ii) that, if 4 € 58:,"1 (N,o0,q), B €
%p*(N,0,q) with o = 0o + 2N +d + 1 + (my + my —2p)+, then AB is the sum of an element of
£ tM2=P(N 5, ¢) and an element of Ry (N, 0,q) with

r=oc—o09g—(d+1)—my—my+2p—2N.

Proposition 3.1.3. Let A(U, w, €) be a self-adjoint element of X{,(N,0,q). There exist B(U,w,€) in
$."™(N,0,q) and R(U. 0, €) in R, ™™ (N, 6,q), with r(0, N) = p(c —0—2N —d — 1), such that

BU,w,6)*(A—pu)+ (A—pw)B(U,w,€) = A(U,w,€) + R(U, w, €) (3.1.5)

(where p is given by Lemma 1.2.1, for a given B € |0, 11—0[). Moreover [A, Blisin £ (N, 0, q).
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Proof. By assumption, we may write

AU 0. €) = |:a(U,a),e) b(U,a),e)i| ’

b(U,w,e)* ¢(U,w,e)
with a* = a, ¢* = ¢, and Tgally = 0= Tyclly if o, o’ € s with « # a. Write a = da’ + a”, with
d' =) Lnwize(ni+inye TnaTw. " =3 Duowiscal+inye Tna Tl
n,n’ nn'
where ¢ is a small positive constant. Applying (2.1.1) with M =0 —09—2N —d — 1, we get
IT1,07,a" (U)W, ..., Wi I || g0 ;
< C+Inl+ 10 )" =) iy [T Wl
{=1

which implies a bound of type (2.1.3) for any s > 0, with r replaced by (o, N) —m. Consequently, a”
gives a contribution to R in (3.1.5) and, changing notation, we may assume that @ = a’. We do the same
for the c-contribution, so that we reduce ourselves to a, ¢ verifying that

M,all,y =0 and Iucll,y =0 if |n—n'| > c(n| + |n'])”. (3.1.6)
We look for
_|aU w,6) bi(U,w,¢)
Bl w€) = |:b1(U,a),e)* ci(U,w,e) |’

for some ay, by, ¢y satisfying a’f = —a, c;" = —cy such that A(U, w, €) equals the left side of (3.1.5).
The latter may be written as

[ [A, ay] (A—p)by +bl(A—M)] (.1.7)
b (A—p)+(A—p)by (A, cq]
Consequently, we have to solve the equations
[Aai]=a, (A—pw)bi+bi(A—p)=>b, [A,ci]=c. (3.1.8)
The first of these is equivalent to
(7’| = |n|*>) a0,y = Mall, for any n,n’ € Z9. (3.1.9)

Since 4 € E{(N, 0, ¢q), Definition 3.1.1(ii) implies that the right side in (3.1.9) vanishes if 7, n" belong
to a same 24 of the partition of Lemma 1.2.1. Consequently, we may define

aiUw.e)= Y > > (0P~ MpaU.0. )My (3.1.10)
0,0/ €ANEQy N'EQ o/
aFa’

If we use the second lower bound in (1.2.2), Definition 2.1.1, and (3.1.6) with a small enough ¢ > 0, we
see that @, satisfies (2.1.1) with m replaced by m — p. Thus a; € W"~P(N, g, ¢), and by (3.1.10) and
the fact that a* = a, we get a] = —ay. The last equation (3.1.8) is solved in the same way.
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We are left with finding b1 (U, w, €). The equation giving it is equivalent to
—(n)? 4+ |7')> 4+ 2pu) by T,y = 11,611, (3.1.11)

Since p & Z_ by assumption, we may always define b, by division. Coming back to Definition 2.1.1, we
see that we get an element of ¥"~2(N, o, ¢), which is moreover self-adjoint. This concludes the proof
since (3.1.7) shows that by construction [A, a1],[A, ¢1] belong to ¥ (N, g, q), and since Abq, b A and
their adjoints are in ¥ (N, o, ¢). O

3.2. Diagonalization theorem. The main result of this subsection is the following one, which gives a
reduction for the left side of (2.3.15).

Proposition 3.2.1. Let r be a given positive number and fix an integer N such that (N + 1)p > r + 2.
Let 0 € R satisfy

0>00+2(N+1)+d+1+7r/p. (3.2.1)

Let ¢ > 0 be given. One may find elements Q;(U,w,€) in SE;jp(j,a, q), 0 < j < N, elements
V,j(U,w,€)in 25" (j,0,q),0<j <N —1, and an element R\ (U, w, €) in RE(N +1,0,q), with C!
dependence in (w, €), such that if one denotes

N N—-1
, to
QU.w.€)=> Qj(U.w.e). WwlU.w.e)=Y Vpj(U.w.e), I'= [o _1], (3.2.2)

j=0 j=0
one gets, for any U € By (°(S! x T9; C2)),
(Id+eQU,w,€))* (wI'Di + (—A + p)I +€V(U,w,€))(1d +€Q (U, w, €))
=wl'Di+ (—A+ ) +eVp(U,w,€) —eR(U,w,€). (3.2.3)

We shall prove Proposition 3.2.1 by constructing recursively Q;, 0 < j < N so that Q; may be written
0j = 0} + 0 with

0 e L, P(j.o.g).  [A.0Q}leSTP(joq).  j=0...N

Le g UTVP(j o.q), (A, Qflex UtDP(joq), j=0.....N—1, (3.2.4)
"o

N—O.

We compute first the left side of (3.2.3).

Proposition 3.2.2. Let r,0, N satisfy (N + 1)p>r+2ando > o9 +2(N +1)+d +1+r. Let
OWU,w,e) = Z}V:o Q;(U,w,€) be given, with Q; = Q;. + Q}’ satisfying (3.2.4).

o There are elements
Si(U.w.e) e LU VP(joq), 0<j<N-1, (3.2.5)

with[A, Sj]1€ S=UTVP(j 6,q), and Sj depending only on Q, (0<£ < j)and Q) (0<L< j—1).
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o There are elements

I/j(U,w,e)GZ_jp(j,a,q), 0<j=N

with (V;)* = V;, V; depending only on Qy (£ < j —1).

e There is an element R € R} (N + 1,0, q) such that, if we set

N N—-1
VNU.w.6) =) Vi(Uw.e). SNUw.e)=) SjUw.e),
j=0 j=0

N N
Q'=>0; 0"=> 0] Lo=o0I'Di+(-A+pl.
Jj=0 j=0

then

(Id+€Q)*[Ly +€V](Id+€Q) = Ly + eV +€[(SV)* Ly + Lo(SM)]
+€e[Q* (A + 1)+ (—A + 1) Q'+ €[Q"* L, + Lo, Q"] +€R. (3.2.6)

Before starting the proof, we compute some commutators.

Lemma 3.2.3. (i) One can find Aj € Y7IP(j —1,0.q) (1 < j < N)depending only on Qy (£ < j—1)
and satisfying A;‘ = Aj, one can find Bj € EBZ(JH)p(j,G, q) (0 < j < N —1) depending only
on Qy (L < j)and Qf (£ < j —1) and satisfying [A, B;j] € 2~U+De(j. 0,q), and one can find
R e RL(N +1,0,q), such that, if one sets A = Z]N:l Aj, B = JN=_1 Bj, then

[0*, Lo]Q+ Q*[Ly, Q= A+ B*Ly+ Ly B+ R. (3.2.7)

(ii) One can find Aj as above (1 < j < N), one can find Bj € $;<j+1)p(j,a, q) (0<j=<N-1),
satisfying [A, Bj] € ~U+DP(j 0,q) and depending only on Q) =< j)and Q) (L < j—1),and
one can find R € R5(N + 1,0, q) such that, with the same notation as in (i),

0*LoO=A+B*Ly+ LyB+ R. (3.2.8)
Proof. (i) Write

[Lo, O] = —[A, Q]+ o[I'D;, Q] = —[A, Q1+ wI'[Dy, Q1 + wl[I', Q1D;
=—[A, Q1+ wl'[D;, Q1 +[I'. Q' (A—p) +[1'. QII' Lo,
The left side of (3.2.7) may be written

—0*[A, Q[+ Q* I'[ Dy, Q1+ Q*(1', Q1" (A—p)—[Q*, A]Q+w[Q*, DI’ Q+(A—-) I'[Q*, I']Q
+OI', Q'L + Lo I'[Q*,1'1Q. (3.2.9)
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Denote by A the first line of (3.2.9). Then A is self-adjoint and may be written as ZZN +2 A , Where

A; j is the sum of the following terms:

> (=105 A10), — 05A. 0,)) (=1, (3.2.10)

Jitj2=j—1
OSjl,szN

o Y. (QhI'Di. 03] +105,. DAI'Q))) (J=2), (3.2.11)

J1tJj2=j-2
0=<j1,j2=N

S (LI QLI (A —w) + (A= I'[05.T10;) (=), (3.2.12)
Jitja=j—1
0=<j1,j2=N
Let us check that we may write /Ij = Aj+ Ry ; with 4; in Y /P(min(N + 1, j —1),0,q) and Ry j in
Ro(min(N + 1, j —1),0,q). Since §£;”p(je,0, q) C T=UetDe(, 5, q), it follows from (3.2.4) and
from (ii) of Proposition 2.1.4 that the general term in (3.2.10) may be written as a contribution to A4;
plus a remainder belonging to QRSI (min(N, j — 1), 0,q) with

r=0—00—2N—-(d+1D)+(i+j+DHp=>r.

Moreover these contributions depend only on Qg (£ < j —1).

Consider the general term of (3.2.11). The second remark following Definition 2.1.1 implies that
[Ds, Qj,] € »~(G2+DP(j, +1,0,q). Consequently, using again (ii) of Proposition 2.1.4, we may write
(3.2.11) as a contribution to 4}, plus a remainder belonging to 97{61 (min(N + 1, j — 1), 0,¢), depending
onlyon Qy (£ < j—2).

Finally, consider (3.2.12). If C = (Cjj (U, w, €))1<i,j<2 is an element of £7'(N, 0, ¢), it follows from
(3.1.3) that [I',C] = 20021 242 ] belongs to T 2(N, 0, ¢). Hence, the first term in the sum (3.2.12)
is given by the composition of an element in ~U1+DP(j, 5, ¢) and of an element in £77/2°(j,, 0, q).
By applying Proposition 2.1.4 once more, we may write this as a contribution to 4; plus a remainder in
Rg(min(N, j — 1), 0,q), depending only on Qy (£ < j —1). The second term in the argument of the sum
(3.2.12) is treated in the same way. This shows that the sum of the first two lines in (3.2.9) contributes
to A + R on the right side of (3.2.7), since for j > N + 1, A4; is in E_(N"'l)p(N + 1,0, ¢), hence in
Ro(N +1,0,q) by the inequality (N + 1)p > r and the remark after the statement of Definition 2.1.3.
Let us show that the last line in (3.2.9) contributes to B* Lo+ LyB+Rin (3.2.7). We have seen above
that the fact that Q’ e Jp(] 0,q) implies [Q’, I'] = [ 02 el] with e, € W/P=2(j, 0, ¢q); similarly,

Q”GSE (J+1)p(] 0,q) implies [ J,I’]—[Ozel]wnhege\lf G+Dr=2(j 5, q)). We set

e

Bi= ) MO0+ Y 11951107 +105" 110+ 30 110" 1107,
J1tij2= Jitj2=j—1 J1tj2=j—2
OSjl,jsz 0=<j1,j2=<N 0=<j1,j2=<N
Applying Proposition 2.1.4, we again have a decomposition éj = Bj + Rj, where B; belongs to the
class 58;(j+1)p(min(N,j),U,q) (actually, B; is in E_(j‘H)p_z(min(N,j),a,q)) and R; belongs to
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QR(V)+2(min(j, N), 0, q) because of (3.2.1). Moreover, B; depends only on Q/E (£ <j)and Q/e/ e<j-n,
and by construction, [A, Bj] € »~U+DP(min(N, j),0,q). For j < N — 1, we get contributions to B
and R in (3.2.8), noting that Rj Ly, Ly R; are in R} (N, 0,q). For j = N, B; as well as R; contribute
to the remainder in (3.2.7) since (N + 1)p > r. This concludes the proof of (i).

(i1) We write

0*L,0=10*0L,+ L,0* 0]+ [Q [Lo. 01 +[0*. Lo] Q.

By (i), the last term may be written as a contribution to the right side of (3.2.8). Let us write the first
term on the right side under the form B*L, + Ly B + R. We write Q*Q as the sum in j of

> 00, + Z (QjF07 +0/*0),)+ Z 07* 0]
—1

J1+j2=J J1tj2= Jitj2=j—2
0<j1,j2=N OSjl,J'sz ijlijSN

By (3.2.4) and the remark following Definition 3.1.2, this expression may be written as Bj 4+ R, where
Bj §$5(1+1)p(min(N, 7).0,q) depends only on Q) (¢ < j)and Q) (£ < j —1), [B}, A] belongs to
»~U+DP(min(N, j),0.q), and R; belongs to 2 (min(N, j). 0, ¢), with

rm=0—o0g—(d+1)+(+2)p—2min(j, N) >r +2.

We obtain contributions to the right side of (3.2.8) when j < N —1, and to the remainder R when j > N
since (N + 1)p = r + 2. This concludes the proof. O

Proof of Proposition 3.2.2. We write the left side of (3.2.6) as

Lo+eV(Uw,€)+e[0*(=A+pu)+ (A + ) Q'+ €[Q"* Ly + Ly 0]
+e[Q"*I'wD; + wI'D; Q']+ €20* Ly O + €2[0*V + VO] + €3 0* V0. (3.2.13)

The term V' in (3.2.13) contributes to the Vy component of VN on the right side of (3.2.6). The first
two brackets in (3.2.13) give rise to the last two in (3.2.6). To study the contribution of Q*Zw 0, we
use (3.2.8). The B;j component of B on the right side of (3.2.8) contributes to the S; component of
SN in (3.2.6). Let us study the third bracket in (3.2.13). By (3.2.4) and Definition 3.1.2, we may write

}_1 = [b* | with a,c € ¥~ iP(j—1,0,9), be W=U=DP=2(; _1 06,q), a* = —a, and ¢* = —c.
This implies that

Dy,al  [Dy,b]
L XI'D;+1'D D
Q] 1 t + tQ] 1 [—[Dt,b*] —[Dt,C]
is a self-adjoint operator belonging to 7/°(j,0,¢q), 1 < j < N, by the second remark at the bottom of
page 644. We thus get a contribution to Vj in (3.2.6).

Finally, let us check that the last two terms in (3.2.13) may be written as contributions to V'V and to

R on the right side of (3.2.6). Actually, we may write Q*V + VQ + e Q*VQ as the sum in j of

Q; TV +VO,_ + 0] yV+VOi_

te Y. OjFVQ +e Z Q7 VQ,, + Q5 Vi) +e > 07FVQY. (32.14)

J1tj2=j-2 J1t+j2=j-3 J1tj2=j—4
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Using that 0 € Z~UTVP(j 0,q), Q) € Z7UTDP(j,0,q), V € £°(0,0,9), we write (3.2.14) as
Vj+Rj, where V; depends only on Q) (£ < j—1)and Q} (£ < j—2) and is in > 7/P(min(N, j —1),0,q)
and R; € R((N, 0, q). This concludes the proof. d

Proof of Proposition 3.2.1. Let us construct recursively Q% (0 < j < N)and Q7 (0 < j = N—1)so
that the right side of (3.2.6) may be written as the right side of (3.2.3). Assume that Qy, ..., Q;j_1 have
been already determined in such a way that the right side of (3.2.6) may be written

— N
wteY Vojt+ed [SiLo+LoSpl+e Y [0 (—A+p)+(—A+u1)0}]
J'= =i j’=j

+e Z[Q//*Lw+LwQ J+e Z Vi +eR. (3.2.15)
i'=i j'=j

Write V; = [4. 2] witha,b,c € W7/P(j,0.q), a* =a, ¢* = c, and define

Vo,j =) Ta[82]Ma, Van,j = Vi = Vb,
o€
Then Vp,;j € Z_jp(j 0.q), (Vp,j)* = Vp,j and Vnp,;j is in E_jp(j 0,.q), (Vap,j)* = Vb, j. Moreover
Vap,j depends only on Oy (£ < j —1). We apply Proposition 3.1.3 to find Q/ € 33/ —JP(j,0,q) and
Rj € %r(aj)ﬂp(] 0,¢) such that Q’*( A+ )+ (—A —I-/,L)Q = Wp,; + R;j and (A, Q ] is in
X ”’( j,0,q). The assumption (3.2. 1) on o shows that R; contrlbutes to Ry in (3.2.3). Moreover
condition (3.2.4) is satisfied by Q;-, so that we have eliminated the j-th component in the fourth and
sixth terms of (3.2.15). To eliminate the j-th component of the third and fifth terms, we set Q}’ =-S5,
Jj <N —1, Q% =0. Then condition (3.2.4) is satisfied by O/, and the definition is consistent since S
depends only on Q) (¢ < j) and Q} (£ < j —1). This concludes the proof. O

4. Iterative scheme

This section will be devoted to the proof of Theorem 1.1.1. We shall construct a solution to (2.3.15) —
which is equivalent to (1.1.3) — writing this equation under an equivalent form involving the right side
of (3.2.3). The first subsection will be devoted to the study of the restriction of the operator Za, +
eVp(U, w, €) to the range of one of the projectors II,. We shall show that, for (w, €) outside a subset of
small measure, this restriction is invertible. As usual in these problems, the inverse we construct loses
derivatives. This will not cause much trouble, since Proposition 3.2.1 allows us to write the equation
essentially under the form (Zw +eW(U,w,e))W =€eR(U,w, €)W for a new unknown W. Since R,
is smoothing, it gains enough derivatives to compensate the losses coming from (Zw +€Vp)~!. Because
of that, we may construct the solution using a standard iterative scheme.

4.1. Lower bounds for eigenvalues. Let yy €]0,1],0 € R, N € N, ¢ € R4 such that

0200+%+2(N+1)+d+1.
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We denote by €9 (¢) the space of functions from S x T? x [1, 2] x [0, o] to C2,

(t,x,w,e) —U(t,x,w,€), 4.1.1)
which are continuous functions of @ with values in % (S! x T; C2) and C functions of & with values
in %°~572(S! x T%; C?), uniformly in € € [0, y,]. We set

1Uleo @) = sup IUC-, @, €)llse + sup 100U, @, )llgo—s-2.  (4.1.2)
(@,€)€[1,2]x[0, 0] (@,€)€[1,2]x[0,0]

If T, is the projector of ¥° given by (1.2.5), we set Fy = Range(ﬁa), Dy = dim F,. By (1.2.4) and
(1.2.6), Do < Cy{n(cr))P4+2 for some C; > 0. We define for U € €°(¢), w €[1,2], € € [0, o]
Aq(@:U,€) = Ho(Le + € Vp(U, w, €))11,. (4.1.3)

This is a self-adjoint operator on F,, with C! dependence in w, since it follows from the expression
(3.2.2) of Vp, condition (2.1.1) in the definition of ¥ (N, g, g), the fact that d,U € %°—¢=2 and the
assumption made on o, that v — ﬁa WwlU(t, x,w,¢),w, e)ﬁa is C!. The main result of this subsection
is the following:

Proposition 4.1.1. Forany t € R—7_ and q > 0, there are vy €10, 1], Cy > 0, A9 C A a finite subset,
and for any U € €7 () with U ||go ) < q, any € €0, yo], any a € s, the eigenvalues of Ay form a finite
family of C real valued functions of w, depending on (U, €),

w—=Aj(@;U,€), 1 <€ < Dy (4.1.4)
satisfying the following properties:

(i) Foranya € A, any U, U’ € #° with ||U ||y <q, |U’||%c <q,any L€ {1,..., Dy}, any € €0, yo],

and any w € [1,2], there is £’ € {1, ..., Dy} such that
A (w; U, €) =AY (0: U’ €)| < Coe|U = U’ |50 4.1.5)
(ii) Forany a € d — slg, any U € €°({) with ||U||go &) < g, any € € [0, yo], and any £ € {1, ..., Dy},
either
~1 ) 2 :
Cy (n(a))” = %(a); U,¢e) < Co{n(a)) forany w in|[1,2] (4.1.6)
or
2 _ A —1 2 -
—Co(n(a))” < 8—(a); Ue) =-Cy (n(a))” foranywinll,?2]. 4.1.7)
)

(iii) Foré €]0,1], € €[0, y0], @ € A, and U € €° (§) with ||U ||¢o (¢) < ¢, set
I(a,U,e,8) ={we[1,2]: VL e {l,..., Do}, A} (w: U, €)| = §(n(a)) %Y. (4.1.8)

Then there is a constant Eg, depending only on the dimension, such that for any w € I(«, U, €, §),
Ag(w; U, €) is invertible and

lAa(@: U, ) g0y < Eod ™ n(@):,  [00Aa(@: U.€) lgeo) < Eod 2 (n(@)* 12, (4.1.9)
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Proof. The proof of this result is quite classical, and may be found in the references given in the intro-
duction. For completeness, we give it in detail.

(i) By construction, A4 is a self-adjoint operator, acting on a space of finite dimension D,. Moreover,
Agq is a C! function of w if U € €°(¢). By a theorem of Rellich (see [Kato 1976, Theorem 6.8], for
instance), we know that we may index the eigenvalues of that matrix so that they are C'! functions of w:
A (w; U, €), for 1 <€ < Dy. Moreover, if B and B’ are self-adjoint matrices of the same dimension, for
any eigenvalue A, (B) of B there is an eigenvalue Ay (B’) of B’ such that |A;(B)—Ay(B')| <||B—B/|.
Combining this with the fact that U — Ay (w; U, €) is lipschitz with values in £(#°), with lipschitz
constant Ce, we get (4.1.5).

(i) Set
AL(@)={Etjo+n*+p:jeNneQq Ky (n(@)? < j < Ko(n())*},

so that the spectrum of oLy is A‘i (o) U A (). The difference between an eigenvalue in Ai (),
parametrized by (/,7), and an eigenvalue in A° (), parametrized by (j’,n’) (j > 0, j’ < 0) is bounded
from below by

o(j—j)+n)? = |n')? = 2K (n(@)* — 0 — C(n(a))?,

by the first estimate (1.2.2), for some C > 0, 8 € ]0, 11—0[. If we take the subset s{( large enough, we
get that when o € o — o, the difference between two such eigenvalues is bounded from below by
Ky U(n(a))?. Consequently, if 0 < € < y, small enough, the spectrum of A, may be split in two subsets
A4 () U A_(a) whose distance is bounded from below by %Ka Yn(a))?. Let ' be a contour in the
complex plane turning once around A‘_L (), of length O({n(a))?), such that the distance between I' and
the spectrum of Zg, = [y LI, is bounded from below by c¢(n(a))?, and such that A° («) is outside T".
If yo is small enough, this contour satisfies the same conditions with A(i(oz) replaced by A4 («) and
Zgg replaced by Aa; The spectral projectors ﬁ; (w) and 1:[;," 0 associated to the eigenvalues A 4 («) and
A(_),_(cx) of Ay and LY, respectively, are given by

~ 1 ~ 1 ~

O (w) = —— [ ((1d—44)7" de, n+’°=—/ Id— L%~ 'de. 4.1.10

s =5 [ G- 50 = o [ @a-Te)ag (@.1.10)
Note that the second projector is just the orthogonal projector on
Vet (! VI € Qo Ky ' (n(0))? < j < Ko(n(e))?},

so it is independent of w. Write
- - 1 - -
) (w) -0 = T / (Cld— Ag) Y(Ag — LE)(C1d— L)~ de. (4.1.11)
1T Jr

Using (4.1.3) and the definition of Zg‘) we get

[ Aa — L% | 9(F,) + 100 (Aa — L))ok < Ces 180 Aallo(r,) + 100 L% | o(F,) < C{n(@))>.
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Consequently (4.1.11) implies
1T (@) — T Ol g,y < Celn(@) 2,
190 1 (@) |27y = 100 (TF (@) = TTH0) 5y < Cefnle)) ™.
Writing
[} (0) 4113 (@) = (] (0) - 1130 46113 (0) + T30 (40 — L) 1] ()
IO LY (T () — T30 + T O LTI
we obtain
186 [T () A T (@) — T LE T 0| ¢ (F,) < Ce. (4.1.12)

Let I be an interval contained in [1,2] over which one of the eigenvalues A7 (w; U, €) of the matrix
ﬁgf(w)Aa(a); U, e)lh:l(;tIr (w) has constant multiplicity m, and denote by P(w) the associated spectral
projector. Then P(w) is C! in w € I and satisfies P(w)? = P(w), whence P(w)P'(w)P(w) = 0. We
get therefore for

A (w; U, €) = %tr[P(w)ﬁ;(w)Aa(a); U, o)1} (w) P(w)]

the equality
doA s (0; U, €) = %tr[P(w)aw(ﬁj(a))Aa(w; U, )1 (0) P(w)).

By (4.1.12), we obtain
g, . _l T+.07a17+,0
Ay (0; U, €) = —t[ P(w)0e (T, " Ly T1,7) P(w)] + O(e). (4.1.13)
m

Since ﬁ;’OZg o0 s by definition of Z‘C"u a diagonal matrix with entries jw + |n|> + u, n € Qq,
Kal (n(@))? < j < Ko(n(a))?, we see that (4.1.13) stays between Ko_1 (n(a))?>—Ce and K¢ (n(x))* +
Ce. This implies (4.1.6) if € € [0, yp] with yo small enough. The case of eigenvalues corresponding to
A_ (@) is treated in a similar way, and gives (4.1.7).

(ii1) The first estimate in (4.1.9) follows from the fact that the eigenvalues k‘e" (w; U, €) of Ay satisfy the
lower bound given by the definition of (4.1.8). The second estimate is a consequence of the first one and
of the fact that [|d¢ Ag (@; U, €) || g0y = C(n («))? by definition of Ay. This concludes the proof. [

4.2. Iterative scheme. This subsection will be devoted to the proof of Theorem 1.1.1, constructing the

solution as the limit of an iterative scheme. We fix indices s, g, N, ¢, r, § satisfying the inequalities:
0>00+2(N+1)+d+1+r/p, r=¢, @42.1)
(N+Dp>r+2, s>c++2, §€]0,8) o

where §o > 0 will be chosen small enough. We also assume that the parameter @ is in R —Z_. We
shall solve (2.3.15) when its force term f is given in #* +4(S! x T?;C2). To achieve this goal, the
main task will be to construct a sequence (G, Ok, Vi, Ux, W), k > 0, where Gy, Oy will be subsets of
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[1,2] x [0, 82], ¥« will be a real valued function defined on [1,2] x [0, §2], Uy, Wi will be functions of
(t,x,w,€) € S' x T? x[1,2] x [0, §2] with values in C2. At order k = 0, we define
Up=Wo =0,
P (4.2.2)
Op = {(w.€) €[1,2]x[0, yo] : o € g, I € {1,. .., Dg} with |Ag(w;0,€)| <26},

using the notation of Proposition 4.1.1. For any € € [0, yo], we denote by O ¢ the e-section of O and set

Go={(©.0) €l1.2x[0.10]: d0. =00, = ¢ |
8C,
where Cj > 0 is a constant such that |0,Af (@;0,€)| < Cj for any o € s, any £ € {1,..., Dy}, and
any (w,€) €[1,2] x[0, yo]. Then Oy is an open subset of [1, 2] x [0, yo] and for any € € [0, o], Go ¢ is a
closed subset of [1, 2], contained in the open subset Og . By Urysohn’s lemma, we may for each fixed
e construct a C'! function w — Yo(w, €), compactly supported in Op ¢, equal to one on Gy ¢, such that
for any @ and € with 0 < ¥o(w,€) < 1, we have |3, ¥o(w,€)| < C;8~! for some uniform constant C,
depending only on Cj.
We set
Se= Y Mo k=1 (4.2.3)

acd
(n(a))<2*

Proposition 4.2.1. There are 8y € |0, /o], positive constants Cy, By, By and, for any k > 1 and § €
10, 8o, a 5-uple (G, Ok, ¥, Ur, W) satisfying the following conditions:

5, Jaed—ddg and L€{],..., Dy} such that
. Or =3 (w,€) €]1,2]x[0,67]: ,

Tkl <))y <2k, M (w1 U_q. €)| <2827K¢
(n(a)) |Ag(@; Ug—1.€)| 424)

8
Gy = {(a),e) €[1,2]x[0,6%]: d(w, R— 0y ¢) > gz—k@“‘)},
0

where Cy is the constant in (4.1.6), (4.1.7);

o Vi 1 [1,2] %[0, 8%] — [0, 1] is supported in O, equal to 1 on Gy,
Clin w, and satisfies |0 Vi (@, €)| < %2"(”2) forall (w,€); (4.2.5)

o forany € € [0, 82, the function (t,x,w) — W (t, X, w, €) is a continuous function of w with values in

95 (S! x T9; C2), which is a C" function of w with values in #*~52(S! x T9; C?) satisfying

€

IWe (.. )l + 61100 Wic(+. @, €)llges—c—2 = Bu

(4.2.6)

moreover, for any (w, €) €[1,2] x[0,8%] — Ui/:o Oy, Wy, satisfies
(Lo + €V (Uk—1. 0. €) Wi = €S (Id + € Q(Ug—1, @, €))* R(U—1, », €) U1

+ €Sk[R1 (Up—1, 0, )Wi_1]+ €S (Id + € Q(U—1. ., €))* [, (4.2.7)
where R is defined by (2.3.15) and Q, Vp, Ry are defined in (3.2.2), (3.2.3);
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e the function Uy, is defined from Wy, by
Urt,x,w,€) = (Id+ € Q(Ug—1, w,€)) Wy, (4.2.8)
and it satisfies
Uk = Uk—1 llsee < szgz—ki 1Uk(- 0. )5 + 81100 Uk (-, @, €)lys—c—2 < Bzg; (4.2.9)

moreover,

€, _
Wi = Wi laer < B2 2 ke (4.2.10)

Remark. Since we assume € < §2, the second inequality in (4.2.9) implies, with the notation introduced
in (4.1.2), the uniform bound
Uk lleo @) <4q 4.2.11)

for some g.

Let us write the equation for Uy, following from (4.2.8) and (4.2.7). Because of the uniform estimate
(4.2.11) for Up_y, if 0 < § < 69 with §y small enough, (Id + € Q(Ug_1,w, €))* is invertible for any
(w,€) €[1,2] %0, §2]. If we write

(Lo +€V(Ur—1.0.)Ux = (Lo + €V (Up—1. 0. €)(1d + € Q(Ug—1. ., €)) Wi
and use (3.2.3) multiplied on the left by (Id + € Q(Uy_, ®,€)*)~! and (4.2.7), we get

(Lo+eV(Uk—1,0.,€) U =€(1d+€Q(Ug—1,0.€)*) ' [Sx(Id+e Q(Ug—1.®.€)*) R(Ug_1. ., €) Uy
+ Sk Ry (Ug—1. @, €)Wyt + Sp(Id + € Q(Ug—1,0.€)*) f — Ry (Uk—1.0,€)Wy]  (4.2.12)

for any (o, €) € [1,2]x[0,82]— X, _o O, § € 0. o).

Proof of Proposition 4.2.1. We assume that (G, O, ¥, Ur, Wy) have been constructed satisfying
(4.2.4) to (4.2.9), and shall construct these data at rank k + 1, if §y is small enough and the constants
C1, By, B are large enough.

The sets Og 41, G4 are defined by (4.2.4) at rank k + 1 as soon as Uy is given. Then for fixed
€, Gk41,¢ 1s a compact subset of the open set Oy ¢, whose distance to the complement of Oy ¢ is
bounded from below by 8%02_(""'1)(“'2). We may construct by Urysohn’s lemma a function ¥ 44
satisfying (4.2.5) at rank k& + 1. Let us construct Wy for (w, €) € [1,2] x [0, §2] — Ui/ilo Gys. Since
Vo(Ug, w, €) is by construction a block-diagonal operator, we may write (4.2.7) at rank k + 1 as the
system of equations

(Lo + Vo (Ug. 0. )Mo Wiy 1 = €la S 1(1d+ € Q(Ug. 0. €)*) R(Ug. 0, €) U
+ Mg St 1 R (Ug, 0, )Wy + €My Sk 1 (1d+ € QUy, w,€)*) [ (4.2.13)

for any o € od. If (n(«)) > 2K+1 | the right side of (4.2.13) vanishes by definition of §k+1, so that we may
set in this case [Ty Wy 41 = 0 by definition. Let us solve (4.2.13) for those « satisfying (n(o)) < 2k+1,
We shall apply Proposition 4.1.1, using the following lemma:
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Lemma 4.2.2. There is ¢ €0, 1], depending only on the constants By, By, such that for any k > 0, any
k'e{l,....k+1},any§ €[0,80], any € €[0,8%], and any a € s — shg with 2K’ < (n(a)) < 2K'+1,
[1,2] = Grre CI(ar,Ug,€,$6), 4.2.14)
where I(-) is defined by (4.1.8). The same conclusion holds when k' = 0, o € 5.

Proof. Consider first the case k" # 0. Let w € [1,2] — Ops. Take £ € {1,..., Dg}. By (i) of
Proposition 4.1.1 applied to (U, U’) = (Uy, Up/_1), there is £’ € {1, ..., Dy} such that
k’ 62 2—k/§
|)\‘Z(C(), Uk, E)l = MZ‘/(C();Uk’—l’GN_COGHUk_Uk’—l”%OZ 2862~ ;_2C082?1 =2 4.2.15)
where the second lower bound follows from the definition (4.2.4) of O, and from (4.2.9). Since € < 52,

we obtain the lower bound

3o
A% (@; U, €)] = 552—" ¢ (4.2.16)

ifwe€(l,2] -0y ¢ and § € [0, 5o] with g small enough. If w € O/ ¢ — Gy ¢, we take @ € [1,2] - Oy ¢
with [0 —&| < §&-27F 2. By (4.1.6), (4.1.7), we know that for any U € € (¢) with [|U |0 (¢) < ¢,
any @ € A — g, any £ € {1,..., Dy},

sup [dpA7 (0" U, €)| < Co(n(a))>.
w'el1,2]

Enlarging Cy, we may assume that this inequality is also valid when « € sdy. By condition (4.2.11), we
may apply it when U = Uj.. Using (4.2.16), we get since 22k < (n(@))? < 22(k'+1)

MY (@ Uy, €)] = A% (@; Uy, €)] — Co(n(@))lw — | = 6275% = §(n(a)) .

When k’ = 0, we argue in the same way, taking in (4.2.15) Uy,_; = 0. This shows that @ belongs to
I(a, Ug,¢€,6). O

To solve (4.2.13), we shall need, in addition to the preceding lemma, estimates for its right side. Set
Hie1 (U, Wi) = Si41(1d + € Q(Ug. 0., €)*) R(Ug. . €) U
+Sks1 R Uk 0. )W + Spy1 (d + € Qg 0.€)") /. (4.2.17)

Lemma 4.2.3. There is a constant C > 0, depending on q in (4.2.11) but independent of k, such that for
any o €[1,2], any € €[0,8?], and any § €10, 8],

[ Hie11 Uk, Wi)llges+e = ClIUR (-, 0. ) laes + [|Wr (. 0, ) laes] + (1 + COl fllggs+e,  (4.2.18)

100 Hy 41 (Ug, Wi llges—2 = CllIUk (-, @, €)[lses + 100 Uk (-, @, €)[|gs—c—2
T Wi (- 0. 6)llses + 100 Wi (-, 0. )llgs—c—2 + €] fllges—2].  (4.2.19)

| Hi1 (U, Wi) — Hy (Ug—1, Wi—1) lgeo+¢ = CI| Uk — Uk—1ll5¢c + | Wik — Wi—11l5¢c]
+27RC (| Up o +e + | Willsgot2) + (1 + CE f o +2¢]. (4.2.20)
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Proof. The operators R and R belong to R} (N + 1, 0,¢) with r = {. By Definition 2.1.3, and because
of the assumption (4.2.1) on the indices, they are bounded from #* to #* +¢ Moreover, O(Uy,w,e)*
is in WO(N, 0, ¢) ® M, (R), so is bounded on any #°-space by Lemma 2.1.2. This gives (4.2.18).

To obtain (4.2.19), one has to study the boundedness properties of

Io[QUk, 0,€)] =y 0(+,w,€) - (0 Ux) + 00 O (U, w, €), (4.2.21a)
Ju[R(Ug, w,€)] = dy R(+,w,€) - 0uUs) + 8o R(Uy, 0, €), (4.2.21b)
0w[R1(U,w,€)] =0y Ri(+,w,€) - (0oUx) + 00 R1 (U, w, €). (4.2.21¢)

By (2.1.2), the inequalities in (4.2.1), and the fact that, by (4.2.11), d, Uy is uniformly bounded in
9057672 C %, we see that the operator in (4.2.21a) is bounded on any space %5’ By (2.1.3), and the
assumption s > o + ¢ + 2 in (4.2.1), we see in the same way that (4.2.21b) and (4.2.21c) give bounded
operators from %5772 to %*~2 and from % to %¢+¢. This gives estimate (4.2.19).

To prove (4.2.20), let us write the difference Hy 41 (Ug, Wy) — Hy (Ug—1, Wy—1) from the quantities

(Skt1—SK)Id + €O (Uy. 0, €)*) R(Ug, w. €) Uk,

(Sk41— SR Uy, 0, €)W, (4.2.22)

(Skt1— Sp)(Ad + €O Uy, @, €)*) f.

SOk 0. )" = QW1 @, ) IR (U, , ) U,
Sr(Id+€QUk—1, @, €)")[R(Ug, ®,€) = R(Ug_1, w, €)|Ug,

- (4.2.23)
Sk[R1(Ug,w,€) — R{(Ug—1, 0, €)|Wg,
ESk[Q(Uk’ w, 6)* - Q(Uk—lva)’ E)*]f9
Sk(Id+€Q(Ug—1. 0. €)*)R(Ug_1. ., €) (U — Ux_y), (42.28)
Sk R (Ug, w,€)(Wi — Wi_y).

By (4.2.6) and (4.2.9), Uy, and W}, stay in a bounded subset of #° and R, R; act from Ho*¢ to HOH2E,
Using the cut-off S, k+1— Sk, we see that the %¢°+¢ norm of (4.2.22) is bounded from above by the last
term in the right side of (4.2.20).

By (2.1.3), the £(%°, %° %) operator norm of R(Uy,w,€) — R(Uy_;,w,€) and of Ry (Uy,w,€) —
R1(Up_;, w, €) is bounded from above by C ||Uy — Ug_1 |5 By (2.1.2), the L(#°+%, % +)-norm of
OUy,w,€)* — Q(Ug_1.w,€)* is bounded by the same quantity. This shows that the %+ norm of
(4.2.23) is bounded from above by the right side of (4.2.20).

Finally, (4.2.24) is trivially estimated. This concludes the proof. O

We continue with the proof of Proposition 4.2.1. We have seen that I, Wi +1 1s a solution to (4.2.13).
Let k' € {1,....k + 1} and a € s — sl such that 2K < (n(a)) < 2K*1, or k' = 0, € ly. Let
w €[1,2]— Gy . By Lemma 4.2.2 and Proposition 4.1.1, the operator Ay (w; U, €) is invertible, ant its
inverse satisfies estimates (4.1.9). For such w, we may write (4.2.13) as

Mo Wit = €da(@; Uk, ) Tlo Hy 1 (U, Wy). (4.2.25)
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Applying (4.1.9) we obtain, for any k’ € {1,... k4 1}, any a € s —sdy with 2K < (n(ar)) < 2%+, and
any (w, €) €[1,2]x[0,8%] — Gy (and also any « € sl and (w, €) € [1,2] x [0, §2] — Gy), the bound

~ € ~
1M Wit 1 (- . €l = o1 Te Hi1 (U. Wie) (- @ €) g5+ (4.2.26)
In the same way, one gets the estimate

I TTa 0 Wit 1 (-, @, €)|l3s—c—2
€ ~ € ~
5EogHHaawHkH(Uk,Wk)(-,w,e)llw_z+E05—2||HaHk+1(Uk,Wk)(-,w,e)llwﬂ. (4.2.27)

We define Wy, (¢, x, w, €) for any value of (w, €) in [1,2] x [0, §2] from (4.2.25) by setting

k+1

Wirit.xw.0)=3 Y (=Yp@ )aWiri(t.x.0.€)

k'=1 oeesi—&ﬂo

K k' +1 =
2K <(n(e))<2 + Z (1 —vo) (@, )Tg Wiy (t,x,w,€). (4.2.28)

a€dAgy

Note that the right side is well defined since (4.2.25) determines ﬁaWk+1 (-, w,€) on the support of
1 — Y%r when («, k') satisfy the conditions in the summation.
We combine (4.2.28), (4.2.26) and (4.2.18). Taking into account (4.2.6) and (4.2.9), we get

Wit (.0l = Eo5(C(By + B2)S + [/ lrse (1 + CO)). (42.29)

To bound the d,,-derivative, we use that by (4.2.5)
- Cy ~
100 Vi Tla W41 [l ges—2—2 = THHa Wi t1l5es

when 2K < (n(a)) < 2K+ o € sl — sl if k' # 0, and when « € sl if k' = 0. We apply this inequality
together with (4.2.28), (4.2.27), (4.2.18), (4.2.19) and the uniform bounds (4.2.6), (4.2.9), to get

00 Wic1(+. @, €)llgs—c—2 =< Eo (C(BI+BZ) + Cell fllges— 2)
+Eogs (C(B1+B2) 5+ (14+CO fllyste ) + EaCi 55 (C(Bi+ B) S+ (14 CONf e ). 4:230)

In (4.2.29) and (4.2.30), C depends on the a priori bound given by (4.2.11), while E, C; are uniform
constants. Consequently, if we take B; large enough relatively to || £ ||ss+¢, Eo, Cy and then € <§% < 8(2),
with §y small enough, we deduce from (4.2.29) and (4.2.30) that (4.2.6) holds at rank k + 1. The second
estimate in (4.2.9) at rank k£ + 1 follows, with for instance B, = 2By, if §¢ is small enough. We are left
with establishing the first estimate in (4.2.9) at rank k + 1 and (4.2.10).

First let us bound Wy, — Wy. By (4.2.25), for any k' € {1,...,k}, any (w,€) €[1,2]x[0, §2] — Gy,
a € d — sy, and any 25" < (n(a)) < 2K'+1 (or any (w, €) €[1,2] % [0,8%] — Go and & € sg), we have

(Lo + €V (Uy, 0, €)Tq Wy 41 = ellg Hy 41 (Uy, Wi),
(Lo + €Vp(Up—1. 0, ) g Wy = elly Hy (Ug—_1, Wi—1).
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whence the equation
(Lo + €V (Ug, 0, ) Mo (Wi 1 — Wi) = ella[Vo(Uk—1, @, €) — Vi (Ug., @, €)W
+ €Ta[Hy 1 (Uk. Wie) — He (U=, Wi—p)]. - (4.2.31)

We make act g (@; Uy, €)~! on both sides as in (4.2.25). Applying inequality (4.1.9) we get
~ Epe . ~
[Tl (W1 — Wi llsee < T[”Ha[VD(Uk—l ,@,€) = Vp(Ug, 0, )|Willyo+¢
+ | Tl Hy 41 (Ug, W) — Hi (Ug—1, Wi )D]llyeo+¢ ]+ (4.2.32)

This estimate holds outside Gy when k’ # 0, & € sl — sy, 25" < (n(e)) < 2¥'+1, and outside Gy when
o € Ay. By (4.2.28), we may write

Wit = Wit x,0,6) = Y (1= Y0) o (We g — W)

a€dg
k
> Yoo v MW =W+ Y (=) MaWigr. (42.33)
k'=1 a€d—ddo aesd—sg
2k’5<n(a))<2k/+l 2k+15(n(a))<2"’+2

The %° norm of the last term is bounded by C,2kG=9)|| Wit1llses < CaBy %2_1‘“_") by (4.2.6), for
some universal constant Cp. The € -norm of the k’-sum in (4.2.33) may be estimated using (4.2.32),
(4.2.20) and the bound

”(VD(Uk—h w, E) - VD(Uks w, 6))Wk”%0+5 = C”Uk - Uk—l ||%(r “Wk”%s

which follows from (2.1.2), and where we used s > o + {. Using the induction hypothesis (4.2.9),
(4.2.10), we get

[Wi1 — Wellseo
€ € € —kt € y—kt —k¢ € —k¢

+C231§2_k(s_”). (4.2.34)

Since s > 0 +¢, we may take B large enough relatively to Eo, || f ||ses+¢, and B, large enough relatively
to Cy, By, and €/8 < § < §y small enough, so that (4.2.34) is smaller than Bz(e/8)2_(k+1)§, whence
(4.2.10) at rank k + 1. Writing

U1 = U = (d+€QUy, w,€)) (Wi 11 — Wi) + €(Q(Ug, 0, €) — QU 1, w, €)) W,

we deduce from that the first inequality in (4.2.9) at rank k + 1, for small enough €. This concludes the
proof of the proposition. O

Proof of Theorem 1.1.1. By (4.2.9), the series Y (Ui — Uy_1) converges in % (S! xT9; C?) and its sum
U satisfies U € %*(S! x T4; C?) with
€

||U(' , W, E)”%S + 8”8(0U(' ,a),é)”%s—i’—Z S 328
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We have to check that U gives a solution to our problem outside a set of parameters of small measure.
Let

(w,€) €[1,2]x[0,8%]— Ej Ox
k’'=0

and § € ]0,8p]. Then (4.2.12) is satisfied for any k. We make k — +o00. Since we have uniform ¥*
bounds for Uy, Wy, and #° convergence for these quantities, the limit U satisfies

(Zw +eV(U,w,e))U =eR(U,w,e)U +€f,

which is (2.3.15). We have seen that this equation is equivalent to (2.3.14), which is, by Proposition 2.3.1,
the same as (2.2.13). Since Proposition 2.2.4 shows that, up to a change of notation, this equation
is equivalent to the formulation (2.2.6) of (1.1.3), we obtain a solution satisfying the requirements of
Theorem 1.1.1. We still have to check that (1.1.5) holds with 0 = U/C:/):o Oy. According to (4.2.2), the
set O is included in the set of those (w, €) such that there are (j,7) in a given finite subset of Z2 such
that !ja) + |n|? + ,u‘ < 2§. The w-measure of this set is O(§), § — 0 (Note that since y & Z_, we may
always assume j # 0). For k’ > 0, Oy is the union for & € o — siy with 2'~1 < (n(a)) < 2¥" and
Le{l,..., Dy} of the set of those (w, €) satisfying

IME (w: Uy, €)| < 2827F%.
By (4.1.6), (4.1.7) the w-measure of each of these sets in bounded by C (n(a))~2627%'¢ < 2~ +2)¢s,
Since Dy < C; 2k (Bd+2) by (1.2.4), (1.2.6), we obtain for the measure of the e-section of O the bound
400
C Z 7= (k'+2)¢+k’ (Bd+2)+k'd g
k’'=0

If we take ¢ > (8 4+ 1)d + 2, we obtain the wanted O(§) bound. This concludes the proof. O
Appendix

We gather here some elementary results used throughout the paper.

Lemma A.l. Let s > % + 1. Then %S (S x T4:C) € L. Moreover, if F is a smooth function on
S x T? x C, satisfying F(t,x,0) = 0, there is some continuous function T — C(t) such that, for any
ue ?7€s, we have F(-,u) € 55 with the estimate
IFCw)llges = Clllulloo) llaellgzs -
Proof. Let ¢ € Cg°(]0,+00[), ¢ = 0, ¢ =1 on [1,2] be such that ZZ;’C_’ooga(Z_ZA) =1 for A € R},
and define ¥ (1) = ZO_OO @(27t1). Consider, for (j,n) € Z x 7¢,
Ok (j.m) = Q@G+ P k=1

2 41/2 G
Do(j,n) =y ((j%+[n|*)1/?).
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Define for u € #° and k € N,

ei(tj—l—k-n) 1 .
= BOVIVE ) vomrvrs - ; (tj+kn)
Apu = Z <I>k(J,n)u(J,n)(2n)(d+1)/2, Ky (t,x) = 2@t Z O (j,n)e . (A2
Jn o
Then, for any N € N,
| Ky (1, x)| < Cy22KFdID (1 4 22K it | 40K |eix —1|)=N A3)

and u € 3 if and only if ks || Agul|p2)x is in €2

The first statement of the lemma follows from the inequality ||Agu|lpee < C2KU+4/2) || ALyl 2,
which is a consequence of (A.3) (for the kernel corresponding to an enlarged ®;). To get the second
statement, we consider first the case of a function F that does not depend on (¢, x). We set S =
Y ki<k—1 Ak when k > 1, Sp = 0 and write

+o00 too
F(u) =Y (F(Sgy10) — F(Sgu)) = Y mp(u)Agu

where my (1) = fol F'(Syu + tAgu) dz. It follows from the definition of Sy that this operator is given
by a convolution kernel obeying the same estimates as in (A.3). Consequently, for any («, ) € NxN¢,

10% 88 my ()| Lo < C22kaFKIBI (A.4)

with a constant depending only on ||u| zoc. One writes for some Ny € N to be chosen

J—1—Np +o0
AF@l= Y Ajlme@)Agul+ D Ajlmgu)Agul. (A5)
k=0 k=j—Ny

The L2-norm of the second sum is bounded by Cc;27/% ||u l|5s for some sequence (c;); in the unit ball
of ¢2, and some C depending only on |ju|zec. If Ny is fixed large enough, because of the support
properties of the Fourier transforms,

Ajlmiy () Agu] = A;[[(1d = Sj— N )mg ()] Agu]
when k < j —1— Ny. We estimate the L2-norm of this quantity by
I(Id = Sj—No)millLoe | Aguel| L2 (A.6)

and use that, for any N, we have ||(Id—S;—n, ) || Lo < Cn 274N || PNy || Loo where P =032+ A% +1.
It follows from (A.4) that (A.6) is bounded from above by Cy2*U~N|[A u]|; 2, from which we
deduce that the L2-norm of the first sum in (A.5) is also smaller than C27/% ¢jllull5s. This concludes
the proof for functions F independent of (¢, x). In the general case, we note that since u is bounded, we
may always assume that F is compactly supported, and we write

1
F(t,x,u) = E/I%Fl(uﬁ)b(t,x,e) de,
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where Fy(u,0) = ™% —1 and b(z, x, 0) is the Fourier transform of u — F(¢, x, u). Then it follows from
the preceding proof that Fy(u, 0) is in % with a bound | F1(u,0)|5s <C (6)N®) for some exponent

N (s). Moreover, for any N, ||b(-,0)[5s < C ~(8)™". We get the conclusion by superposition. O

Corollary A.2. Let F : S! x T x C — C be a smooth function with F(t, x, 0)=0. Thenu — F(-,u)
is a smooth map from #° to itself, for any o > % + 1.

Proof. We write
1,1
F(t,x,u+h)—F(z,x,u)—8uF(t,x,u)h:// (D*F)(t,x,u+ 110201, -h* drid 1)
0JO

and we apply the lemma to D2 F (¢, x,u) — D> F(t, x, 0). O
Lemma A.3. e Lets > % + 1. Ifu € ¥ and v € H°' for some o’ € [—s, 5], then uv € H° .

e Forany o € R and oy > % + 1, 5% - 560 C J¢—max(@.00),
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STANDING RING BLOWUP SOLUTIONS FOR CUBIC NONLINEAR
SCHRODINGER EQUATIONS

IAN ZWIERS

For all dimensions N > 3 we prove there exist solutions to the focusing cubic nonlinear Schrodinger
equations that blow up on a set of codimension two. The blowup set is identified both as the site of L2
concentration and by a bounded supercritical norm outside any neighborhood of the set. In all cases, the
global H'! norm grows at the log-log rate.

1. Introduction

Consider the cubic focusing nonlinear Schrédinger equation in dimension N > 3:

{iut+Au+u|u|2:0, (1-1)

u(0,x) =ug: RN — C.

This is a canonical model equation arising in physics and engineering [Sulem and Sulem 1999]. This
equation, and other closely related equations, have been the subject of many recent mathematical studies.
Equation (1-1) is locally wellposed for data

up € H(RY)

%; see [Cazenave 2003]. In these cases we have the classic

blowup alternative: either Tiax = +00 or |[u(?)|| s — 00 as t — Tax. Higher regularity persists under

for any s € (% -1, %] or integer s >

local-in-time dynamics and the maximal time 7.« > O for which u belongs to C ([0, Tiax), H?) is the

N _

same for all s > 7 — 1. Evolution under (1-1) preserves

/ lu(t, x)|* dx = / luo|? dx = M{uy] (mass), 1-2)
R3

/ |Vyeu(z, x)|* dx — %/ lu(t, x)|* dx = Elu(t, x)] = Eluo] (energy), (1-3)
Im(/ u(t,x)Vu(t, x) dx) = Im(/ uoViug dx) (momentum). (1-4)

MSC2000: primary 35Q55; secondary 35B40.
Keywords: focusing, nonlinear Schrodinger equation, supercritical, collapse, blowup rate, blowup set, codimension, regularity,
log-log rate.
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There are corresponding symmetries. If u(¢, x) satisfies (1-1), so do the following:
u,x+x9) Vxpc€ RN (spatial translation invariance)
u(t +15,x) Vi eR (time translation invariance)
u(t,x)e'” Vy,eR  (phase invariance)
u(t,x — ﬂot)ei%'(x_@t) V Bo € RN (Galilean invariance)
Aou(k(z)l, Aox) VAig>0 (scaling invariance)

Scaling invariance leaves the Jiga (R™) norm of data unchanged and for this reason Equation (1-1)

is deemed H 2 ~!-critical. Local wellposedness for s > % — 1 and the scaling symmetry prove that all

solutions that blow up in finite time Ty, < +00 must obey the scaling lower bounds

1

lue@ s 2 N7

Tmax - Z)%_T

Equation (1-1) has standing wave solutions. The ansatz u(z, x) = ¢!’ W(x) leads to the elliptic PDE

{AW—W+W|W|2=O,

1-5
W(|x]) >0 forxeRN. (1-)

The unique positive radial solution! to (1-5) is the ground-state solution of (1-1). We reserve the notation
Q for the ground-state solution of the two-dimensional problem,

{ARzQ—Q+Q|Q|2=0, 06
O(ly]) >0 foryeR2.

Classification of dynamics. In the case N = 2, if M[ug] < M[Q] solutions to (1-1) exist for all time
[Weinstein 1983] and scatter [Killip et al. 2009]. Negative-energy data uy € H'! lead to blowup in
finite time if it is radially symmetric or has finite variance, ug € ¥ = H' N {f : |x| f(x) € L?}; see
[Ogawa and Tsutsumi 1991]. By adjusting the quadratic phase of negative-energy data, one can produce
examples of blowup solutions with arbitrary energy [Cazenave 2003, Remark 6.5.9].2 At the threshold
Mug] = M[Q] there is, up to symmetries, a unique explicit blowup solution [Merle 1993].

In the cases N = 3 and N = 4 the situation is more complicated. Assume that

MTuol*™N Eluol¥ 2 < M{W*=N E[WIV 2. (1-7)
The following classification is independent of time:
||u(t)||‘;;N ||Vu(l)||ivz_2 < ||W||2}N ||VW||2\’2_2 ,  with global existence and scattering, or

lu@N 32N IVu@)1Ys 2 > W3 N IIVW Y52, with unbounded H' norm growth.

IThe classic proof in the case N = 3 is in [Coffman 1972]. For other dimensions, see [Weinstein 1983; Berestycki and
Lions 1983; Kwong 1989]. For a concise overview of these results, see [Tao 2006, Appendix B].

2These arguments also apply to the other energy-subcritical case, N = 3. Further sufficient conditions for blowup based on
the virial identity in N = 3 are known; see [Holmer et al. 2010].
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This was shown in [Kenig and Merle 2006] in the case N = 4 with radial symmetry and in [Duyckaerts
et al. 2008; Holmer and Roudenko 2008; 2010] in the case N = 3. Again, the data at the threshold of
(1-7) may be classified in terms of three special solutions, up to symmetries; see [Duyckaerts and Merle
2009; Duyckaerts and Roudenko 2010]. One of these solutions blows up in finite time, but the exact
dynamic is unknown.

In all cases, the description of behavior above the threshold is an ongoing challenge.

In the case of N = 2, Merle and Raphaél have completely described the dynamic of an open class of
data with M[Q] < M[ug] < M[Q]+ §. This open class includes all data with negative energy and is
thought to describe the generic behavior. See Theorem 1.1, below, for references. Their work follows
the earlier simulation [Landman et al. 1988] and construction [Perelman 2001] of solutions in H! that
blow up at the rate of the scaling lower bound with a log-log correction.

Recently, in the case of N = 3, data with M [W] E[W] < M[ug] E[uo] < M[W] E[W]+ § has been
shown in [Nakanishi and Schlag 2010] to satisfy one of nine scenarios involving scattering, finite-time
blowup, or trapping in the neighborhood of a manifold of solitons.

Known blowup regimes. There remain, in all cases, very few examples of explicit blowup regimes. We
have already alluded to Merle and Raphaél’s results in the case N = 2:

Theorem 1.1 (log-log blowup of L?-critical NLS [Merle and Rapha&l 2003; 2004; 2005a; 2006; Raphaél
2005]). Consider the focusing L*-critical NLS in dimension 1 <d <5,

iut+Au+u|u|g =0.

There exists an open set of data in H' ([Rd), with mass a little larger than the groundstate, that blow up
at the log-log rate:

1
10g [10g (Tmax — )]\ 2
og [log ( )I) ' (1-8)

Tmax —1

lu@l| g1 ~ (

These solutions concentrate exactly the groundstate profile in L? at a point. That is, the remainder
of the solution has a strong limit in L? as t — Tymax. Moreover, data in the same range of mass that
do not belong to the log-log class give solutions that either exist for all time, or blow up at the rate

”u(l)”H1 2 (Thnax _Z)_l.

Theorem 1.1 gives a precise understanding of the stable blowup regime of the one-dimensional quintic
NLS. To prove the next theorem, Raphaél demonstrated a reduction of the two-dimensional quintic
problem (which is H %-critical) to this one-dimensional log-log regime.

Theorem 1.2 (standing ring blowups for quintic NLS in 2D [Raphaél 2006]). There exists an open set
of radially symmetric data in H'(R?) for which the corresponding solution to iu; + Au + u |u|4 =0
exhibits blowup at the log-log rate, (1-8), and concentration in L? at a ring of fixed radius.

The argument was extended to reduce the energy critical and supercritical quintic equations to the
same one-dimensional log-log regime:
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Theorem 1.3 (codimension-one blowups for quintic NLS [Raphaél and Szeftel 2009]). For all N = 3,
there exists an open set of radially symmetric data in H (RN) for which the corresponding solution to
iuy+Au+u |u|4 = 0 exhibits blowup at the log-log rate and concentration in L? at a fixed radius.

Our aim is to implement this approach for the cubic problem, and, under cylindrical symmetry, reduce
the N -dimensional problem (1-1) to the two-dimensional problem, which we understand by Theorem 1.1.
The following result and our main result, Theorem 1.6, were developed simultaneously.?

Theorem 1.4 (standing ring blowups for cubic NLS in 3D [Holmer and Roudenko 2011]). There exists
an open set of cylindrically symmetric data in H'(R®) for which the corresponding solution to (1-1)
exhibits blowup at the log-log rate and concentration in L? at a ring of fixed radius.

The stability proven in Theorem 1.4 is at the level of H! regularity, which allows for a different
approach and a larger class of data than our main result in the case N = 3. The new techniques of
Theorem 1.4 are not directly applicable for the energy critical and supercritical cases, N > 3.

It is anticipated that the L2-supercritical NLS will demonstrate further unique blowup behavior not
described by Theorems 1.2, 1.3, 1.4 or our Theorem 1.6. In particular, due to the asymptotic analysis of
Fibich, Gavish, and Wang [Fibich et al. 2007], all supercritical problems with subquintic nonlinearities
are expected to admit radially symmetric blowup solutions that focus onto a shell whose radius collapses
to zero. In the case of cubic nonlinearity and dimension N, the shell is expected to have radius ~
(Timax — )NV =D In the case N = 3, the H! norm is expected to grow at the scaling lower bound.
See also [Holmer and Roudenko 2007]. The existence and uniqueness of these radial blowup solutions
remain important problems.

Notation 1.5. We use f < g, f 2 g and f & g to denote that there exist constants Cy, C, > 0 such
that f < Cg, f > Cyg,and Cg < f < (g, respectively. The notation f ~ g is used in more casual
discussion to say that f and g are of the same order. We will use §(«) to denote any function of & with
the property 6(«) — 0 as & — 0. The exact form of § will depend on the context. Frequently, we use the
operator

A=1+4y-V,, where y isatwo-dimensional variable.
For f, g € L*(R?) we have (Af, g) = — (f, Ag).

Statement of result. For all N > 3 we introduce cylindrical coordinates x = (r, z, #) € [0, co) xRx SN2

for x € RV. We refer to functions that are symmetric with respect to 6 as cylindrically symmetric, and
we let Hcsyl([R{N ) denote the cylindrically symmetric subset of H*.

Theorem 1.6 (main result). For all N > 3, there exists a set of cylindrically symmetric data ug € P,
open in HCle(RN ), for which the corresponding solution u(t) of (1-1) has maximum (forward) lifetime
0 < Thax < 00 and exhibits the following properties:

1 . .
3 After Theorem 1.2, the idea of considering other H 2 -critical problems was first suggested to the author’s thesis advisor by
Justin Holmer and Svetlana Roudenko in private conversation.
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Concentration. There exist parameters A(t) > 0, r(t) >0, z(t) € RN 72, and y (1) € R, with convergence
(1), z(t)) — (Fmax> Zmax)  as t = Tmax, With Fmax ~ 1, 1-9)

such that there is the following strong convergence in L*(RN):

1 0 ((r, z)—(r(1),z(1))
X0) A1)

Persistent regularity away from singular ring. For any R > 0,

u(t,r,z,0)—

)e—iy(t) —>u*(r,z,0) as t = Tax. (1-10)

u* € H3 72 (|(r,2) = (Fmaxs Zma)| > R) . (1-11)
Log-log blowup rate. The solution leaves H' at the log-log rate:

(1og ll0g Tinax —zl)é

— V2
Tmax — 1 — Y st T (1-12)
lu @)l 1 (w3) 1Ol L2®2)
Moreover, the higher-order norm behaves appropriately:
u(t N
lu)ll — 0 ast — T (1-13)

@) | 551 log lu (@) g

Remark 1.7 (nature of u*). For the L2-critical problem, Theorem 1.1, it is known that the residual
profile u* is not in H ' [Merle and Raphaél 2005b]. Indeed, (1-11) fails for R = 0. See also Remark 5.1.

Brief heuristic. In cylindrical coordinates the Laplacian is written as
ad
x:af+a§+(N—2)7’. (1-14)

Suppose that a solution to (1-1) is cylindrically symmetric and concentrated near the ring (7, z) ~ (rg, Zg).
Then for an appropriately small Ao > 0 we may write

1 t (I”,Z)—(V(),Zo)
u(t,x) = —v| -, ——m |, 1-15
(0 =500 = (1-15)
where the function v is supported on the half-plane (r, z) € [—rg/Ag, 00) X R. Neglect that our parameters
may vary in time. After changing coordinates, v satisfies

)\4 t b - b
iasv + Ayv + (N —2)—0 8y1v +v |v|2 =0, where s= = —(I" Z) (r() ZO).
r

—, 1-16
¥ y o (1-16)

For a solution u(¢, x) tightly concentrated near (g, zg), we might choose Ay < 1 as the width of the
window of concentration. Then, (N —2)(A¢/r)dy, v can be taken as a lower-order correction, and the
evolution of v is essentially that of the two-dimensional cubic NLS. If v(s, y) falls within the robust
log-log blowup dynamic, we would expect the concentration near (rg, zg) to increase, and for the lower-
order correction in (1-16) to become less relevant.
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We can identify our main challenge: to ensure persistence of sufficient decay in the original variables
near ¥ = 0 such that conditions there mimic those at infinity during a log-log blowup of two-dimensional
cubic NLS.

2. Setting of the bootstrap

In this section we identify data concentrated near the set (r,z) ~ (1,0), according to properties we
will later show persist. Our subsequent arguments are based on the two-dimensional L2-critical log-log
blowup dynamic, which has been comprehensively investigated in [Merle and Raphaél 2003; 2004;
2005a; 2005b; 2006; Raphaél 2005]. This work stems from those detailed studies.

Definition 2.1 (fundamental properties of almost self-similar profiles). For all b > 0 sufficiently small,
there exists a solution Qp € H'(R?) of

AQp— Op+ibAQp+ 0p |0p* = -

that is supported on the ball of radius 2/|| and converges to Q in C3(R?) as b — 0. The profiles Qb

—C/b

have mass of the order of b2 larger than Q, and energy of the order e . The truncation error Wy acts

as the source of the linear radiation,
ALy —Cp +ibAL, = V.

The radiation ¢}, is not in L2, with the precise decay rate I', = limy | 400 | V] |€p|%. 1t is known that

—7/b_and itis this decay property linked to the central profile Q p that is responsible for the log-log

+a/b

Fb ~e
rate of the two-dimensional L 2-critical problem. For our analysis, we will truncate ¢ near |y| ~ e
for a small fixed parameter a. See page 694 for details.

Lemma 2.2 (smoothness of Qb). The almost self-similar profiles Qb are smooth. For any s > 3,

lim sup ||Qb”CS([R{2) <400 and limsup ||Qb||HS(R2) < +o00. (2-17)
b—0 b—0

Geometric decomposition. In place of (r, z, 8) € RV we change coordinates to the rescaled half-plane:

_ (}",Z)—(V(),Z())
_—)\‘0

The fixed parameters rg, zg, Ag Will later be replaced by 7 (¢), z(¢), and A(¢). This will be clear from the

€ [~ro/Ao, +00) x R. (2-18)

context. Note the measure due to cylindrical symmetry, dx = Ag/dp,,r, (V) dy is given by

oo () = 1SV 2oyt +70)Y 7y, 5o /20 (2-19)

We will shortly hypothesize parameters of the decomposition in such a way that the support of both
Q p and E » are well away from the boundary of domain (2-18). For convenience we will omit the constant
factor | SV 2| and approximate 11(y) ~ 1 on this region; see (2-55). Integrals in y can then be seen as
taken over all of R2, and regular integration by parts applies. Any integral that cannot be localized in
this way will be treated separately, and very carefully.

To begin, we modulate suitable cylindrically symmetric data as if it were two-dimensional:
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Lemma 2.3 (existence of geometric decomposition at a fixed time [Raphaél 2006, Lemma 2]). Suppose
thatv € H yl([R?N ) may be written in the form

1~ .2) — (o, .
v(r,z,0) = —(0p. +€) M e ir (2-20)
Ao v A
for some parameters Ay, by, ry > 0 and yy, zy € R such that

5 B 1
[19al mnma+ [ japetla<r;, @21)

|¥|<10/by Y
|(ry.z0) = (1,0)| <3 and 104y <by <™. (2-22)

Then there are nearby parameters Ag, by, ro > 0 and vy, zo € R with

A ro, Z Fv, Z 1
lbo— byl + |22 1 4 1(r0.20) = (0, 20))| =1} (2-23)
Ay Ay
such that the corresponding €,
€o(») = ko v (hoy + (0. 20)) €7 — O, (2-24)
satisfies the two-dimensional orthogonality conditions*
Re(eo. |y|* Opy) = Re(eo. y O,) = Im(eo. A Op,) = Im(eo. A Op,) = 0. (2-25)

We now identify a neighborhood of the singular set, the complement of which is contiguous and
includes both the origin and infinity. In the case of N = 3, the singular set is a ring and the neighborhood
a toroid. Define two smooth cutoff functions,

1 for |(r,Z)—(1,0)|Z%,
0 for |[(r,z)—(1,0)| <1,

1 for |(r,z) —(1,0)

x(r,z,0) ={ 0 for |(r,z)—(1,0)

xo(r,z,0) ={

In Section 4 we will define a further series of cutoff functions 1 and ¢, supported on bounded regions
where xo = 1. We now describe the initial data for our bootstrap procedure.

Definition 2.4 (description of initial data %). For ™ > 0 a constant to be determined, let P (a*) be the
set of cylindrically symmetric ug € H C];II(RN ) that can be written in the form

] (G P

0

— @) (B2 ) ), @27
0 0

in a way that satisfies the following two sets of conditions:
4The decomposition of [Merle and Raphaél 2003] used slightly different orthogonality conditions. Equation (2-25) is the

decomposition introduced [Merle and Rapha&l 2004, Lemma 6], which leads to a better estimate on the phase parameter than
was achieved in the former paper.
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Singularity of a log-log nature:

Cl1.1. Radial profile is focused near a singular ring:

(r0.2z0) — (1, 0)| < ™.

(2-28)

C1.2. Radial profile is close to Q near the singular ring: The profiles Qb have nearly the mass of Q

and account for nearly all mass globally:
0< bo + ||1’70||L2(RN) < O{*;

€o(y) satisfies both the orthogonality conditions

Re(eo. [¥1* Op,) = Re(€o. ¥ Op,) = Im(eg, A* Q) = Im(eg, A Op,) = 0

and the smallness condition

[ IVye00) |2 iagrg 0 dy + /

0
<10
|J’|—b0

C1.3. Conformal and scaling parameters are consistent with log-log blowup speed:

1
bo

SR
N

—e

e <lyp<e®

C1.4. Energy and localized momentum are normalized:

A3 Eol + Ao

PO 2. 6) = {

Regularity away from the singularity:

C2.1. Scaling-consistent HN norm:

Il vy < 3
0

where C 0 is a universal constant due to Lemma 2.2.

C2.2. Strong hierarchy of regularity away from the singular ring:
1
[ xotoll gN—r@Ny < T3
0

N

. 1
for each half-integer 5 <« < 5

C2.3. Vanishing lower-order norms away from the singular ring:

1
ool -y, oy < @93

1
IT21RN)

6
leoPePldy <1y

Im ([ vxz/f(x%vxuoao)

where ¥ ) is a cylindrically symmetric smooth cutoff function given by

r+z for |(r,z) —(1,0)] <%,
0 for |(r,z)—(1,0)| > 3.

(2-29)

(2-30)

(2-31)

(2-32)

(2-33)

(2-34)

(2-35)

(2-36)

(2-37)
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Lemma 2.3 guarantees that % (a*) is open in H', N HY,

oyl oyl See the Appendix for a proof that P («*) is

nonempty.

For the remainder of this paper, fix an arbitrary uq € P (a*). Let u(¢) denote the evolution under (1-1),
with maximum (forward) lifetime 7.« > 0, possibly infinite.

Continuous evolution in ™V (RV) implies the same in H'(RV), so by Lemma 2.3 there is some Toeo €
(0, Tihax] — which may be assumed maximal — for which the geometric decomposition of Lemma 2.3
can be applied on [0, Tgeo). There exist unique continuous functions A(), b(z),  (¢) : [0, Tgeo) — (0, 00)
and y (1), z(t) : [0, Tgeo) — R, with the expected initial values, where

1~ rz)—(r@),z()\ _
u(t,r,z,0) :m(Qb(t) + €(1)) (( )\ ) eI
1~ r,z)—(r(t), z(z _; ~
=50 (o) (( ) (k( L ))) O i r 2,0), (2-38)
such that (¢, y) satisfies the two-dimensional orthogonality conditions
Re(e(n). |yI* Op) = 0. (2-39)
Re(e(1), yOp(r) =0, (2-40)
Im(e(t), A> Qpry) = 0, (2-41)
Im(e(t), AQp(r)) =0 (2-42)
We may now define the rescaled time,
ro 37
1) = —d R h = e%bo , 2-43
s(1) /0 20 T+ 59, where so = e?*b0 ( )

The choice of s will prove convenient in the proof of Lemma 3.15 (page 699).
Also set 51 = §(Thyp), for Typ as in Definition 2.6 below.

Notation 2.5 (fixed parameters). To aid the reader, we provide a brief summary of the various parameters
that will be introduced, in the order one might ultimately determine them:

e n and a are parameters that determine the cutoff shape of Qb and E p; see (3-80) and (3-104). The
value of a > 0 is assumed sufficiently small for the proof of Lemma 3.22, relative to some universal
constant. Before that, the proof of Lemma 3.19 is conditioned on the choice of n < a/Cy, for
another universal constant Cy > 0; see (3-196). These choices affect the class of initial data %, both
by setting the profiles Qb and by forcing an upper bound on the value of a*.

e 01, 02 and o3: parameters in the statements of Lemma 4.1, Lemma 4.3, and Corollary 4.4. Their
value is chosen (repeatedly) according to circumstance.
¢ 04: an arbitrary universal constant, 0 < g4 < 1, used in the proof of Lemma 4.8.

¢ 05: defined for Lemma 4.8. Its value depends on o4, and is uniform over all » > 0 small enough.

e m’: existence of m’ < m with particular properties in a key assertion of Proposition 2.8. Some

particular value m’ € (m —o5/2, m) is chosen for the proof of Lemma 4.10.
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* 0g: parameter in the statement of Lemma 4.11. Its value is fixed for the proof of Lemma 4.13.

e 07: defined for Lemma 4.17. Its value is uniform over all 72 > 0 small enough.

e m: afixed constant m > 0 that features in the bootstrap hypotheses of Definition 2.6. For the purpose
of various proofs in Section 4, m will be assumed sufficiently small. The exact value of 1 may be

determined apriori, and will affect the class of initial data % by forcing an upper bound on the value

of o™,

e a*: A fixed positive constant to be determined last. For the purpose of various proofs throughout

this paper, o™ will be assumed sufficiently small.

The following bootstrap hypotheses are possible due to our choice of data in %.

Definition 2.6 (time T}y, > 0 and bootstrap hypotheses). Let 0 < Thyp < Tiax be the maximum time

such that for all 7 € [0, Thy,) the following two sets of conditions hold:

Singularity remains of a log-log nature:

H1.1. Profile remains focused near a singular ring:
|00, 2(0) = (1,0)] < (@)
H1.2. Profile remains close to Q near the singular ring:
0 <b(@) + (D) 2y < @)1,

5 _ 3
/\Vyé(l)\ MA(:),r(t)(y)dy-i-/' le@)? e Pdy <T),).

10
Y=<s0

H1.3. Conformal and scaling parameters remain consistent with log-log blowup speed.:

1

b(s)

S}

1 10 jox
X b)) < —Z, Y ) <ee!
gs

(=

H1.4. Energy and localized momentum remain normalized:

Im ( / Vy ) -Vu(t)ﬁ(t))

H1.5. Norm growths are almost monotonic:

A1) | Eo| + A(2) < T3

A(sp) <3A(sq) forall s, <sp €[50, 1]

Regularity away from the singularity persists:
H2.1. Growth of HN is near scaling:
tom
u(t < ——.
|| ( )||fI[V(HQPJ) A{A[(I)

(2-44)

(2-45)

(2-46)

(2-47)

(2-48)

(2-49)

(2-50)
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H2.2. Strong hierarchy of regularity away from the singular ring persists:

o T+ ity
[ xu@ll gy—c < )JV——Z"(t)’ (2-51)
for each half—mteger 5 <Kk <% N , and

2m+4rw

@l y <e™ o, (2-52)
H2.3. Lower-order norms away from the singular ring remain bounded:

1

Ixu@ll y -y < (@)1, (2-53)

An important consequence of H1.2, H1.3, and the forthcoming estimate on I'p, (3-103), is that

T
¢ TOb(7

Mty <e ™7 <. (2-54)

Therefore as a consequence of H1.1 and the definition of A4 in (3-104) below,

2<p(y)<3 forall |y|<5A(). (2-55)
The region |y| < 5A(¢) is exceptionally wide, encompassing the support of both the central profile Qb
and the associated radiation {p.

Remark 2.7 (geometric decomposition is well defined). Hypotheses H1.1-H1.5 easily satisfy the con-
ditions of Lemma 2.3, ensuring that Ty, < T, and the unique geometric decomposition (2-38) is
available.

Proposition 2.8 (bootstrap conclusion). For «* > 0 sufficiently small, hypotheses (2-44)—(2-53) are not
sharp. There exists m" < m such that, for all t € [0, Thyp):

1.1. |(r(1), 2(1) = (1,0)| < (@*)3. (2-56)
~ 1
11.2. 0 <b(t) + i)l L2@vy < @), (2-57)
2
/ VyeO]” may.ry () dy +f| < le@)> e dy < Fb(t) (2-58)
YIZp0y
1 5 5721 T 1
113, b)) < D p) <O (2-59)
5 logs log s
11.4. A2(t) | Eo| + A1) Im(/ Vl/f(x)~Vu(z)ﬁ(z)) <Th- (2-60)
I1.5. A(sp) < 2A(sq) for all s, < s € [50.51] (2-61)
+ 5%
2.1. (@) | g @y < (2-62)

AN (@)
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+(1+K)%
12.2. ”Xu(t)”HN—K < M——Mm (2-63)
for each half-integer % <k < %, and
2om’+7
Ixu@l, y <e*ro. (2-64)
2.3. @l y_y < (@*)5. (2-65)

As a consequence, Thyp = Tiax.

Strategy of proof: the log-log argument. We will establish statements 11.1-11.5 in Section 3 using the
arguments of [Merle and Raphaél 2003; 2006]. Here we identify the main challenge in maintaining the
log-log dynamics. As with all modulation arguments, we seek to reduce the question of blowup to a
finite-dimensional ODE dynamic for the parameters. This is only possible due to the algebraic structure
associated with Q. Recall the operator A = 1 + y - V), which one might recognize from either the
argument E(Q) = 0:

(0,A(Q) = (A0 -0+ 001>, A(Q)) = —2E(0Q), (2-66)
or from the Pohozaev identity:
(0, A(v)) = Re(ivyg + Ayv+ v [v|*, A(v)) = —%% Im/ vy-Vidy —2E(v), (2-67)

which is also a consequence of formally calculating the virial identity’s term

d? 2002
— v|© dy.
o [P e @
Substitution of (2-38) into (1-1) will produce an equation for €. Ignoring the distinction between Q and

Qb, the terms linear in € are i dge + L(€), where L is the linearized propagator near . As a matrix on
real and imaginary parts,

_ Ly=—-A+1-302
L(e) = 0 L 'Gre with + + 3% ’ (2-68)
—Ly 0 I €im L_=-A+4+1-0".

Weinstein [1985] noted that

L_(Iy?Q)=-2A0., L_(yQ)=-2VQ. and L4(AQ)=-20. (2-69)

These algebraic properties are the inspiration for the orthogonality conditions, so that, by taking appro-
priate inner products of the e-equation, linear terms cancel. For example, the imaginary part of the inner
product with | y|2 0 has no linear terms due to conditions (2-39) and (2-42). The imaginary part of the
inner product with y Q is controlled by the momentum.

The most fruitful calculation is when we take the real part of an inner product of the e-equation with
AQ. This is of course a localized version of (2-67). We substitute conservation of energy to eliminate
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the linear term, 2 Re(e, Q), which is due to the third identity of (2-69). The remaining terms quadratic
in € form the following,

Heo=|"= O || & || & | win [Fe="01320 VO (2-70)
’ 0 gim [ €im —i €m Lim=—-A+ Qy . VQ

The operator H (e, €) is the derivative with respect to scaling of the conserved energy of the linear flow.
It has coercivity properties that mirror the stability of Q:

Proposition 2.9 (spectral property). There exists a universal constant 8o > 0 such that, for any v € H!,

1
H(U, U) - 50 (/yeRz |Vyv‘2 * /yeRZ |v2|e_|y|) - %X
(Re(v,0))* +(Re(v, AQ))* + (Re(v, y 0))* +(Im(v, AQ)) +(Im(v, A 0))* +(Im(v.V 0))).  (2-71)

The two-dimensional spectral property as stated here has a numerical proof [Fibich et al. 2006].°
Assuming we can ensure H is coercive, the goal is to prove the local virial identity

—-C
bs = 81 llell =T, ", (2-72)

where we have defined

lell= [ [¥yel v [ leP et 73
y

To prove (2-72) using the spectral property requires that we control the contribution from all other terms
of the conservation of energy. In particular, we must establish nonlocal control:

/ O () < / IVye? 1 (). (2-74)
RZ R2

This is our main challenge.

The local virial identity (2-72) is a satisfactory control for € at times where by < 0. However, our
argument is based on approximating the central profile of the solution; therefore we cannot expect
monotinicity in our modulation parameters. Including the radiation Z‘ to better approximate the central
profile, repeating the local virial calculation, and taking into account the mass flux leaving the support
of the radiation, Merle and Raphaél [2006] discovered a Lyapunov functional. It is remarkable that we
can approximate the Lyapunov functional very precisely in terms of a positive multiple of a norm of e.
The functional is then used to bridge the control of € between times where by < 0. The approximation
here is achieved through the conservation of energy, and involves (2-74) a second time.

Regarding (2-74), change variables to get

/Ie(y)|4u(y)=)»2/ |a|4=A2/ |xa|4+A2/ (1= x*) [l
R2 RN RN RN

5The numerical proof is given for the L2 critical nonlinearities of Theorem 1.1 in dimensions d = 2, 3,4, and in d = 5 with
a slight change of orthogonality conditions. In dimension d = 1 the proof is explicit [Merle and Raphaégl 2005a, Proposition 2].
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Since the support of y includes the origin, we must apply N -dimensional Sobolev to that term:
sy Il Il oy

Change variables again and observe that to achieve (2-74) requires at least that || yu || @) < 1.

Strategy of proof: persistence of regularity. Once we have established the log-log nature of our blowup,
we expect powers of 1/A to be as integrable in time as powers of

\/ 10g |10g(Timax — )|

Tmax_t

Indeed, as noted in [Raphaél and Szeftel 2009],
todt
0o A (T )_ AR= 2“(t)

for any § > 0 and v > 2. Our argument cannot allow any loss of scaling. At all times we must be cautious

CO) =5 (2-75)

1
to account for all factors of e». We prove that

i dr < C(o* e i 2-76
< . -
e t<C(o ’O’v)M«-Z(z)’ (2-76)

for any 0* < 0* 4+ o of either sign and u > 2. The arguments of Section 4, to establish statements
12.1-12.3, proceed in three stages.

Control of |lu|| gy~. We explicitly calculate - ||VN ul|? ;2 and seek to estimate the resulting error terms
separately in two regions of space. First, away from the singularity, on the truly N -dimensional region
that includes the origin, the estimates are simpler, due to hypotheses H2.2 and H2.3. Second, on a
neighborhood of the singular set, things are more delicate, and we split the solution into the rescaled
almost self-similar profile and #, defined in (2-38). Since Q » 1s smooth, the higher-order norms scale
exactly with 1/A. In particular,

5 C<Q'b>,
aveyy  AN(@)

where the constant is uniform for all b sufficiently small; see Lemma 2.2. Note that (2-77) is better than

1 ~
120 o

H2.1. For terms in i, the H' norm is better than 1/, due to H1.3. By assuming m > 0 is small enough,
we use this superior H! control to offset the logarithmic loss due to our use of H2.1. We prove that

e

+

2 b 2
a7 lullgn| < ANtz T a2 [l v -

To prove 12.1, we integrate carefully with (2-76).

Remark 2.10. The exact scaling of the smooth central profile was not needed by Raphaél and Szeftel
[2009] to control a higher order norm With the Strauss radial embedding, those authors prove an estimate
analogous to & [lull7,n < lul3% lull 32,

form ||u|| g~ < 1/ANTCE),

which is compatible with (2-75) and a hypothesis of the
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Initial regularity improvement. Let ¥4 be a smooth cutoff function that covers the support of Vy —
this includes the boundary of a neighborhood of the singular set that acts as an interface between the
singular dynamics and the truly N -dimensional dynamics. We hope for any control of ||y 4u||gv that
is better than an interpolation of H2.1. Calculate % v Au ||%1,, directly from (1-1) and integrate in time.
The result is effectively Kato’s smoothing effect and a Strichartz estimate,

t
[y ul oo S 1 5ul, ey + /O ‘ [ DY (yuul?) DY (y i), (2-78)

where 2 is some other cutoff function with slightly larger support.

Due to (2-76), we see that the term in H v+3 is in fact of the order 1 / A20=2)  This is exactly the sort
of control we want, but the nonlinear term of (2-78) is uncooperative.

To estimate the nonlinear term of (2-78) we prove a modified Brezis—Gallouét estimate that does
not break scaling too badly, the proof of which requires hypothesis H2.1 to be scaling consistent up
to a sufficiently small power of eb. See Remark 4.15. This delicacy is not required in the radial case
[Raphaél 2006; Raphaél and Szeftel 2009] as Strauss’s radial embedding is already scaling consistent.
In place of a Brezis—Gallouét estimate, Holmer and Roudenko [2011] use an elegant microlocal estimate
to smooth the nonlocal part of the nonlinearity.

Iterated smoothing. The next stage is to prove 12.2 and 12.3 hold on the support of Vx. We iterate the
argument of (2-78), in half-integer steps, beginning with v = N — %, and introducing a new cutoff with
smaller support each time. Due to the initial regularity improvement, it is possible to handle the nonlinear
term of (2-78) systematically, and at the same order as the term in H "+%. Due to integration (2-76), at
each stage we may smooth (almost) a half-derivative farther, relative to scaling, than was proved in the
previous stage. After N iterates, we find that ||1ﬁcu||H ~ is (almost) order-zero in % The final iterate
proves ||y Pu ”H%_% is constant.

To complete the proof of 12.2 and 12.3, we repeat the iteration scheme for yu. The combination of
hypotheses H2.2 and H2.3 with the results of the first iteration make the second iteration substantially

simpler.

3. Proof of log-log singular behavior

In this section we will prove that properties 11.1-11.5 are a consequence of hypotheses H1.1-H1.5 and
the bound

1
Ixu@Il, y - < (@), (3-79)
which is a particular consequence of H2.3.

Almost self-similar profiles. The parameter 1 > 0 about to be used is universal, sufficiently small, and
will be determined later on (see after (3-183) and after (3-196)). For b # 0, let

2
Rb=5\/1_77 and Ry = Rp/1—n, (3-80)
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and let ¢ denote a radially symmetric cutoff function with

1 for |y| < R},

() = {0 for |y > Ry,

and  |V@p|rco + |Adplrcc — 0as |b] — 0.

(3-81)

The following result was originally shown in [Merle and Raphaél 2003, Proposition 1]. The refined

cutoff, with parameter 7, is introduced in [Merle and Rapha&l 2004, Propositions 8 and 9].

Proposition 3.1 (localized self-similar profiles). For all n > 0 sufficiently small there exists positive

b*(n) and 6(n) such that for all |b| < b*(n) there exists a unique radial solution Qp to,

AQp— Qp +ibAQp + 04 |0p|* =0,

Py = 0™ 5 0 for y €[0. Ry).

105(0)— Q(0)| <6(n), QOp(Rp)=0.
The truncation to |y| < %, éb(y) = 0p(¥)op (), satisfies
AQp—0p+ibAQp+ Op |0p)* = —p,

with the explicit error term

—Up = QpAdp +2V¢y-VOp +ibQpy-Voy + (97 — dp) Op | Op 1%

Moreover, éb satisfies the following properties:

e Uniform closeness to the ground state:
Hecm(éb — Q)HC3 —0 as b—0.

e Derivative with respect to b:

C|y|( B, +lﬂQ)

d(b?) (/ } )

As a consequence of (3-85), for any polynomial P(y) and k =0, 1,

-0 as b—0.

e Supercritical mass:

=dy with 0 <dy< +o0.

b2=0

C(P)

| POV | oo =7 T

In particular, energy and momentum are degenerate:

}E(Qb)‘<e U=CEF and Im(/Vyéba):

(3-82)

(3-83)

(3-84)

(3-85)

(3-86)

(3-87)

(3-88)

(3-89)
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The linearized Schréodinger operator near Qb is, M [ ,’I’U] =M4i(v,w)+iM_(v, w), with,

2
My(v,w)=—Ayv+v— (‘ng‘z + z)yQ,,|2v ~Im(0}) w, (3-90)
b
2
M_(v,w) =—Ayw 4w — (2— |§b}2)}éb‘2w —Im(03) v. (3-91)
b

As with L from (2-68), there is an associated bilinear operator
Hy(e,€) = H(e, €) + Hy(e. €), (3-92)

where H (e, €) is the usual form (2-70) associated with L. The correction term may be written as
Hy(e.e) = / Vit + / Vi2€re€im + / V22€im”, (3-93)

for well-localized potentials built on Q b, O and y-V; see [Merle and Raphaél 2004, Appendix C]. Due
to proximity with Q — see (3-85) — there is universal constant C with

Hecb"V,-j HLOO —0 as b—0. (3-94)

The following variation of H is of a different nature. Set
~ 1
H(e.€) = H(e.€) = ————(€re. L+ Q) (€xe. AQ). (3-95)
IAQII7>

which simply alters the definition of £ given in (2-70). The following is a consequence of (2-69) and
the spectral property:

Lemma 3.2 (alternative spectral property [Merle and Raphaél 2004, page 616]). There exists a universal
positive constant 8¢ < 8y such that, for all e € H',

~ - 1
H(e, e) > 6 (/ ‘Vye‘z—i—/ |62|e_|y|)——x
yER2 yER2 So

((Re(e,0))*+(Re(e, [7120))* +(Re(e,0))* +(Im(e,AQ))* +(Im(e, A* 0))* +(Im(e,VQ))?).  (3-96)

In Lemma 3.17 and Remark 3.18 we will find that the study of linear radiation gives an accurate
description of mass ejection from the singular regime. Here is a background result:

Lemma 3.3 (linear radiation [Merle and Raphaél 2004, Lemma 15]). There are universal constants
C > 0 and n* > 0 such that for all 0 < n < n* there is b*(n) > 0 such that for all 0 < b < b*(n) there
exists a unique radial solution &, to

{Aib —Cp + DAL, = Wy,
[1VE]? < +oo,

where Wy, is the truncation error given by (3-83); moreover, the solution satisfies the following properties,

(3-97)
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where we have set

Lp=lim |y[15(n))*: (3-98)
|y|—>+o00
¢ Decay past the support of Wp:
2 3—Cn
el +11F IV oo pizryy =T < oo (3-99)
o Smallness in H':
/ Vy¢p|? < T4 (3-100)
e Derivative with respect to b:
0
H S pEon (3-101)
o Stronger decay for larger | y|:
2 r;
115171986l Lo qyiz02) = C 7 (3-102)
e~ (HCME < %Fb < H|y|2 |€b|2HL°°(|y|zR§) < (1-CnF (3-103)

(As an estimate on [, (3-103) will be indispensable.)

The small universal parameter a > 0 in the next equation will be introduced later, via (3-165), and
determined on page 706, in the proof of Lemma 3.22. It influences the choice of 1. We set

2

T — a

A(t)=e"50, sothat T,><A<T, 2, (3-104)

[STINY

and we let ¢4 denote a radially symmetric cutoff function with

1 for |[y|<A4
= 3-105
¢4(y) {0 for |y| = 24. (5-105)
The truncated radiation E »(¥) = d4(»)Cp satisfies
Alp =y +ibAGy = Wy + F, (3-106)

where the error term F' is explicit:
F=0Ada+2Vha-Vip+iblpy-Voyu. (3-107)
In particular, by (3-102) and (3-103),

1
Ff
|Flpoo 4|y -VF|poo SCTI’. (3-108)

Remark 3.4. For smaller values of 7 the central profiles Qb approximate the mass of the singular region
more closely —see (3-80) — at the cost that estimates (3-85)—(3-89) are only known for ever smaller
values of ». When 7 is larger, to compensate for the imperfection of our central profile we require more
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of the radiative tail to get an accurate picture of mass transport, requiring a larger choice of a. See [Merle
and Raphaél 2006, page 53] for similar remarks on the optimality in choice of A(¢).

Estimates directly due to geometric decomposition. The next lemma explains our choice of norm for €.

Lemma 3.5 (weighted and local L? estimates). For any k > 0 and for all v € H'(R?),

/ |v(y>|2e—“'ySC(K>(/|Vv(y>|2+ f |v(y)|2e—'Y'), (3-109)
yeR2 lyI=1

/ |v<y>|250f<210gx(/ v+ [ |v<y>|2e—'y'). (3-110)
Iy|<k ly|<1

Equation (3-110) is found in [Merle and Raphaél 2006, (4.11)]. While the original proof of (3-109)
in [Merle and Raphaél 2004, Lemma 5] has a flaw, the methods of [Merle and Raphaél 2006] give an
alternate proof.

Remark 3.6 (nonconcern for ). In practice, we apply these lemmas and the interaction estimates below
only on regions within {|y| < A(¢)}. Thatis, (2-55) always applies and we may choose to include measure

w(y) as appropriate.

Lemma 3.7 (estimates on interaction terms [Merle and Raphagl 2003, Section 5.3(C)]). Let s € [sg, 51),
and recall from (2-73) that ||€|| stands for [ ‘Vye‘z wdy + flylS% le|? e~ 71 dy.

o Estimate of first-order terms:

dx ~ 1
(c02 PO 578600 | = COP el G111
where P(y) is any polynomial and 0 < k < 3.
o Estimate of second-order terms:
dk
(R PO 52860 )| = P G-112)

where P(y) is any polynomial, 0 < k < 3, and R(¢) is the terms of (¢ + Qb)|e + Qb|2f0rmally
quadratic in € — see Equation (3-131).

o Estimate of localized higher-order terms:
/ |7 (€)= lel*|n(y) dy < (@*)lell, (3-113)

where J(€) — |e|* = 4Re(e le|?, éb) is the term of |€ + Qb|4f0rmally cubic in € and localized to
the support of Qb. Similarly,

(R(e). ADp) < 8(a™)lell. (3-114)

where ﬁ(e) = ¢ |e|? is the term of (¢ + Qb)lé + Qb|2f0rmally cubic in e.
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The following estimate is our first nontrivial departure from the L?-critical argument.

Lemma 3.8 (complete estimate on J(¢)). Forall s € [sg, $1),

[ €001 w3y dy =860 el
With (3-113), this gives a complete estimate for J (¢).

Proof. Partition the support of € into two- and three- dimensional regions:

/ €O n(y) dy = f (= [0 n() dy + / X Gy + (. 2) ) )| () .

(3-115)

(3-116)

The first term on the right is supported away from r = 0, and due to HI.1 the support of 1 — x* is

approximately {| | < %)l\} so that % Sp() < % We estimate this term by two-dimensional Sobolev

embedding and the small mass assumption H1.2. Regarding the second term, the support of x* excludes

the support of Q » by the same reasons. Changing variables, we obtain

[ X GO e u(y)dy = 32 / XU d.

x€R

By the N -dimensional Sobolev embedding, HY < L*(RN), and interpolation,

2 [ o dx £ i,y 22l

2 2
Sty ([ el uay).

To complete the proof, we use the assumed control H2.3 for the first and only time.
Lemma 3.9 (estimates due to conservation laws). For all s € [sg, s1) the following are true:
(a) Due to conservation of mass:
1
v [l 5 @)t
(b) Due to conservation of energy:

2Re(e, Qb)—/ IVel? u(y) dy+3/ Q26r62+/| 0% €im”
y

lyl<3®
1-Cn

<T, " +8@) el

(c) Due to localized momentum (2-48):
[im(e, VO)| < T} +8()llell>.

In particular, (3-121) also holds for ‘(eim, Re(V éb)) , by Holder and (3-85).

(3-117)

(3-118)

O

(3-119)

(3-120)

(3-121)
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Proof. (a) Conservation of mass gives [pn lu@)|* dx = i lug|?. From the geometric decomposition,
expand and change some variables, obtaining

[ 185 P v +2Re (/ Dpu(y) dy) + o= [ @)

Expand the measure . Due to the bound on A in (2-54), together with hypotheses H1.1 and H1.2 and
the supercritical mass of Qp,

[!Qb}zu(y>dy—fQ2=(/\Qb\z—/gz)+(rN—2(z)—1)[|Qb}2+f@(xy1)|éb}2dy
> p? - Ja*. (3-123)

Due to the smallness of by and the small mass of € (see C1.2), we have MRN |u()|2 — fRZ Q2| < Ca*.

Due to local support and hypothesis H1.2, | / e@u{ <a*.

(b) Conservation of energy gives [ |Vu(r) ? dx—% i lu|* =2 E. From the geometric decomposition,

22 = [ |9(@s + 0 u0r)dy =3 [ 185+ el nidy (3-124)
Partially expand the measure p:
[ 19:@s+ P urar=r¥=2a) [ 19,86 + [ 000 (19 8o +2Re(c D)
+2M"2 (1) Re (/ Vye- Vya) +/ |Vye|2,u(y) dy. (3-125)
Due to the support of Qb, the second line is of order A, and thus inconsequential. Via a similar approach,

1 ~
—5/ |05 +e|* n(y)dy

1 ~ = ~ ~ -2
=—rN—2(z)(§/\Qb|“+2Re(/eQb\Qb\2)+[|e|2 86+ ([ 23, ))
+20(18s) - 5 [s@mdr. 120

Now proceed as in the L?-critical argument. Integrate [ Vye-V, Qb by parts and substitute the equa-
tion for Qb (3-83); this cancels the term of (3-126) linear in €. Recall the bound for W, (3-88), the
degenerate energy of Q » (3-89), proximity to Q (3-85), that r(¢) ~ 1, and the non-trivial estimate on J,
Equation (3-115).

(c) Our starting point is (2-48). In cylindrical coordinates, Vx f - Vyg = 0, fd,g + 9, f 3, f. For this
proof we denote r by x; and z by x,. Fix either j = 1 or j = 2. From the geometric decomposition,

A (/RN Oy ¥y dx) = Im ( / 0,00y, (0p +€) (Op +€)n(») dy) . G127
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Directly from definition (2-34), we have dy; v ™) =1 on the support of Qb . Expand the measure p
as rN72(¢) + 0 (Ay;). Integrate by parts the interaction term in V=2 (¢)dy,€Qp. With the degenerate
momentum of Qb —see (3-89) — we have

2rN72(t) Im(e, 3y, 0p) = Im (/ 0 (Ay1) (dy, €Oy + dy, Op€ + 0y, Qb@) dy)

+Im (/ axjw(x)ayj een(y) dy) —A()Im ([ axij)axju i dx) . (3-128)
RN

The first term on the right is of order A, and thus negligible. For the next term we apply Holder and the
small mass assumption H1.2. The final term is controlled by H1.4. O

Remark 3.10 (role of momentum conservation). The estimate analogous to (3-121) in the L2 critical
context is proven with the conservation of momentum in place of H1.4; see [Merle and Raphaé&l 2003,
Appendix A]. As might be expected, the proof of I1.4 will resemble the proof of momentum conservation.
See (3-149).

Definition 3.11 (NLS reformulated for €). For s € [sq,51), ¥ € [-r(¢)/A(t), +00) X R, and a suitable
boundary condition at y; = —r(¢)/A(2), the function € satisfies
30, N -2 (rs, zg)

A ~ o~
ibsW—FiES—M(E)JFm)\ayﬁ"‘ib/\é =i (TS +b) AQp+ysOp+i

Vy 0

)\l b
+i (TS + b) A€+ Jse +i (FS)LZS) Vye + W — R(e), (3-129)

where we have introduced the new variable
y(s) = —s—y(s). (3-130)

Note the single new term due to cylindrical symmetry. As already mentioned, the term R(€) corresponds
to those terms formally quadratic in €:

~ ~ 2 o~ o~ 2 ~ 2 ~ ~2\\—
R(e) = (e + Op)|e + Op| = 05| 0p|" —2|0s| ¢ — (20} —Re(0Q}))<. (3-131)
Lemma 3.12 (estimates due to orthogonality conditions). For all s € [sg, S1),
A _
S| lbd ST el (-132)
and
~ 1 s Zs
Vs ————— Ere,L+(A2Q) al el e
|AQ|i2 ( ) A A

<T@ ellr. (3-133)

Estimates (3-132) and (3-133) are a direct result of orthogonality conditions (2-39), (2-40), (2-41)
and (2-42) by taking the respective inner products with €; see (3-129). Due to (2-54), terms resulting
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N-2
. r(yl) . . . . .
are involved in the estimates of |bg| and |rg/A| 4 |zs/A| respectively. Otherwise, all calculations are

from A0y, € are inconsequential. The estimates due to energy and momentum, (3-120) and (3-121),
localized to the support of Qb and are identical to the L2-critical argument. See [Merle and Raphaél
2004, Appendix C] or [Raphaél 2005, Appendix A] for the complete calculations.

Lemma 3.13 (local virial identity). For all s € [sg, 51),
-C
bs = 81llell =T, " (3-134)

where 81 > 0 is a universal constant and ||| = [ !Vydz wdy + f|y|§1170 l€|? e~ dy as in (2-73).

Brief proof. Begin with the method used to prove preliminary estimate (3-132). Take the real part of
the inner product of € in (3-129) with Aéb. Recognize that dg Im(e, Aéb) = 0 due to orthogonality
condition (2-42). An adapted version of the algebraic property L4 (AQ) = —20Q is applied [Merle
and Raphaél 2004, equation (101)]. After recognizing the equation of Q b, injecting the conservation of
energy cancels the remaining terms linear in €. The resulting terms quadratic in € are the bilinear operator
Hp (e, €) of (3-92). The remaining terms cubic in € (due to the original inner product) were estimated as
part of Lemma 3.7. See [Merle and Raphaél 2004, Appendix C] for the complete calculation. Controlling
the auxiliary terms of the conservation of energy with (3-120) we have

0 ~ ~ 0 ~ A ~
—by Im(%Qb,AQb) 2 Hp(e, €) + by Im(e,A%Qb) - (Ts +b) Im(e, A*Qp)

Uo20) (e, ¥03) ~ )" =S lell. - (3-135)

—VsRe (6, Aéb) -

Recall that 9y, Qb ~ —%i |2 O, make the correction (3-94) for I-Ib, and apply the preliminary esti-
mates (3-132) and (3-133). With the proximity to Q we can write

bs L1y Q32 2 H(e. €) = Pis(ere. AQ) — Ty~ = 8(a™) €], (3-136)

Identify the alternate form Equation (3-95) of H, apply the preliminary estimate for 5, Equation (3-133),
and apply the adapted version of the spectral property, Lemma 3.2. O

Remark 3.14 (progress in proving Proposition 2.8). We have already proven the first half of 11.2 as
the preliminary estimate (3-119). The local virial identity with preliminary estimate (3-132) produce a
closed expression for A and b, which we treat with simple arguments to prove the following lemma. In
particular, (3-138) implies the first lower bound of 11.3. Following similar methods, we will then prove
the second upper bound of 11.3, I1.4, I1.5, and I1.1.

Lemma 3.15 (upper bound on blowup rate). For all s € [sg, s1),

b(s) = 5 g (3-137)

and

A(s) < Vhge Ik (3-138)
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Proof. Inject hypothesis H1.2 into the local virial identity (3-134) and carefully integrate in time. From
b > 0 and the bound on I'j (3-103), we have

3

3

<1, whichimplies et <s—so+e" %0, (3-139)

Now (3-137) follows from our clever choice of s¢ in (2-43).
Next we view the preliminary estimate (3-132) and hypothesis H1.2 as the approximate dynamics of A:

A

A 1
—s+b' T by < T}, (3-140)

As
A

—logA > —logig +/
so 2logo

In particular, as b > 0 is small, —=* > % which we integrate with (3-137) to get

N

(3-141)

Assume s is sufficiently large through the choice of data (2-29) with «* sufficiently small, then,

Soom T s S0
do>2 (2 . (3-142)
so 2logo 3 \logs logsog

b3 3
From the choice of data C1.3, and (2-43), —log Ag > 2P0 = 5. Thus

TS
—logh > —110gA -,
08A="2708 0+310gs

and we have proved (3-138). O

A simple change of variables in (3-138) and the choice of data (2-29) and (2-32) yield a corollary:

+oo 2w s

$1
Thyp = / 2 (0)do < AO/Z e~ 3 s ds < a*. (3-143)
50

Proof of second upper bound in 11.3. As a direct consequence of (3-138), again assuming s > 0 suffi-
ciently large,

—log(sA(s)) > TS —logs > L. (3-144)
3 logs log s

Taking the logarithm and applying (3-137),

log }— log (sk(s))} > log o > 4 logs > L, (3-145)
logs — 15 5b(s)
which leads successively to sA(s) < e and A < e™¢", the second upper bound of I1.3. O

Proof of 11.4. Recall the approximate dynamic (3-140), which was due to the preliminary estimate
(3-132) and the hypothesized control on €. As a consequence, for s € [sq, 51),

d o sxy o sx (A S5mhg
%()\ eb)—2k eb (T—f—b—b— 2b2

) < —A\%be’™b <0, (3-146)
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which implies

22(1)ebd < A2 b (3-147)

Then, with the estimate (3-103) on I'p, the choice of data (2-33), and the estimate on I'; again, we obtain
the energy-normalization part of 11.4:

S S
A2(0) | Eol < Ty e A5 |Eol < Ty e Tp? < Ty (3-148)

Regarding the localized momentum, calculate directly from (1-1) that,

d (%) ) _
7 Im(/vw Vuu)
= Re ([a 8xk1ﬁ Oyt x] )__/AW(X)| | /A w(x) |u| (3-149)

This is a special case of the general Morawetz calculation; see, for instance, [Tao 2006, equation (3.36)].
Recall from definition (2-34) that the support of w(") is well away from r = 0. Apply the two-dimensional
Sobolev embedding H 2 < L* to estimate

d
‘d_t Im (/ Vy ) -Vuﬁ)

Where the final inequality is due to hypothesized control on € and the small excess mass H1.2. Note that

1
<CHN u®} S (3-150)

)\‘ ’

N
fo AZ(r) fSO do < s, so we have proven

AO|Im(Vy S - Vu@)i )| < 2(0)|Im(Vy™ - Vugiio) | + CA0)s(2).

From the estimate (3-103) on [y and (3-145) from the previous proof, we have CA(¢)s(¢) <C Fb(t) «T g.
Using virtually the same calculation that gave us (3-146)—(3-148) we obtain, for s € [sg, 51),

d ox 4
d—s(xe b)<—1ibed <0, (3-151)
and hence
61 (%4

By the estimate on I', and choice of data (2-33), we obtain the localized-momentum part of 11.4:
(%4
M) Im(Vy ™ - Vugitg)| < Tppy e T < T . O

Proof of 11.5. We follow the argument found in the proof of [Raphaél 2005, Lemma 7]. Fix some
sy < 83 € [s0,51). Substitute the local virial identity (3-134) into the preliminary estimate (3-132) to
control the norm of €. With a crude bound for I'p,

A
4 b| = Cbs+07), (3-152)
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From hypothesis H1.2, 0 < b? < §(a*)b where §(a*) — 0 as a* — 0. Then,

As2) / (As g e
og —+b)—[ bSS(a*)——/ b < 8(a*). (3-153)
)\'(S?)) 52 }" S2 2 S22
In particular, we may assume that «* is such that §(a™) < log 2, which proves I1.5. O

Proof of HI.1. The preliminary estimate (3-133) can be crudely simplified to

I's

A

Zg

1%

<1. (3-154)

Then we have for all s € [sq, 51)

K K +oo .

|r(s)—r0|+|z(s)—20|§/ |rs|+|zs|§/ AMo)do < \/)\0/ e 3o do <o, (3-155)
50 50 2

where we applied (3-138), the choice of data (2-32) and the smallness of by (2-29). With our choice of

ro,zo (2-28), this proves I1.1. O

3.1. Lyapunov functional. To begin this section, we repeat the calculation of the local virial identity,
this time including the linear radiation {; as part of the central profile. That is, we write

~ (r.2) - (r(z),z(t))) iy ®

E=e—, = u(t,x)= A(Z)(Qb(t)+§b(t)+6(l))(

where the parameters of the geometric decomposition are unchanged. The equation for € may then be

3-156
. ( )
written analogously to (3-129), with a new linearized evolution operator analogous to M, (3-90).

Lemma 3.16 (radiative virial identity [Merle and Raphaél 2006]). For all s € [sg, 1),
1

Whzhll+T-g | el dy. (3-157)
<lyl<
where ||€|| = ‘Vye‘ w(y) dy+f|y TO &2 eVl dy (cf. (2-73)), 85, ¢ > 0 are universal constants, and
b, ~ 2 1 ~ = .
fi5)= 2 [y0s7a + 5 Tm ( [ » Vébzb) +1m(e, Aby). (3-158)

Compared with the local virial identity, the radiative virial identity is useless to control € in H' due to
the presence of mass term | A<|y|<24 |e|2. See (3-110) for further discouragement. Nevertheless, we will
link this term to the ejection of mass from the singularity, through the radiation, into the dispersive regime
(Lemma 3.17). Then, we will show this mass ejection is more or less uninterrupted by demonstrating
the Lyapunov functional (Lemma 3.19). Finally, through conservation of energy we will prove precise
bounds on the Lyapunov functional in terms of the excess mass at the singularity and |€ ;;; (Lemma 3.20).
These bounds will allow us to bridge between times where by < 0 (times where the local virial identity
is useful) to control € pointwise in time (Lemma 3.22).



STANDING RING BLOWUP SOLUTIONS FOR CUBIC NLS 703

Let ¢oo be a smooth radial cutoff function on R? satisfying

0 for |y| <1,
= 3-159
Poo(7) {1 e (3-159)
1<¢lo<4 forl<|y[<2, 0=<g¢l, forall y. (3-160)

The following lemma is proved on page 707:

Lemma 3.17 (mass ejection from singular and radiative regimes).

b a 5
s 4 d A v Y dy —T2.
( N— 2(1)/¢°° |e| w(y) y) = 200 /ASy|52A le|= dy . /‘ yé‘ w(y)dy 2

Remark 3.18 (interpretation of Lemma 3.17). Assume for the sake of heuristics that € & {p in the region
| y| ~ A. With the definition of I'j, in (3-98) and the control on € afforded by hypothesis H1.2, the lemma’s
inequality suggests continuous ejection of mass from the region |y| < A/2, regardless of whether that
region is growing or contracting.

Lemma 3.19 (Lyapunov functional). Forall s € [sg, $1),

359 < —Cb (r,, + €]l +[ |e|2) , (3-161)
A=<|y|=<24
where C > 0 is a universal constant and
- ~ 1
561 = [ 186~ [ 10P + 2Rete. B + W()/ 1= oo 2)) Ief? 1)
P
~ 300 (bj1 (b) — / f1 (v) dv + bIm(e, AZb)) (3-162)
ﬂ being is the principal part of fi from (3-158):

~ b~ ~ =
A =3B+ i ([ 3985, ). (3-163

The proof, which we defer until page 708, involves the radiative virial estimate (3-157), the mass
dispersion estimate in Lemma 3.17, and conservation of mass.
Now let us discuss what ¢ is.

Lemma 3.20 (estimates on Lyapunov functional). For all s € [s¢, s1) we have the crude estimate
|$ — dob?| < 832, (3-164)

where 0 < 83 < 1 is a universal constant and dob? is the approximate excess mass of the profile Q p (see
(3-87)). There also holds a more refined estimate:

—T)C + |||e|||<g<s) f(b(5) <TL7C+ CA%|le]], (3-165)
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where f, is the principal part of $ concerned with the mass of the profile:

b

50 = [ 18] - [10P - (b= [ fiwran). (3-166)
800 0

Proof. To prove (3-164) we will approximate each term of (3-162). To estimate the term in |e|2 , recall

from (3-159) the support of ¢, and derive the consequence for @ (y) similar to Equation (2-55). One

obtains

[ (=0 (5) 1P umav< [ el < 4> 0g allel <. (-167)

ly|=34

where the second inequality is due to Lemma 3.5 and the final inequality is from the definition (3-104) of

A and the hypothesized control of €. Estimate (e, Qb) by the same control, and the terms in Z » by (3-100).

Equation (3-164) then follows from (3-87) by noting that the constant 6, due to the radiative virial identity

(3-157) can be assumed small with respect to universal constant dy, so that 0 < (df5/0b?) }b2=0 < Q.
Next we prove the refined estimate. Note that

~ 8o
i(s)—fz(b(s))=2Re(€»Qb)+rN_—12(z) / (1= o0) [e* (1) — S 2-bTmie, AGy). (-168)

By the bounds for E » in Lemma 3.5 and the choice of 4, we have

1
-C 2 1
(e, Ady)| <17~ ”( [| | A|e|2) ST " AQog )2 el STEC el (3-169)
Y=

Since b is small, the contribution of (3-169) is a factor of o™ smaller than the desired bound. Similar
terms will be omitted for the remainder of the proof.

Regarding the two other terms in (3-168), the term linear in € we recognize from the conservation of
energy (3-120). Indeed, the upper bound for (3-168) follows from (3-120) with (3-109) and

f (1= goo) lel? () dy < A% log Ale]l. (3-170)

which is due to (3-110).

To establish a lower bound for (3-168) we will need the following lemma, whose proof is based on
a spectral result due to [Martel and Merle 2001], with additional properties proven in [Maris 2002] and
[McLeod 1993]. See [Merle and Raphaél 2006, Lemma 8] for that spectral property, and Appendix D
of the same reference for a proof of the lemma.

Lemma 3.21 (elliptic estimate for L). Recall the linearized Schrodinger operator L from (2-68). There
exists a universal constant 84 > 0 such that, for all v € H'(R?),

Re(L(v)w)—[cpoo v]?

>84(/ V| —|—/ |v|ze_Y|) —(Re(v, Q) +Re(v,|y|* Q) +Re(v, y Q) +Im(v, A2Q)) (3-171)
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Introduce a new radially symmetric cutoff function, analogous to ¢4 (3-105) but with larger support,
such that (1 —¢p(y))(1 — ¢oo(y/A4)) = 0:

1 for |y| <34,

(3-172)
0 for |y|>4A.

¢B(y) = {

By (2-55), we can rewrite the principal part of the conservation of energy estimate (3-120) as

2Ree. 0p) ~ [ (163 IVeP u()dy + [ 93 Vel dy =3 [ Q*(@pew)? - [ 0*0nem?.
(3-173)
where we used the exponential spatial decay of Q and the lower bound for I'j, (3-98) to control the excess
in 0%¢% on |y| > 1b_0. With integration by parts,

/ 63 Vel dy = / V(pso)? dy + / App b e dy. (3-174)

The principal part of (3-168) is then

~ 1
2Re(e,Qb>+mf<1—¢oo> e udr~ [ (1-93) Ve u)dy

_r
rN=2(1)

+(Re(L<¢Be>,¢Be>— [ = |¢Be|2)+ [aos s+ [ —¢oo>( —¢§) €. (3-175)

The final term can be neglected, since (1 — ¢oo)(ut/r¥ ~2(t) — q%) is of order Ay, and supported on
|y| < 4A. The lower bound for (3-168) then follows from Lemma 3.21, an integration by parts, and the
straightforward comparison,

/¢§|Ve|2+/ ¢gel2 e z/«z»éwem(wa €2 e, (3-176)

ly|<12
again due to the support of ¢p and the bound on A. This completes the proof of (3-165). O

Lemma 3.22 (lower bound on blowup rate). For all s € [sg, s1),

4
b(s) < — (3-177)
3logs
and

N
| Coie) + Ielydo = ca (3-178)

50

where C > 0 is a universal constant and

4

lell =T (3-179)

(This is (2-58), the remaining part of 11.2.)

Note that (3-177) is the first upper bound of 11.3. The only estimate still required in order to establish
Proposition 2.8 follows as a corollary.
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Proof of the second lower bound 11.3. Recall from (3-140) the approximate dynamics of A. Since b > 0
is small, we have —% < 3b, which we integrate with (3-177),

N
—logA(s) < —logho +4n / do < —loghig+4m(s—sp). (3-180)

so logo

Use (3-177) again, and recall the definition of sy (2-43) and choice of data (2-32), to obtain

S

4
—4me3bls) _ _ebln)
A(s) > hoetTs0 gm4me D o pmen O

Proof of Lemma 3.22. First, in view of the crude estimate (3-164), we may divide the Lyapunov inequality
(3-161) by /¢ and integrate in time, leaving

[ (Taior + el do = (V5600 - V3)) = Cho. G181

0

The choice of data (2-29) then proves (3-178). Alternately, we may view the crude estimate (3-164) and
the Lyapunov inequality (3-161) as giving a differential inequality for $:

45z [do b sz [do
dge 4V I = —The s Vi >1, (3-182)
¥

which implies

S S
ATV > ot F w(so>+s—s0 (3-183)

Here we applied the bound (3-103) on 'y, for which it is essential that % > 1+ Cn; see Remark 4.15.
By the crude estimate (3-164) and the definition of s¢ in (2-43), we have

S
+7

0 T
0 > ebo > s, (3-184)
which, again with estimate (3-164), proves (3-177) from (3-183).
It remains to establish the pointwise control of €. Fix s € [s¢, 51).
1. If 95b(s) < 0, then (3-179) follows from the local virial identity, Lemma 3.13.
2. If d5b(s) > 0, there exists a largest interval (s4,s), with sg < s, on which dgb > 0. This implies
b(s+) < b(s) and either
s+ =59 or dsb(s)=0.

In the first case we use the choice of small € and in the second the local virial identity, to obtain in either
case

2
/Wyf(SJr,y)‘ M(y)dY+/| o €6 »I*e |y|dy<rb(s )
Y=

From the upper bound of the refined estimate (3-165), and assuming a > 0 is sufficiently small,

5
F(s+) = fa(b(s+)) =T,y < Fb(s) (3-185)
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Since ¢ is non-increasing, and from the lower bound of refined estimate (3-165), we get

b(s)ZE(S) Sa(b(s+)) (3-186)
([ 19e 0P+ /| o e &) = TGS+ (A6~ albls)).
yi=

(s)

As noted in the proof of the crude estimate (3-164), we may assume the constant &, of (3-157) is small
enough relative to do so that 0 < 9f>/dp2 |, _, < 0o, proving that ( f2(b(s))— f2(b(s+))) > 0. Assuming
a > 0 is sufficiently small, this proves (3-179). g

Proof of Lemma 3.17. Directly from (1-1) we obtain

19 (/ Poo ((r, z)—;rjt),z(t))) |u|? dx) = ﬁ (/ Vx¢oo (—) Y uudx)

1 )\s As Bs(r, Z) y 5
24 / ((7 + 7) y+ X ) *Vxoo (Z) lu|® dx. (3-187)

By the choice of A4 in (3-104) and the properties of ¢, in (3-159), the support of éb and ¢oo(y/A) are
disjoint. With the geometric decomposition and a change of variables we can rewrite (3-187) in terms

of |e|?:
[d)oo le]* u(y) dy

= %Im (/ Voo (%) -Vyeeu(y) dy) + g / % Voo (%) lel* w(y) dy

_L (()\ + b+ As)y+3s(r,2)) Vx¢oo( )|e| u(y)dy. (3-188)

24 A A A
By Cauchy—Schwarz, the definition of A in (3-104) and the lower bound on I'y in (3-103),

o]
=5 ([wernmar) (f

3/|v6| M(Y)dy+40/‘vx¢w )‘Ielz,u(y)dy. (3-189)

Vidoo (%)) le|® () a’y)2

wl»—‘ ;;|

The factor 4[’—0 is arbitrary by assuming b is sufficiently small. The following term is the principal part of

(3-188). From Equation (3-160) we know the support of ¢/ and that ¢/, > 0, so

2[5 Tt () e = 2 [ [ana (51 n01 v @190)
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Regarding the last line of (3-188), apply preliminary estimates (3-132) and (3-133), the support of ¢/,
and the definition of A to estimate

1| (A A ds
—(—s+b+—s)y+ r.2)

24 [\ A A A (3-191)

_40

Due to the bounds for ¢/ (y/A) on A < |y| < 2A, and lower bounds for x similar to (2-55), we have

/

From (3-188) we have proven,

1
Vx¢>oo( )‘Iel n(y)dy = [ le|? dy. (3-192)
6 Ja<|y|<24

b a
oG iumrdr = [ et a-r) [IvePumia. @199
20 Ja<|y|<24

Finally note that by the preliminary estimate (3-133), the fact that () ~ 1 from H1.1, a change of
variables, and the log-log relationship (2-54), we have the easy estimate

N l(t)/¢°° le|? ;L(y)dy' <<k/|u| < Fb. (3-194)

This completes the proof of Lemma 3.17. O

Proof of Lemma 3.19. We multiply the radiative virial identity (3-157) by % and sum with the mass

ejection estimate in Lemma 3.17 to cancel the bad sign of | A<|y|<24 |e|
o, [ 0 () i ) + Bt s
N=2(r) 2(1) >0 HDEY | 500 %/
82b b 82b
> 2 2 d Tp— / v dy. (3-195
= ool g5 [Pt ot =T [ [P uar. @199

The final term of (3-195) has the bad sign. Recall from (3-156) that € = € + Eb, and from (3-100) that
p is small in H', on the support of which we can estimate w, so that

a 2 a —-C ~
F;/\Vye\ pn(y)dy ST) (F; ”+/|Ve|2u(y)dy)

1+4 4 -
=yt erf [19er i v (3-196)
where for the second inequality we require a > 4Cn; see Remark 3.4. To rewrite gma f1, note that
~ b ~ ~ ~
bocsi =070 - [ iy du+ bimie gy ) b imie. Al (199)
0

where f~1 is the principal part of f1; see (3-163) and (3-158), respectively. Estimate the final term
of (3-197) with a combination of the preliminary estimate (3-132), Holder, Lemma 3.5, and H1.2.
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Equation (3-195) is transformed into
3, ( i [ ()R ntas + 22 (bfl(b) / Fi(v) dv + b Imfe. Agb)))

_ 53 ) 52b
—— d —T 3-198
oo (161 [ ke )+ 2m o

To identify the left-hand side of (3-198) with —d,¢, inject the conservation of mass, [pn lu(®)? =
/ |u0|2. As we did for Equation (3-122), rewrite u(¢) with the geometric decomposition, expand the
product, change variables, expand the measure j, divide by #V~2(¢), and take the derivative d;:

s ( o z(t)/qﬁoo le|? M(y)dy)——a (/\Qb! —[IQI +2Re(e, Q,,))

~ —
— 9 (FN__Z(Z)/G()%) | O +2Re(eQb))) e 1(Z)/luol (3-199)

Through a combination of the preliminary estimates (3-132) and (3-133), the e-equation (3-129), and the
log-log rate (2-54), we obtain

1 ~ 12 -
Likewise,
1 / |uo 5)\/ luol* < Tj.
r2(t)
Inserting (3-199) into (3-198) completes the proof of Lemma 3.19. O

4. Proof of global behavior

In this section we prove that the properties 12.1-12.3 follow from hypotheses H1.1-H2.3. The follow-
ing properties of the singular dynamic proven in Section 3 will be used: the specific log-log rate, the
geometric decomposition and resulting control on by, and the integrability of | || L2H!-

Growth of ||u|| y~. It is left until Section 5 to show that 1/A follows the log-log rate (1-12). Here, we
use the log-log rate in the form H1.3, and the control of by, to prove directly that A~!(¢) has the same
integrability in time as
log [log(T" —1)|
T—1t '
Lemma 4.1 (Integrability due to log-log rate[Raphaél and Szeftel 2009, (51)]). Let0<pu <2 and o1 €R.
Then,
tobe

*
Ve dt SC(u,o1,a"), (4-200)

where for fixed ;@ and o1, C(jt, 01, «*) decays much faster than e_v%* asa* — 0.
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Proof. The log-log rate, H1.3, gives e 705 < [log A| and RIS L

105> 100 log s; hence

1 5 00
x>e+e >es .

By a change of variables and the almost-monotony of A, H1.5,

4 bﬁ) 5 llog A 10% log A 10%
N

1
o AH(7) o ART2(T) ~ W (s(t)—s0) < o (U—2)sT00 (1)

3

Finally, to prove the behavior of C(u, o1, a™), recall that s(1) > 5o = e*0 and by < a*. O

1

Remark 4.2 (Lemma 4.1 for > 2). From the log-log rate, H1.3, s(¢) —s¢ < 17 5, so by the same
proof, 10 1

(4-201)
This is the primary integrability tool of [Raphaél and Szeftel 2009]. The following improvement will be
crucial.

Lemma 4.3 (refined integrability due to control of by). Let ;1 > 2 and 6* be arbitrary and assume a™* > 0
is sufficiently small. Then for any 05 > 0 and all t € [0, Thyp),

te b(r) e_%e_i_wf)
1 <C(u,0p,0") ————, 4-202
\ A ) =C(p,02,a7) =2(0) ( )
where, for fixed i and 65, C(i, 02, a™) — 0 as a™ — 0.
Proof. To begin, we prove the case 0* = 0. By direct calculation,
A
d (1 1 As 4 p
o) = sam (-2 -2 2 7).
ds \ b AR M‘
For o* sufficiently small relative to u, from H1.2 and the control of by, (3-132),
RS 1 1 1 1
- — 4-203
(M))\zd (bMH) Cw (bM 2) ( )
After integration, we estimate
+%2
(u)bM 5 < C(p.o2.0);

For those cases where o* # 0, integrate by parts:

Te h(” _ 55 ' %5 d 4-204
o T / i)’ /0 (_e / () )T‘ (3209

Apply the previous case to the first term on the rlght. For the second term, make the change of variable

by = by(z)/ A2(t) and apply the previous case for some 0y < % Use (3-132) to approximate by, and we
have bounded the second term by a small multiple of the left-hand side. O
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Lemma 4.3 is not true for 4 = 2. As a substitute, we prove a corollary of the integrated Lyapunov
inequality, (3-178).

Corollary 4.4. Let 03 > 0. For all t € [0, Thyp),

booy 3 Fb(r)) o3
eb® | ||a(zr + dt < C(a*)ed® . (4-205)
[ (n Ol + 328 @)

Proof. By change of variables and integration by parts,

t 93 2 Fb(t)
CON W(F7; + d
I (nu(r)nm kz(r)) ‘

— eh((r) / Az(a ) Hu((f )HHI + Tpo) do’

s(0) s(t) by o3 o 5 5
+G3/ b—zeb(n) (/ A ”””H; +Fb) do.
S0 S0 0

Then observe the control on by in (3-132) and the estimate (3-178). O

Remark 4.5 (optimality of (4-205)). Corollary 4. 4 is the best possible integrability of e%/ A2 for constant
8. As a heuristic, assume that A ~ /T —¢ and eb ~ [log A| ~ |[log(T — t)|, motivated by the log-log rate
H1.3. The integral [ d w dt is only finite for values of § sufficiently negative. In our case, the
maximum threshold for § is glven dynamically by (3-178).

Next, we translate hypotheses H2.1-H2.3 into a gain of derivative during particular N -dimensional
Sobolev embeddings. Consider a smooth cutoff function with support on x~!({1}):

1 f —(1,0
X(r.z.0) = or |0r,2)—(1,0)] = 4’ (4-206)
0 for |(r,z)—(1,0)] =
Lemma 4.6 (consequences of bootstrap hypotheses). Let v = yu. Then,
—1.12 -
[lVN Tt = C (o0") vl - (4-207)

where C (x,a™) — 0 as a™ — 0. Furthermore, suppose that
N—-1>l1>0>13>0 with 1 +5L+15=N
ki>ky>k3;>0 with ki+ky+k3=N-—-2.
Then

/\VNUHV“U\|v’2v}\vl3v|+/\vklv\|vk2v|\vk3v\\v’1u|\v’2v\|v’3v}
/}VN (Vo) + ol )<C(X)A2N+1 (4-208)
Proof. For (4-207), apply the N -dimensional Sobolev embeddings H! <> L~~2 and H> 1 < LN
[ 19910 ol < 922

Then recall hypothesis H2.3.

2
s 7y S ol ||v|| oy

L



712 IAN ZWIERS

We consider in turn the three integrals in (4-208), applying Holder and N -dimensional Sobolev em-
beddings in each case. For the first,

/}VNU\|VIIUHV12UHV’%U\<||v||HN [T V] g S <Slollgy [T Il U (4-209)
j=1,2,3 j=1,2,3

where % > § > 0 is only necessary if /3 = 0. Apply hypotheses H2.1 and H2.2, interpolating if § # 0.
The resulting bound is of the order 1/A%V .

To deal with the second integral in (4-208), choose rj = 2N —— N=2 1 N1

N2 1
N2k G =Ny yese

1

1 N — N +1
ZZ:W and Z—=—

Then
J Il I 950 909091 < T | Vo]
j=1,2,3

where, again, % >> § > 0is only necessary if k,, k3 or /3 =0. Apply hypotheses H2.1-H2.3, interpolating
where necessary. The resulting bound is of the order 1/A2V =4,
For the third integral, we write

J 1TV P92 4 1o1) 5 19102 g, (1901 + ol )
Sloly (el y +1000 ). (4-211)

Apply hypotheses H2.1 and H2.3. The resulting bound is of the order 1/A2%.
Finally, use hypothesis H1.3 to estimate the neglected factors of eb by a single factor of 1/A. O

Near the singular ring, and in particular on the support of V x, we do not have the luxury of bootstrap
hypotheses. However, under cylindrical symmetry this region is essentially two-dimensional. Indeed,
two-dimensional type Sobolev embeddings may be applied to functions supported on this region, as we
remark in the next paragraph. Coupled to the geometric decomposition, these embeddings will achieve
precisely the weakest usable bounds.

Remark 4.7 (comparison of H”(R?) and H”(R™)). Consider Qx C {0 < R <r <2R < oo} C RV,
a fixed cylindrical symmetric compact domain away from the origin, as is, in particular, the support of
V. Let Q, C R? denote the obvious projection, and let f* denote any cylindrically symmetric function
supported on 2. For v > 0 we claim that

1 v g2y M RN |/ v @y whenever f € HJl(Qn).
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The canonical linear mapping T : f(x € RY) — f((r,z) € R?) is seen, by explicit computation, to
be continuous as a map L2(Q2y) — L3(S2) or HOM(QN) — HOM (R22). Moreover, the mapping is
compact (see [Lions 1982]), so the same map between the interpolation spaces Hy (2n), H (§22) of
the interpolation pairs L2(Qy), H"1(Qx) and L2(Q5), H'V1(Q5) is also compact [Persson 1964].

Lemma 4.8 (two-dimensional version of Lemma 4.6). Let v = (1 — x)u. There exists o5 > 0 such that
1.2 .= 1 _9s
/‘VN 1v| lv|> < C(%. Op) (N_N +e b ||u||%{N), (4-212)
and that

[ 1920l [910] [V [9150] + [ [950] [F420] 90| [910] |20 [0
95

_ Lo~ 1 e b
+/|VN lv‘z(|vU}2+|v|4)§C(X, Qb)(w—ﬂ+7||u||§N), (4-213)

where kj and lj are as in Lemma 4.6. The value of o5 > 0 is uniform over all m > 0 sufficiently small.

Proof. Due to the concentrated support of Q » —see (2-55) — we have

(V’Z)_(VO?ZO)

(1= Dutrz.0) = 5.0, ("2

) e+ (1=l ), (4-214)

which we denote by W + w. Due to Lemma 2.2, the various norms of W are explicit. For example,
H vN WH 1o =C (0p)/AN*1 where the constant is uniform over all 5 sufficiently small. To prove
(4-212) and (4-213), we substitute v = W + w and consider two cases: all factors are W, or, at least one
factor is w. The first case is explicit and trivial. In the second case we will extract a factor that is a power
of |wl|g1. Assuming m > 0 is sufficiently small, H1.2 will then yield the factor of e =5/, Throughout
this proof, we preserve the correct multiplicity of 1/A and ||u| g~ by avoiding the Sobolev embedding
into L°.

Make the substitution v = W + w. To prove (4-212) we need to show the same bound for,
/)vN—levN—lv\|v}2+/\vN-1v|2\v||w|. (4215)
In the first case, apply the two-dimensional embedding H2 < L*, and interpolate:
19V 0] [9¥ o ol < [V [TV o ol

< 2
Slwl ey 1ol ey T2

-1 1
< (Il ™" w3

2
HN )l g VI (4-216)

Interpolate the norms in v between |lu||;2 and |lu| g~. The factor of ||w| g1 provides a factor of

e~ for some o5 > 0, assuming that the constant m > 0 of hypothesis H2.1 is sufficiently small. For the
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1 1
second term of (4-215) follow the same strategy, except use the interpolation ||w ”H < lw ”1211 |w ||22.
This completes the proof of (4-212).
Now consider the three left-hand side terms of (4-213) in turn. In each case make the substitution

1
2

v = W + w and assume at least one factor is w.

1. We need to show the same bound for

/}va\(v’aWHv’hWHv’cw|+/ VN | [Via| [0 | Ve w). (4-217)

where N — 1> 14, 1,1 > 0, with [ + [ + . = N, is some permutation of /1, /5, /5. Integrate the first
term of (4-217) by parts, use Holder and interpolate:

R _1
[VY = 0| [ VW Ve W W | Sl T w3 [V w VW e w |

The norms of W have explicit scaling-consistent bounds of the order (1/ k)(Hl"H”H‘). Again, |w| g1
provides a factor of e~ for some o5 > 0 and the resulting bound is of the order 1/A2N+1.
The remaining term of (4-217) is more difficult. Choose g4, ¢p, ¢ > 0 such that

I O 1 .
> —=- with —<Zifl;#0 and — <o4ifl; =0. (4-218)
icapeli 2 a4 2 9

where 0 < 04 < 1 is an arbitrary universal constant. Apply Holder and two-dimensional Sobolev em-
beddings

/ VYol [Vieu] [V [Vew] < ol [ V0] oo [ V0] pay [0 Lo

Slvllgy 1_[ ”v”HZ(%_#)—Hf ||w||H2(%7%)+lc . (4-219)
j=a,b
Due to the choice in (4-218), the final three norms of (4-219) may be interpolated strictly between H™V

and H', or strictly between H! and L2, if /; = 0. We are guaranteed a factor in ||w|| g1,
2 2—-C(l C(
ull e Nl 5 ol 55

24+C(04)
HN

if all the /; are nonzero,
(4-219) < (4-220)

el el

2-NC(04)=Cl) ||w||g(ll") if some /; is zero.

H!

. . . _9s .
For m > 0 sufficiently small (relative to 0y4), there is a spare factor of e~ 7 , for some o5 > 0. This proves

the bound for the first term on the left in (4-213).
2. Choose ry,1,,73 > 0 and ¢q1, g2, g3 > 0 according to the rules of (4-218). Then,

J 1wl 9 [ ] 5 TT 9%
Jj=1,2,3

l:
2| VO] e (4-221)
Recall that at least one factor of v in (4-221) is in fact w. Continue with two-dimensional Sobolev
embeddings and interpolation as we did at Equation (4-219). This proves the bound for the second term
on the left in (4-213).



STANDING RING BLOWUP SOLUTIONS FOR CUBIC NLS 715
3. Apply Holder and two-dimensional Sobolev to get
[ 199l [9Y o] 9012 = [V [V 1901
il oy 0l vey 01 5. (4222)
J 17V ol [9¥ ool = [ 9V | Y ol
il gy Iol,vey Tl (4-223)

The bound for the third term on the left-hand side of (4-213) follows from interpolation. O

Lemma 4.9 (H" energy identity). Denote the N -th order energy by

EN(u)=/\vNuf—(z/}VN—lu\z|u|2+Re/(vN—la)2u2). (4-224)
Then
1|d
|G EN @] = [ 19Nl a1Vl [ 195 ]Vl 95509 |92V

+[|VN‘1u| (IVu]® + [u]*),  (4-225)

where the right-hand side is implicitly summed over N —1 > 11 > 1, > 13> 0withly + 1, + 13 = N and
ki >ky>ks>0withk; +ky+k; =N -2

Proof. We refer to the right-hand side of (4-225) as error terms of type I, II, and III respectively. By
direct calculation,

%% ([(vNu)z) :_Im/vN(Au+u|u|2)vNa

= —2Im/ VVY  lu?) vV —Im/ V(VVN L)y vV i
+ terms of the form / VV=2(VuVuu)VNa. (4-226)
The final terms here are errors of type 1. Regarding the first term on the right in (4-226),
—2Im/V(VN_1u lu> ) VN = 2Im/ VNl ju? VN1 Az
/dt VN ) Ju)? —2Im/VN Y lul> V=@ |ul?). (4-227)

Recognize the last term of (4-227) as error of type II and III. Regarding the other term,

/%(WN—IW) |u|2:%(/\VN—lu}2|u|2)+21m/|vN—1u\2(Au+u|u|2)a. (4-228)
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After integration by parts, we recognize the final term of (4-228) as being of type I and III. We have

—2Im/V(VN_1u|u|2) 2dl (/\ VN1 Jul )

up to error terms. It is virtually the same calculation to show that,

_Imfv(vN—lﬁuZ)vN 2dt( /(VN 1- )2 2)

also up to error terms of type I, II, and III. This completes the proof of (4-225). O

shown that

Now we simply combine the previous three Lemmas. Equations (4-207) and (4-212) prove that E y ~
||| g ~. Equations (4-208) and (4-213) control dEp/dt. Integrate the bound on dEy /dt En using
Lemma 4.3, with 05 < min(os, 2m). Choose m’ > 0 to be any value, m — 05/2 < m’ < m. Assuming

* is sufficiently small (depending on the choice of m’), we have proved statement 12.1:

Lemma 4.10 (controlled growth of H™). Forallt €0, T hyp)s

m’_
e b

)»N—(f)' (4-229)

()l ey <
Behavior away from both infinity and the singularity. In this section we concentrate on the interface
between the singular set and the truly N -dimensional region that contains the origin. On this interface,
away from » = 0, the dynamics remains essentially two-dimensional and L?-critical

Lemma 4.11 (Two-dimensional endpoint Sobolev control away from the singularity). If o > 0 and ¢
is a smooth cutoff function compactly supported away from both the singular set and the origin,

1

+ Fb(t)
o) ooy = Clos. )6 5 (10 s vy + 55 (4-230)

(This is a two-dimensional type of estimate due to the support of ¢.)

The key feature of Lemma 4.11 is that it lets us avoid the Sobolev embedding H!7¢(R?) < L®(R?).
At the order of the blowup parameter A, Equation (4-230) is consistent with scaling. The analogue in
the case of radial symmetry, given in [Rapha&l 2006; Raphaél and Szeftel 2009], is Strauss’s radial
embedding.

Proof of Lemma 4.11. We adapt an argument of Brezis and Gallouét. Our estimate is for a fixed time
t €0, Thyp). Choose

1
sz(t)
X0

Consider v = gu as a compactly supported function of two variables, and partition phase space as follows:

= bl = [ 6@ s+ [ lelds

R = |i(t)| g1 + > 0.
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Let (€) denote v 1 + |&|* and rewrite the low frequencies:

1 1 1 1 %
o= 2P (ol dé = 2 —d , -
[ Jiae= [ @bt as < b ([ ) @

Estimate the final integral of (4-231) as f| £<R (é_) dg < foR % pdp = R. Apply a similar argument for

N\'—

high frequencies, with parameter v(og, m) > 1 to be determined:

1 +o0 1 %
A d — VA d
/IMM g /|§|>R(<s> 91) 7 ( /R e p)

S S = 423
“2w—1) " H et~ o)A R20-D '
Due to hypothesis H2.1 and the I'p-estimate (3-103), the final term of (4-232) is bounded by e+% for
any choice of v > 1 sufficiently small. O

Definition 4.12 (cutoffs to cover Supp V x). Fix N + 4 smooth cylindrically symmetric cutoff functions
AQH l/f(%), VAOR go(N_%), eWN-D (p(%), (p(%_%) with the following properties:
1. They cover the support of V x: Each function is 1 on {% <|(r,z)—(1,0)| < %}
2. The tails do not overlap: The support of each cutoff is contained where the previous cutoff is 1
3. They are supported away from both the singularity and the origin: The largest support, that of 1//(0),
is contained in {% <|(r,z)—(1,0)| < g}
Lemma 4.13 (annular H 2 control: the crucial first step). Forallt € [0, Thyp),

1

3)
[V ul g = RECRIN)

(4-233)

where C(a*) — 0 as a* — 0.

This is the first proof that any behavior better than scaling extends beyond the support of hypotheses
H2.2 and H2.3.

Remark 4.14 (analogue in [Raphaél 2006; Raphaél and Szeftel 2009]). In radial cases, one proves
Lemma 4.13 for HY, v < % The subsequent H 2 bound — see, for example, [Raphaél 2006, Lemma
10] —should be seen as comparable to the forthcoming Lemma 4.17.

Proof of Lemma 4.13. By direct calculation,

2 dt H
Estimate the first and second terms on the right in (4-234):

HD%(MAW(%))HLZ HW(%)”HH% < C(W(%))HW(O)UHH%”w(%)u“H%’

99Dl | Dul 1 = D) [yl

v (@ H . _Im(/DZ (uAY® +2vy D .V —y Dy u)?) D2 (y )). (4-234)
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The nonlinear term of (4-234) does not enjoy any real-valued cancellations, as the operator D does
not have an exact Leibniz property. Apply standard commutation estimates:

1 1 1 2 1
|22 (v @ulul?) | 2 <[v @]y [V Oul ooy + 1 Pul v Oull g 9] oo gy
1
us(z)uHH% (HW(O)””i“’(Rz) + v @ul s HW(O)””LOO(RZ))- (4-235)

From support away from the singularity, w(o)u = w(o)ft, and we may apply the endpoint estimate of
Lemma 4.11. Denote Hw(%)u(t)H il by f. We have the simple ODE

1 %6 I
L =C@D)(/ 1a0IE 1@+ 1701 )+C (o w("’)fze*m(ua(z)nzl + ”‘”).

2 dt A2(7)

The final term is dominant. After integration, by Corollary 4.4,
N +
lv@u] ) <e (@) €l ®)e i) (4-236)

To complete the proof, choose o = E and recall the log-log rate H1.3. O

Remark 4.15 (justification for Lemma 4.11). The open nature of hypothesis H1.3 is an essential feature
of any modulation argument. It is for this reason that we must be free to choose o¢. The standard
Brezis-Gallouét estimate, [|v||z00®2) < [Vl g1 v/10g (||v]| fr2), would not suffice to prove Lemma 4.13.

We now reformulate the calculation of (4-234) for repeated application.
Lemma 4.16 (standard Gronwall argument). Let ¥4 be supported where w8 = 1, let I be any subin-
terval of [0, Tyyp), and let v > 0. Then
[V ul gorre = CODUW Puol g + 11+ [0 Pul sy + [Vl ). 423D
I

Lemma 4.17 (annular H! control: propagation of Lemma 4.13). There exists o7 > 0, universal for all
m > 0 sufficiently small, such that for, all t € [0, Tyyp),

_97

b(@)

v Du)| 1 < Cla®)*
RION

(4-238)

where C(a*) — 0 as a* — 0.

Proof. Apply (4-237) forv=1, I =[0.1 < Tyyp], ¥4 =v D, and v & =y 2. Note that y Dy =y V3.
Through interpolation and hypotheses H1.2 and H2.1,

1 1
JUN SRS N T -z )2
[0l pris 5 ([0 a5 ) s ([etombg) e wam)

Assuming m > 0 is sufficiently small, apply integrability Lemma 4.3 for o, > 0, also sufficiently small.
Regarding the final term of (4-237), apply Holder, two-dimensional Sobolev embedding, and interpolate:
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1 1 1 1 1 1
ot = 1906 D) (902 2 170Dl D < Dl 9Dl g

3_1 3_1

TGy 2Nd !
Shullgn * V2l )7 S 5w (4-240)
ANz )
where the final inequality is due to hypothesis H2.1 and Lemma 4.13. The final exponent is less than 2
for a* > 0 sufficiently small and N > 3. Apply Lemma 4.1. g

Remark 4.18 (scheme for the remainder of Section 4). The proof of Lemma 4.17 may be repeated, with
a shrunken cutoff and H> in place of H!. However, due to the new version of Equation (4-239), iteration
to higher norms will not yield more than the same %—derivativc improvement over scaling.

Instead, we switch direction. Starting with 12.1, at each stage the previous iterate will give progres-
sively better control on the equivalent of (4-239). Lemma 4.17 will be used to help control the equivalent
of Equation (4-240).

Lemma 4.19 (Moser-type product estimate). Let v € H “"'%(Rd) for some v > % — %, not necessarily
an integer. Then,
3 2
[ =g L] ey (4-241)
Lemma 4.20 (12.2 and 12.3 on the support of Vx). Foranyt €0, Tyyp) and any half-integer % <k< %,
we have ,
O+
_ e
le™N " u v < C@") x5 (4-242)
2m’'+7
lou() 5 <Clnet 507, (4-243)
l¢ 3D x4 < Clar)@™?, (4-244)

where in each case C(a*) — 0 as a™ — 0.

Proof. We prove (4-242) by induction in k. The base case x = 0 is Lemma 4.10. Hypothesize that
(4-242) holds for x — %, some kK > % Set v = N — k and apply the standard Gronwall argument for
I1=100.1 < Tyypl, ¥4 = ¢ and 8 = p+2),

@) W+2)y| o+l lul] L1 g (4-245)

u”HV S ”XO“O”H" + ”90 L2H T2
t

lo

Apply our induction hypothesis to the second term on the right in (4-245):

e(1+(’<—%))% 2 2 euﬂd% gp—m’ 1
2 v+t < (/ (—1) dt) S —(e b )2' (4-246)
L2HV+3 I )»N_Z(K_j)('f) )»N—ZK(Z)

o4

N
2
that, <p(“)u = go(“) ((p(""'%)u). Recall Remark 4.7, apply Lemma 4.19 in the two-dimensional case, and

where, since k < -, we applied Lemma 4.3 for some 0, < m’. Examine the final term of (4-245). Note
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inject both the induction hypothesis and the H' control of Lemma 4.17,

”(p(v)u |u|2”Hv N H(p(v_i_%)u”Hv-i-% ‘|¢(U+%)u“12111
3 TG e
IN—26—1) A a2 aN-z (4247

where we made the assumption that 7 > 0 is sufficiently small relative to o5. Finally, apply Lemma 4.3
for some o, less than the negative exponent. This completes the proof of (4-242).

To prove (4-243) let k = % We proceed exactly as above, using (4-242) in place of the induction
hypothesis, and applying Corollary 4.4 in place of Lemma 4.3.

To prove (4-244), let k = % + % We proceed exactly as above using (4-243) in place of the induction

hypothesis, and applying Lemma 4.1 in place of Lemma 4.3. O

Improved behavior at infinity. With Lemma 4.20 covering the support of V x, we prove the correspond-
ing result for y by similar methods. Note the argument is now in three dimensions.

Proof of 12.2 and 12.3. We revisit the proof of the standard Gronwall argument. Let 1 = [0,7 < Thyp],
v >0, and set v = yu. With (1-1), we get

v+ Av+v v = uAy +2Vyx-Vu + (x> =) yu |ul*. (4-248)

Note that the terms on the right-hand side of (4-248) are localized to the support of Vy, a region of
two-dimensional character where go(%_%) = 1. By direct calculation,

Sl s < Nxwoll e + | xae Ll | Ly o
+COO(leVuol o + 111+ JDull oy + JePule@ul] 1) @-249)
I

Consider v = N —« for some k € [% % + %] Due to Definition 4.12, all the conclusions of Lemma 4.20

apply to (p(%_%)u, which we use in place of an induction hypothesis to control the second line of (4-249),
exactly as we did Equation (4-245). These terms will give the largest contribution.

Finally, examine the term nonlinear in xu. Apply the Moser-type estimate of Lemma 4.19, interpolate,
and inject hypotheses H2.2,

2 2
[ eae* |y grvme S el vy lxull’ y .y
I

(1+(K_%))% m-+m
/ e—lez(—zbm )dr  forx < N (4-250)
< I )»N_z('c_f)(‘[)
2m+mw
/63( b(@) )dr forkz%—i—%.
1

Apply Lemma 4.1 for k > % Corollary 4.4 for k = % — % and Lemma 4.3 for % —1>k> % Note
that the result of Equation (4-250) is an entire order better than necessary. O

This completes all the deferred proofs necessary to establish Proposition 2.8.



STANDING RING BLOWUP SOLUTIONS FOR CUBIC NLS 721

5. Proof of Theorem 1.6

Proof of norm growth (1-12), (1-13). From Proposition 2.8 we have that Thyp, = Tiax, and from (3-143)
we have blowup in finite time. By the failure of local wellposedness we have that A(z) — 0 as ¢ — Tpax.
Recall the approximate dynamics of A, Equation (3-140), which with the control on b implies in particular
that [As/A| < 1 on [sg, Smax), Which easily integrates to

[logA(s)| S 1 +s. (5-251)

Therefore spm,x = +00. By direct calculation and a change of variable,

A 1
—9,(0\%10g |log 1) = —=2 log [log Al [ 2 .
¢ (+* log [log A[) = —== log [log '( * HogAJIOgUOgA|)

The approximate dynamics (3-140) gives

b As
< s <
27 A 2,
so with the log-log rate H1.3 we have proven that, for some universal constant C > 0 and all ¢ € [0, Tiax),
1
c= —3¢(A*log[log A]) < C. (5-252)

For all # € [0, Tiax), integrate Equation (5-252). Since A is very small we can estimate

1 1

L Tow—t oo Tt ) (5-253)
C \log |[log(Tmax — )| log |log(Tmax —t)]

We do not prove the exact value of the constant in (1-12); see [Merle and Rapha¢l 2006, Proposition 6].

Finally, we conclude that (1-13) follows from the log-log relationship H1.3, higher-order norm control
H2.1, and from m > 0 small. As an aside, recall that ds/dt = 1/A2, so with (5-253) one would conclude

1
el [log(Tmax — 1) = (1) = C [log(Timax — 1) - (5-254)
Then from the explicit lower and upper bounds for b in (3-137) and (3-177) we obtain
1 C
<b(t) < O

C 1Og |10g(Tmax - t)| N 1Og |10g(Tmax - t)' .

Proof of stable locus of concentration, (1-9). The preliminary estimate (3-133) implies in particular that

ds (1,
S (5-255)
A
on [sg, s1). Then by a change of variable, (5-253) and the bound (3-143) on Tiax,
Tnax Tmax 1
/ [0¢(r, 2)| dt < / —dt < §(a’). (5-256)
0 0 A2)

Equation (1-9) follows from choice of initial data C1.1. O
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Proof of regularity away from singular ring, (1-11). Given R > 0, define x 5 to be a suitable modification
of x (2-26), equal to 1 for |(r, z) — ("max, Zmax)| > R. Choose some 7(R) € [0, Tyax) such that

A(Z))‘([) + |(r (t)s Z(Z)) - (rmab Zmax)l <K R forallte [t(R)’ Tmax)» (5-257)
and hence x pu = x pit for all z € [t(R), Tinax). Let 3 € (¢(R), Trax] be the largest value such that
HXRu(l) ”Hl <2 H)(Ru(t(R))HHl for all ¢ € [t(R), 13). (5-258)

This choice of #3 > #(R) is possible since u(¢) is strongly continuous in H' at time #(R) < Tjax. With
interpolation, (5-258) replaces the bootstrap hypotheses H2.2 and H2.3. Repeating the arguments of
Section 4 proves that 3 = T and

||l:2(t)||H1(l(raz)_(rmax’zmax)|>R) < C(R) forall ¢ € [O, Tmax)- (5-259)
This yields (1-11). O

Proof of mass concentration, (1-10). Let R > 0. To begin we will prove there exists a residual profile in
L? away from the singular ring:

() —u* in Li(|(r, z) — (Fmaxs Zmax)| = R) a8 1 = Tnax. (5-260)

Then to establish (1-10) we will prove

u* e L2(RY) and / |u*}2 = lim / i ()% (5-261)
t— Tax
Let €9 > 0 be arbitrary. Due to (3-178), we may choose #(R) < Tax such that
Ty —1(R) < ——9 _ and /Tm/|v~|2 dx di < (5-262)
R an u X €9, -
i 1+ C(R/4) (R) ’

where C(R /4) is the constant from Equation (5-259). We may assume that, for 7 € [t (R), Timax), u(t) =i
on {|(r,z) = (Fmax. Zmax)| > R/4}. Let T > 0 be a parameter to be fixed later, and define

v, x) = u(t +t,x)—u(t, x). (5-263)
Since #(R) < Tyax, u(t) is strongly continuous in L? at time #(R). Thus, there exists 7y such that

/ ‘v’(t(R))‘2 dx < ey forall T €]0, 10]. (5-264)

Denote a smooth cutoff function ¢ g analogous to ¢ (see (3-159) and (3-160)):

(7, z) = (Fmax» Zmax)
).

or(r,2) = ¢, ( (5-265)

By direct calculation,

%8,(/ ¢R|vf|2) =Im(/ Vq)R.Vvtﬁdx) —i—Im(/ PRV (u lul*(t +7)—u |u|2(t)) dx). (5-266)
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Regarding the first term on the right in (5-266), from Hoélder and our choice of #(R) we have
Tmax % 1
< C( / 12 dt) €l < Ceo. (5-267)
t

Tmax
/ Im(/ Vog- erﬁdx) dt
t(R) (R)

Regarding the second term on the right in (5-266), by homogeneity,

|prv™ (1 [u? (¢t + 1) —u |ul? (1))] < C(|¢iu(l +o)|* + |¢§u(z)|4). (5-268)

Then, as we did in proving estimate (3-115), apply the Sobolev embedding H T L*(RY) and inter-
polate, obtaining

1 1 1
[ 16kal* = Clogul?, s loduli

By (5-259), the uniform control of H 51 , and our choice of #(R),

Tmax
/ loRV™ (u |u| (¢ + 7) —u |ul* (1)) | dt < Ceo. (5-269)
t(R)
Through the integration of (5-266) we have proved that
/ ¢R\vf(z)|2 dx < Cey forall T €0, 7] and ¢ € [t(R), Timax — 7). (5-270)

This shows that i is Cauchy, which proves (5-260).

We turn to (5-261). Denote the thickness of the toroidal support of the singular profile and radiation
by
R(t) = A(H)A(2). (5-271)

Recall the definition of A(¢) in (3-104). By the log-log rate H1.3, we have A(¢) &~ [log(Tmax — t)|C; in
particular, R(¢) — 0 with the bound R(?) < (Tmax — t)%_‘s. Now consider

(r,z) = (r(), Z(f)))
R() ’

PR().c = Poo (

a family of time-variable cutoffs similar to ¢ g(,). For fixed time 7 < T,ax we calculate directly that

1
o ([ oroa o x)

1 — 1
— i ([ Vetmoe Vi@ ax )5 [ 800,260 Vagror o dv. 272

where we use Vx@g(),. to denote

V00| ooz -
= R()
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Regarding the first term on the right in (5-272),

1

Il = S ommie:

( Vx®r@),c qu(f)u(f)dx)

‘ R(t ) R( )
Regarding the last term of (5-272), apply the preliminary estimate (3-133),

'2R(z)/ 0:(r (1), 2(0)) - Vadrery,« lu()|* dx| <

[ luol*.
A(t)k(t)k( ) /
Integrate (5-272) in 7, and apply the bounds for 4 and A to obtain

‘ / PR(t), T |U

2 dx - / bRy DI dx

A(t)k(t) / X(T)

1 1
— 2 max >
< C (log [log(Tmax t)|) / (log [log(Timax — r)|) dr (5-273)
|10g(Tmax—l)|C Tmax_t t Tmax_f
1

= fel
[log(Timax —1)| 2
The final inequality relied upon Tiax —t < Tmax < @™, Equation (3-143), both to approximate the

integral and then to approximate C log [log(Timax — )| < |10g(Timax — t)|%. Taking the limit # — Tax
we see that

2 .
/ w*|"= lim / PR ()], (5-274)
t_>Tmax
From the definition of A(7) and (3-110) we can bound [ (1 —¢g(s)) |ii(¢)|?* to prove that

li D= 1 i) = i /~t2;
i [ o e@P = tim [ orola0F = tim [1ao)

this shows that the limit in (5-274) exists and establishes (5-261). This completes the proof of (1-10). O

Remark 5.1 (consistency with u* ¢ H'). By repeating the proof of 12.3, we expect that following the
proof of (5-260) it could be shown that i (¢) — u* in H'! (|(r, z) — (Fmax» Zmax)| = R). Nevertheless, an
attempt to prove a version of (5-261) in H' will fail. Indeed, the last term in (5-272) would require a
bound for |Vu(t)| on the support of V¢, with nothing to take the role of mass conservation.

Appendix

Proof that P is nonempty. Choose rog = 1, zg = 0, bg > 0 small enough to satisfy (2-29), and Aq in the
range of C1.3. Fix some smooth real-valued radially symmetric function f(y), with support in |y| <2
and such that || /|| g~ ®2) <1, (f, Q) =1 and, for any v € C to be determined, such that €o(y) = v.f(y)
satisfies the orthogonality conditions (2-30). One can explicitly calculate such an f* from Qbo- With
Yo = 0, we now find v = v(by) to satisfy C1.4 and the small-mass requirement of C1.2.
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By the choice of Ao, we have |(r, z) — (1, 0)| < % on the support of Q bo (), which includes the support
of f(y). After a change of variables, we will expand 1t3,.1(y) as (1 + Loy1)V 2 so that

1 ~ 1 ~
3180l =5 [ 19@n 400 rga 0y = [ |G+ 0 i 010

1 ~ 1 ~
< 5/|vy(Qbo+vf)|2dy—Z/\Qb0+vf|“dy‘+@(xo>, (5-275)

which is a small correction from the two-dimensional energy. Directly from (1-6) we get

d
(5 1@ runp av-y [10+urt )

so the left-hand side does not depend on the imaginary component of v. By the degenerate energy of

= —Re(f,0) = —1, (5-276)

w=0

Q b, We may choose the real part of v of the order |[v| < Fl €7 Such that E o = 0. Note the choice v =0

is impossible as the energy of Q b, alone is too large to satlsfy Cl4.

Next we show the momentum requirement of C1. 4 is satisfied. Again from the choice of A¢, the
support of Qb0 + v f lies well within |(7, z) — (1,0)| < 2, aregion where V) is constant; see (2-34).
With the radial symmetry of Qb and f we have

ko Tm ( [y -vxuoao) —(L.1)-Im ( [ 9@s+0) @+ 200 dy)

- 2Im/ vf Opy dy +0 (ho) . (5-277)

and there is a O (A¢) choice of the imaginary part of v such that (5-277) is zero. Finally, we note that
C1.4 is satisfied,

ol L2, = ] ( / O gt ) dy) <a” (5-278)

The requirements C2.2 and C2.3 are automatic from the support of f. The constant C in C2.1 is due to
Lemma 2.2 and the choice of v. O

Relationship with the classic virial argument. For data uy € H' with finite variance, due to the classic
virial identity, a sufficient condition for blowup is

2
[Im (/ xVuOu_O)] >2 ||xu0||22 E(ugp). (5-279)

We remark that there exists uy € P for which condition (5-279) fails.
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NON-WEYL RESONANCE ASYMPTOTICS FOR QUANTUM GRAPHS

E. BRIAN DAVIES AND ALEXANDER PUSHNITSKI

We consider the resonances of a quantum graph < that consists of a compact part with one or more
infinite leads attached to it. We discuss the leading term of the asymptotics of the number of resonances
of 4 in a disc of a large radius. We call G a Weyl graph if the coefficient in front of this leading term
coincides with the volume of the compact part of 4. We give an explicit topological criterion for a
graph to be Weyl. In the final section we analyze a particular example in some detail to explain how the
transition from the Weyl to the non-Weyl case occurs.

1. Introduction

Quantum graphs. Let %, be a finite compact metric graph. That is, 9§ has finitely many edges and each
edge is equipped with coordinates (denoted x) that identify this edge with a bounded interval of the real
line. We choose some subset of vertices of %9, to be called external vertices, and attach one or more
copies of [0, 00), to be called leads, to each external vertex; the point 0 in a lead is thus identified with
the relevant external vertex. We call the thus extended graph 9. We assume that % has no “tadpoles”,
i.e., no edge starts and ends at the same vertex; this can always be achieved by introducing additional
vertices, if necessary. In order to distinguish the edges of %, from the leads, we will call the former the
internal edges of G.

In L2(%) we consider the self-adjoint operator H = —d?/dx? with the continuity condition and the
Kirchhoff boundary condition at each vertex of ; see Section 2 for the precise definitions. The metric
graph % equipped with the self-adjoint operator H in L2(%) is called the quantum graph. We refer
to the surveys [Kuchment 2004; 2008] for a general exposition of quantum graph theory. Important
earlier work on resonances of quantum graphs has been carried out by Kottos and Smilansky [2003] and
Kostrykin and Schrader [1999] (see also [Kostrykin and Schrader 2006; Kostrykin et al. 2007]), but their
results have little overlap with ours. For more recent progress see [Exner and Lipovsky 2010; Davies
et al. 2010].

If the set of leads is nonempty, it is easy to show by standard techniques (see [Ong 2006, Lemma 1],
for example) that the spectrum of H is [0, 00). The operator H may have embedded eigenvalues.

Resonances of H. The “classical” definition of resonances is this:
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Definition 1.1. We will say that k € C, k # 0, is a resonance of H (or, by a slight abuse of terminology, a

resonance of ) if there exists a resonance eigenfunction f € L120c (%), f %0, which satisfies the equation

—f"(x)=k*f(x), x€9%, (1-1)

on each edge and lead of %, is continuous on %, satisfies the Kirchhoff boundary condition at each vertex
of 4 and the radiation condition

J(x) = [0
on each lead of 4. We denote the set of all resonances of H by .

Any solution to (1-1) on a lead £ = [0, co) satisfies
S () = ey

Definition 1.1 requires that there exists a nonzero solution with all coefficients )/é vanishing. It is easy
to see that all resonances must satisfy Imk < 0; indeed, if k¢ with Im kg > 0 is a resonance then the
corresponding resonance eigenfunction is in L2(%9), so ké is an eigenvalue of H, which is impossible
since kg ¢ [0, 00). As we will only be interested in the asymptotics of the number of resonances in large
disks, we exclude the case k = 0 from further consideration. In the absence of leads, the spectrum of H
consists of nonnegative eigenvalues and k # 0 is a resonance if and only if k € R and k2 is an eigenvalue
of H.

It is well known (see [Exner and Lipovsky 2007; 2010], for example) that this “classical” definition of
a resonance coincides with the definition via exterior complex scaling (see [Aguilar and Combes 1971;
Simon 1973; Sjostrand and Zworski 1991]). In the complex scaling approach, the resonances of H are
identified with the eigenvalues of an auxiliary nonselfadjoint operator H(i6), 6 € (0, ). The algebraic
multiplicity of a resonance is then defined as the algebraic multiplicity of the corresponding eigenvalue
of H(if). We discuss this in more detail in Section 2, where we show that the multiplicity is independent
of 6. In particular, we show (in Theorem 2.3) that any k € R, k # 0, is a resonance if and only if k2 is
an eigenvalue of H and in this case the corresponding multiplicities coincide.

We define the resonance counting function by

N(R) =#{k :ke®, |k| <R}, R>0,

with the convention that each resonance is counted with its algebraic multiplicity taken into account.
Note that the set % of resonances is invariant under the symmetry k — —k, so this method of counting
yields, roughly speaking, twice as many resonances as one would obtain if one imposed an additional
condition Re(k) > 0. In particular, in the absence of leads, NV (R) equals twice the number of eigenvalues
A # 0 of H (counting multiplicities) with A < R2.

Main result. This paper is concerned with the asymptotics of the resonance counting function N(R) as
R — 00. We say that 4 is a Weyl graph if

N(R) = % vol(%y)R +0o(R), as R— oo, (1-2)
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where vol(%y) is the sum of the lengths of the edges of y. If there are no leads then H has pure
point spectrum, resonances are identified with eigenvalues of H and Weyl’s law (1-2) may be proved by
Dirichlet-Neumann bracketing. Thus, every compact quantum graph is Weyl in our sense. As we show
below, in the presence of leads this may not be the case.

We call an external vertex v of %G balanced if the number of leads attached to v equals the number of
internal edges attached to v. If v is not balanced, we call it unbalanced. Our main result is this:

Theorem 1.2. One has
2
N(R)=—WR+ 0O(1), as R— o0, (1-3)
T

where the coefficient W satisfies 0 < W < vol(4y). One has W = vol(9y) if and only if every external
vertex of 6 is unbalanced.

This theorem shows, in particular, that as the graph becomes larger and more complex the failure of
Weyl’s law becomes increasingly likely in an obvious sense.

Discussion. The simplest example of a graph ¢ with a balanced external vertex occurs when exactly one
lead ¢ and exactly one internal edge e meet at a vertex. In this case, one can merge ¢ and £ into a new
lead; this will not affect the resonances of § but will reduce vol . This already shows that ¢ cannot be
Weyl. Section 6 discusses the another simple example.

Our proof of Theorem 1.2 consists of two steps. The first step is to identify the set % of resonances with
the set of zeros of det A(k), where A(k) is a certain analytic matrix-valued function. This identification
is straightforward, but it has a subtle aspect: this is to show that the algebraic multiplicity of a resonance
coincides with the order of the zero of det A(k). This is done in Sections 4 and 5 by employing a
range of rather standard techniques of spectral theory, including a resolvent identity which involves the
Dirichlet-to-Neumann map.

The function det A (k) turns out to be an exponential polynomial. By a classical result (Theorem 3.2),
the asymptotics of the zeros of an exponential polynomial can be explicitly expressed in terms of the
coefficients of this polynomial. Thus, the second step of our proof is a direct and completely elementary
analysis of the matrix A (k) which allows us to relate the required information about the coefficients of
the polynomial det A (k) to the question of whether the external vertices of ¢ are balanced. This is done
in Section 3.

Resonance asymptotics of Weyl type have been established for compactly supported potentials on the
real line, a class of superexponentially decaying potentials on the real line, compactly supported potentials
on cylinders and Laplace operators on surfaces with finite volume hyperbolic cusps in [Zworski 1987;
Froese 1997; Christiansen 2004; Parnovski 1995] respectively. The proofs rely upon theorems about
the zeros of certain classes of entire functions. Likewise, our analysis uses a simple classical result
(Theorem 3.2) about zeros of exponential polynomials.

The situation with resonance asymptotics for potential and obstacle scattering in Euclidean space in
dimensions greater than one and in hyperbolic space is more complicated and still not fully understood;
the current state of knowledge is described in [Stefanov 2006; Borthwick 2010]. Here we remark only
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that generically the resonance asymptotics in the multidimensional case is not given by the Weyl formula.
We hope that Theorem 1.2 can provide some insight to the multidimensional case.

One may approach the resonances of quantum graphs by studying the scattering matrix. A detailed
account of resonance scattering for quantum graphs from the physics perspective and some associated
numerical calculations can be found in [Kottos and Smilansky 2003]. The graphs considered in that
reference have no balanced external vertices, so the non-Weyl phenomenon does not occur there. Reso-
nances for quantum graphs have also been discussed in [Exner and Lipovsky 2010]. Our paper has little
technical content in common with either of those articles, in spite of their common themes.

After this paper was written the main results were extended in [Davies et al. 2010] to graphs with
general self-adjoint boundary conditions at the vertices; the results there emphasise the exceptional nature
of non-Weyl resonance asymptotics.

Example. In Section 6 we consider the resonances of a particularly simple quantum graph which can
be described as a circle with two leads attached to it. Theorem 1.2 says that if the leads are attached at
different points on the circle, the corresponding quantum graph is Weyl, and if they are attached at the
same point, we have a non-Weyl graph. When the two points where the leads are attached move closer
to each other and eventually coalesce, one observes the transition from the Weyl to the non-Weyl case.
We study this transition in much detail. We show that as the two external vertices get closer, “half” of
the resonances move off to infinity. In the course of this analysis, we also obtain bounds on the positions
of individual resonances for this model.

The same example was recently considered by Exner and Lipovsky [Exner and Lipovsky 2010] subject
to general boundary conditions that include the Kirchhoff’s boundary condition case as a singular limit.
Although some of their results are broadly similar to ours, none of our theorems may be found in [Exner
and Lipovsky 2010].

2. Resonances via complex scaling

Here we introduce the necessary notation, recall the definition of resonances via the complex scaling
procedure and show that the resonances on the real axis coincide with the eigenvalues of H.

Notation. Let E™ be the set of all internal edges of 4 (i.e., the set of all edges of %) and let E*' be
the set of all leads; we also denote E = E™™ U E®!, The term “edge” without an adjective will refer to
any element of E. For e € E™, we denote by p(e) the length of e; i.e., an edge e € E™ is identified
with the interval [0, p(e)].

Let V be the set of all vertices of 4, let V°*! be the set of all external vertices, and let V"t = 1\ V&,
the elements of V™™ will be called internal vertices. The degree of a vertex v is denoted by d(v). The
number of leads attached to an external vertex v is denoted by ¢(v); we also set g(v) = 0 for v € V™,

If an edge or a lead e is attached to a vertex v, we write v € e. If two vertices u, v are connected by
one or more edges, we write © ~ v.

We denote by Y the graph ¢ with all the internal edges and vertices removed. We let xo and oo be
the characteristic functions of %y and 9.
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Let f:%9— C be a function such that the restriction of f onto every edge is continuously differentiable.
Then for v € V, we denote by N, f the sum of the outgoing derivatives of f at v over all edges attached
to v. If v is an external vertex, we denote by N f (resp. N& f) the sum of all outgoing derivatives of
f at v over all internal edges (resp. leads) attached to v.

Let C (%9) be the class of functions f : %4 — C which are continuous on %\ V*' and such that for each
external vertex v the function f'(x) approaches a limiting value (to be denoted by Di™ f) as x approaches
v along any internal edge and f(x) approaches another limiting value (to be denoted by DX f') as x
approaches v along any lead.

For any finite set A, we denote by |A| the number of elements of A. We will use the identity

> d@) =2[E™|+|E™. (2-1)
veV
Finally, we use the notation C4 = {z € C:Imz > 0}.
The operator H(x). The domain of the self-adjoint operator H consists of all continuous functions
f 1% — C such that the restriction of f onto any e € E lies in the Sobolev space W22 (e), and f satisfies
the Kirchhoff boundary condition Ny, f = 0 on every vertex v of 4.

For x € R, let U(x) : L*(9) — L?(%9) be the unitary operator which acts as identity on L?(%g) and
as a dilation on all leads £ = [0, 00):

W) x) =2 f(e*x), xel. 2-2)
Note that U(x)* = U(—x) for any » € R. Consider the operator
H()=U@)HU(—x). (2-3)
It admits an analytic continuation to » € C, which we describe below.

Definition 2.1. For » € C, the operator H () in L?(%) acts according to the formula

—f"(x) if x €%,

—e 2% 7 (x) if X € Goo. -4

(H(2) f)(x) = {

The domain of H(x) is defined to be the set of all f :§ — C which satisfy the following conditions:

(i) The restriction of f onto any ¢ € E lies in the Sobolev space W22 (e).
(i) f € C(9).
(iii) f satisfies the condition &V, f = 0 at every internal vertex v.
(iv) For any v € V', one has
DN f —e=*/2ptf —, (2-5)
NP f +e 2N f =0, (2-6)
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In particular, H(0) is the operator called H so far. For complex x, the operator H(x) is in general
nonselfadjoint. A standard straightforward computation shows that for any » € C the operator H (x) is
closed and

H(o)* = H(x). 2-7)

Resonances via complex scaling. The following theorem is standard in the method of complex scaling;
see [Aguilar and Combes 1971; Simon 1973; Sjostrand and Zworski 1991; Exner and Lipovsky 2007]:

Theorem 2.2. The family of operators H(x), x € C, is analytic in the sense of Kato (see, for example,
[Reed and Simon 1978, Section XII.2]), and

H(Ge+20) =Ueg) H)U(—xg)  forall x € Cand all xy € R. (2-8)

The essential spectrum of H(x) coincides with the half-line e=>*[0, 00). Let 6 € (0, ir); then the sector
0 <argh <2 —20, A # 0, contains no eigenvalues of H(i0), and any A # 0 in the sector 2w — 20 <
arg A < 27 is an eigenvalue of H(i0) if and only if A = k? with k € 9.

For completeness, we give the proof in Section 5.

As 0 € (0, 7r) increases monotonically, the essential spectrum e ~219]0, 0o) of H (i 6) rotates clockwise,
uncovering more and more eigenvalues A. These eigenvalues are identified with the resonances k of H via
A =k?2. If A # 0 is an eigenvalue of H (i), 0 € (0, ), 2w —260 < arg A < 27, Kato’s theory of analytic
perturbations implies that the eigenvalue and associated Riesz spectral projection depend analytically
on 6. Noting (2-8) and using analytic continuation it follows that the algebraic multiplicity of A is
independent of 6. It is easy to see directly that the geometric multiplicity of A is also independent of 6.
The algebraic (resp. geometric) multiplicity of a resonance k is defined as the algebraic (resp. geometric)
multiplicity of the corresponding eigenvalue A = k2 of H(i6).

Resonances on the real line. The geometric multiplicities of resonances will not play any role in our
analysis. However, we note that for the Schrédinger operator on the real line, resonances can have
arbitrary large algebraic multiplicity [Korotyaev 2005], while their geometric multiplicity is always equal
to one. This gives an example of resonances with distinct algebraic and geometric multiplicities. It
would be interesting to see if one can have distinct algebraic and geometric multiplicities of resonances
for quantum graphs in the situation we are discussing. We have nothing to say about this except for the
case of the resonances on the real line:

Theorem 2.3. (i) Ifk € R, k # 0, is a resonance of H then the algebraic and geometric multiplicities
of k coincide.
(i) Any k € R, k # 0, is a resonance of H if and only if k? is an eigenvalue of H and the multiplicity

of the resonance k coincides with the multiplicity of the eigenvalue k?.

Proof. 1. Let A > 0 be an eigenvalue of H with the eigenfunction f. If £ = [0, 00) is a lead, then
F(x) = ppethx + yée_ikx, x € {, where k2 = A. Since f € L?({), we conclude that y, = ¥, =0 and so
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f =0 on all leads. It follows that f € Dom H(if) for all § and H(i6) f = Af. This argument proves
that

dimKer(H(i0) —Al) > dim Ker(H — AT). (2-9)

2. Let f e Ker(H(i0)—Al), L >0, 0 € (0, ). Let us prove that f vanishes identically on all leads.
Let A = k2, k > 0. On every lead, we have

F(x) = f(0)exp(ie’®kx). (2-10)

Consider the difference
o(f) = [q 1S P [@ = [g S P+ [g RACYCTCD

Integrating by parts, we get

o(f)=- Y (Nf)Dinf.

VE VeXl
Using the boundary condition (2-5) and formula (2-10), we obtain
. 2
o(f)=ik Y DT [ q).
veVCXt

By the definition (2-11) of w(f), we have Imw(f) = 0. This yields that | DJ* f| = 0 on all external
vertices v. By (2-10), it follows that f* vanishes identically on all leads.

3. By combining the previous step of the proof with (2-5) and (2-6) we obtain DM f = Nint f = 0. Tt
follows that for any f € Ker(H(i0)—AI), A > 0,60 € (0,7), we have f € Dom H and Hf = Af. This
argument also proves that

dimKer(H —AI) > dimKer(H(i0) — AT). (2-12)

4. It remains to prove that if A > 0 is an eigenvalue of H (i 6), 6 € (0, ), then its algebraic and geometric
multiplicities coincide. Suppose this is not the case. Then there exist nonzero elements f, g € Dom H (i 6)
such that H(i0)g = Ag and (H(i0)—AI)f = g.

By step 2 of the proof, g vanishes on all leads. It follows that on all leads the function f satisfies
(2-10). Next, since g(x) = — f”(x) — A f(x) on %Gg, we have

0< [ lg()Pdx=— / (" () + S () g ) dx. (2-13)
Yo %o
Integrating by parts, we get
_ L (/") + Af (g () dx

== [ SO +rg())dx+ 3 (NNDF = D (DS NIN)- (2-14)

vepext vePext
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Consider the three terms in the right-hand side of (2-14). The first term vanishes since H(i6)g = Ag.
Next, since g =0 on %o, we have D' g = N5* g =0 for any v € V. By the boundary conditions (2-5)
and (2-6) for g it follows that Di"g = Ni™g = 0. Thus, the second and third terms in the right-hand
side of (2-14) also vanish. This contradicts (2-13). O

3. Proof of Theorem 1.2

Here we describe the resonances as zeros of det A(k), where A (k) is certain entire matrix-valued func-
tion. Using this characterisation, we prove our main result.

Definition of A(k). Fix k € C. Let £(k) denote the space of all solutions f € L2(%) to — " =k2 f
on % without any boundary conditions. The restriction of f € £(k) to any internal edge ¢ has the form
fo(x) = aee’ ™ 4 Boe™ X and the restriction of f to any lead £ has the form f;(x) = y,e!**. Thus,
dim L(k) = 2| E™| 4 | E®).

Let us describe in detail the set of all conditions on f* € £(k) required to ensure that f is a resonance
eigenfunction. If f, denotes the restriction of f to an edge e, then we can write the continuity conditions
at the vertex v as

fe(v)=2¢, forall e>v, 3-1
where ¢, € C is an auxiliary variable. We also have the condition
Nyf=0, veV. (3-2)
Writing down conditions (3-1), (3-2) for every vertex v € V, we obtain
N = "d)+|V|=2]E™+|E™|+]|V]
veV

conditions. Our variables are ¢y, ®e, Be, V¢; altogether we have
V|4 dim £(k) = |V| +2|E™| 4+ |[ES| = N

variables. Let ¢, o, B, y be the sequences of coordinates ¢y, de, Be, y¢ of length |V, |E™|, |E™,
| E*| respectively, and let v = (¢, ., B,7) " € CV. We may write the constraints (3-1), (3-2) in the
form Av = 0, where A4 is an N x N matrix. Each row of A relates to one of the constraints, and each
constraint is of the form

y-{+a-a+b-B+g-y=0. (3-3)

If the constraint is of the form (3-2), then y = 0 and «, b, g all contain a multiplicative factor i k£ which
we eliminate before proceeding. The coefficient a, is 0, 1, or :I:eikp("), and the coefficient b, is 0,
+1, or e kP(€) The coefficient g; is 0 or 1, and the coefficient Yy is 0 or —1.

We have not specified the order of the rows or columns of 4 (k). However, the object of importance
in the sequel is the set of zeros of det A(k), and the choice of the order of rows or columns of A4 (k) will
not affect this set.
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Example. As an example, let us display the matrix A (k) for a graph which consists of two vertices v;
and v,, two edges e; and e of length p; and p, and a lead attached at v;. In this case we have, with

zj = eikpj,
0 0 z1 =z —21_1 —22_1 O\
0 01 1 -1 -1 1
-1 00 0 0 0 1
Ak)y=]1 -1 01 0 1 0 0 (3-4)

-1 00 I 0 1 0
0-1z 0 z' 0 o0

\ 0-1 0 z 0 z'0

Resonances as zeros of det A(k). Although A(k) was defined for k € C4, we see that all elements of
A(k) are entire functions of k € C. Thus, we will consider 4 (k) as an entire matrix-valued function of k.
In Sections 4 and 5 we prove:

Theorem 3.1. Any kg # 0 is a resonance of H if and only if det A(ky) = 0. In this case, the algebraic
multiplicity of the resonance kg coincides with the order of kg as a zero of det A(k).

The first part of this theorem is obvious: by the construction of the matrix A, we have det A(kg) =0
iff there exists a nonzero resonance eigenfunction f € £(kg). The part concerning multiplicity is less
obvious. Unfortunately, we were not able to find a completely elementary proof of this part. The proof
we give in Sections 4-5 involves a standard set of techniques from the spectral theory of quantum graphs:
a resolvent identity involving the Dirichlet-to-Neumann map and a certain trace formula.

By Theorem 3.1, the question reduces to counting the total multiplicity of zeros of the entire function
det A(k) in large discs. Asis clear from the structure of the matrix A (k), its determinant is an exponential
iok

polynomial, i.e., a linear combination of the terms of the type e¢’°*, o € R. Thus, we need to discuss the

zeros of exponential polynomials.

Zeros of exponential polynomials. Exponential polynomials are entire functions F(k), k € C, of the
form

n
Fky="Ya,e*, (3-5)
r=1

where a,, o, € C are constants. The study of the zeros of such polynomials has a long history; see,
e.g., [Langer 1931] and references therein. For more recent literature see [Moreno 1973]. Some of these
results were rediscovered in [Davies 2003; Davies and Incani 2010; Incani 2009], where they were used
to analyze the spectra of nonselfadjoint systems of ODEs and directed finite graphs. The asymptotic
distribution of the zeros of F' depends heavily on the location of the extreme points of the convex hull

of the set UT_ {0, }.
We are only interested in the case in which o, are distinct real numbers. We set 0~ = min{oy, ..., 0y}
and 0 =max{oy,...,0,}. For R >0 we denote the number of zeros of F (counting their orders) in the
disc {k € C: |k| < R} by N(R; F) . The following classical statement is from [Langer 1931, Theorem 3].
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Theorem 3.2. Let F be a function of the form (3-5), where a, are nonzero complex numbers and o, are
distinct real numbers. Then there exists a constant K < oo such that all the zeros of F lie within a strip
of the form {k : |Im(z)| < K}. The counting function N(R; F) satisfies

J’_

NRF) =2"% R4+ 0(1) as R— +oo.
T

Estimate for N(R; F). Here we prove the first part of the main Theorem 1.2. Let F(k) = det A(k).
From the structure of A(k) it is clear that F(k) is given by (3-5) where a,, o, are real coefficients. By
Theorem 3.2, it suffices to prove that in the representation (3-5) we have

ot <vol(%), o~ >—vol(%). (3-6)

In order to prove (3-6), let us discuss the entries of A(k) in detail. For simplicity of notation we will not
draw attention in our equations to the fact that all of the matrices below depend on k.

The matrix A has some constant terms and some terms that are exponential in k. The term etkr(e) can
only appear in the column associated with the variable o, and the term e~tkp(e) cap only appear in the
column associated with the variable 8. The columns associated with the variables ¢ and y contain only
constant terms. Since the determinant is formed from the products of entries of 4 where every column
contributes one entry to each product, we see that the maximum possible value for the coefficient o, in
(3-5) is attained when every column corresponding to the variable ¢, contributes the term etkr(€) and
every column corresponding to B, contributes a constant term to the product. The maximal value of o,
thus attained will be exactly ), g p(e) = volGy. This proves the first inequality in (3-6). The second
one is proven in the same way by considering the minimal possible value for o, .

Of course, the coefficients a® of the terms e®% V(%) in the representation (3-5) for det A may well
happen to be zero. Theorem 1.2 will be proven if we show that these coefficients do not vanish if and
only if every external vertex of % is unbalanced. In what follows, for an exponential polynomial F' with
the representation (3-5) we denote by a* (F) the coefficient a, of the term 9% o, = + vol(%y).

Invariance of resonances with respect to a change of orientation. Before proceeding with the proof,
we need to discuss a minor technical point. Our definition of the matrix A(k) assumes that a certain
orientation of all internal edges of % is fixed. Suppose we have changed the parametrization of an internal
edge e by reversing its orientation. In other words, suppose that instead of the variable x € [0, p(e)] we
decided to use the variable x’ = p(e) —x. We claim that this change will not affect the zeros of det 4 (k).

Indeed, let A’(k) be the matrix corresponding to the new parametrization. The matrix A’(k) corre-
sponds to the parametrization of solutions f € ¥(k) on e by f(x) = cx;e"kxl + ,Bée_"kx/
aee'®* + B,e~* We have

o 0 e—ikp(e) e 0 e—ikp(e)
| = . S det . =—1 s
B! eikp(e) 0 Be etko(e) 0

and thus det A’ (k) = —det A(k).

instead of
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Proof of Theorem 1.2: the balanced case. Assume that a particular external vertex v of 4 is balanced.
Below we prove that the coefficient a™ (det A) vanishes.

Let us reorder the rows and columns of A by reference to the vertex v. We assume that ¢ internal
edges and ¢ leads are attached to v, ¢ > 2. (The case g = 1 is trivial because one may then merge the lead
with the edge to which it is connected.) Using the invariance of resonances with respect to a change of
orientation (page 738), we can choose an orientation of these internal edges so that they all end at v (i.e.,
v is identified with the point p(e) of the intervals [0, p(e)]). Let the first 2¢ rows of A be those relating to
the conditions (3-1) for the vertex v and let the (2¢+1)-st row be the one relating to the condition (3-2)
for the vertex v. The ordering of the remaining rows does not matter. Let the first 2¢ columns be related
to the variables yy,..., ¥4, a1, ...,0q and let the (2g41)-st column be related to the variable {,; see
the definition of the matrix A (k) in Section 3. The ordering of the remaining columns does not matter.

We write A in the block form

A= (B C) 3-7)

D E

where B is a (2g 4+ 1) x (2¢ + 1) matrix. For example, in the case ¢ = 2 we have

1 0 0 0 -1
01 0 0 -1
B=]10 0 z 0 -1 |, (3-8)
00 0 2z -1
1 1 —Z1 —ZIp 0

where z, = etkpler),

The determinant is the sum of the products of entries of 4 where every column contributes one entry
to each product. In order for the product to be of the type a e kvol(%) | each column corresponding to a
variable o, must contribute the entry etkP(€) Thus, the constant entries of the columns corresponding to
the variables ¢, are irrelevant to our question and can be replaced by zeros; this will not affect the value
of a™(det A). Noticing that the columns of D corresponding to the variables y1, ..., ¥4 and ¢, are all
zeros, we conclude that

a®(det A) = aT (det Ag), where Ay = (f); g) .
By a general matrix identity, det Ao = det B det E. Finally, a simple row reduction shows that det B = 0;
this is easy to see in the case of (3-8). Thus, the coefficient a (det A) vanishes. By (3-6), it follows that
ot < vol%,, as claimed.
We note (although this is not needed for our proof) that 0~ = — vol %, both in the balanced and in
the unbalanced case; this will be clear from the next part of the proof.

Proof of Theorem 1.2: the unbalanced case. Assume that all external vertices are unbalanced. We will
prove that

ot =vol(%), o~ =—vol(%). (3-9)
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The proof uses the same reduction as (3-7), but the details are somewhat more complicated, since now
we have to consider all external vertices.

We label the external vertices by vy, ..., Uy, where m = |VX!|. For r = 1,2,...,m, let 4, denote
the graph obtained from g by adding all the leads of ¢ that have ends in the set {vy,...,v,}, so that
Ym =94. Let A, denote the constraint matrix 4 corresponding to the graph %, and let a,i = a*(det 4,).

By the previous reasoning, the graph ¢, is Weyl if and only if a;” # 0 and a, # 0. Our claim (3-9)
follows inductively from the following statements:

1. The graph %, is Weyl.
2. The coefficient a, is nonzero for all r.

3. Forall r,if a | # 0 then ajf #0.

Item 1 holds because the operator H on % has discrete spectrum and no other resonances. The
eigenvalues obey the Weyl law by a standard variational argument using Dirichlet—-Neumann bracketing.
Let us prove item 3. We reorder the rows and columns of 4, with reference to v, as in the balanced

case (see previous page). We assume that p internal edges ey, ..., e, and ¢ leads £,..., {4 are attached
to vy, and ¢ # p. The first ¢ + p + 1 columns of A4, are those relating to the variables yq, ..., yg4
(associated with £1,...,4y), oy, ..., ap (associated with ey, ..., ep), and ¢,. The first ¢ + p + 1 rows
of A, are those relating to the conditions (3-1) and (3-2) for the vertex v,. As in the balanced case, this
allows us to write

A= (g g) (3-10)

where B, isa (¢ + p+1)x(qg+ p+1) matrix. Writing the matrix 4,_; in the same way with reference

E —1 6 -1
A= % g -11
r—1 (Dr_l Er )’ (3 )

to the same vertex v,, we obtain

where 5,_1 isa(p+1)x(p+1) matrix. In other words, Er_l, 5,_1, 5r—1 are the matrices By,
Cy, D, with relevant ¢ rows and g columns deleted. The deleted columns correspond to the variables
Y1, ..., Vg, and the deleted rows correspond to the conditions (3-1) associated with the leads £1, ..., 4.
Note that the matrix E; is the same in (3-10) and (3-11).

Next, just as in the argument used in the balanced case, we notice that

a:r =at(det B, det E,) and a:r_l = at(det B,_; det E}).
Finally, by a simple row reduction we obtain
det B =(q—p)z1...2p, (3-12)
det B,_1 = (—=p)z1 ... 2p, (3-13)

where z; = etkr(ei) 1t follows that a; and a:r_l differ by a nonzero coefficient (p —¢q)/ p. This proves
item 3.
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Let us prove item 2. Here the argument follows that of the proof of item 3, only instead of keeping
track of the coefficient of ¢k vol(%) we need to keep track of the coefficient of e~k vol(%0) ' and instead
of the variables oy, ...,a, we consider the variables B, ..., Bp. Instead of the coefficient (¢ — p) in
(3-12) we get (¢ + p), which never vanishes (even if v, is balanced). This proves our claim.

4. A resolvent identity and its consequences

To complete the proof of Theorem 1.2, it remains to provide the proof of Theorem 3.1. Theorem 4.2
below provides an explicit formula for the difference of the resolvents of H(x) and an auxiliary operator
Hp (x); this formula is given in terms of the Dirichlet-to-Neumann map. This leads immediately to the
trace formula (4-13), which is the key to our proof of Theorem 3.1 in Section 5. The formulae obtained in
this section are “complex-scaled” versions of resolvent identities well known in the theory of boundary
value problems; see, for example, [Gesztesy et al. 2009; 2007]

Dirichlet-to-Neumann map. Throughout this section, we assume that the parameter k € C4 is fixed.
Let £(k) be as defined on page 736 and let JM(k) = £L(k) N C(9). Each f € A (k) determines a vector
¢ e C! by restriction to V. Conversely, every ¢ € C!V'| arises from a function f € JM(k); this can be
seen by comparing dim £(k) with the number of constraints imposed by writing

fw)y=¢&, veV.

Finally, the assumption & € C4 implies that only one function f € Jl(k) corresponds to each set of
values ¢ € C”! (otherwise we would have a complex eigenvalue of the operator with Dirichlet boundary
conditions on all vertices). This shows that we may define the Dirichlet-to-Neumann map

A(k): V- ¢Vl
by
(A(K)E)y = No f,
where f corresponds to ¢ as described above and Ny, was defined in Section 2. This map is a well known

tool in the spectral theory of boundary value problems and has also been used in quantum graph theory
[Ong 2006; Kuchment 2005].

The functions ¢, and formulae for A. Given v € V, let ¢, be the function in JL(k) that satisfies
oy(u) =6yy forall u,velV.
The functions ¢, are given by the following explicit expressions. Let v € e, ¢ € E™ and identify e with

[0, p] where v corresponds to the point 0. Then

sink(p—Xx)

Pu(x) = , x€l0,p]=e. (4-1)

sinkp
In the same way, if e € E®*' and v is identified with the point 0, then

oo(x) =¥ x €[0,00) =e. (4-2)
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If the dependence on k needs to be emphasized, we will write ¢, (x; k) instead of ¢y, (x).

Lemma 4.1. If k € C4 then the map A(k) is invertible. Its matrix entries are given by

Ay =0 ifu v, utv; (4-3)
k .
Ay = Z W ifu#v, u~v; (4-4)
eeEml
u,v€e
Ay =ikqv)—k Z cotkp(e) foranyveV, 4-5)
eﬁgim
e

where q(v) was defined in Section 2.

Proof. If A (k)¢ =0, then the corresponding function f €.Ml(k) C L?(9) satisfies the Kirchhoff boundary
condition at every vertex, which implies that / € Dom H and Hf = k? f. Since Spec(H) = [0, co) and
Im k > 0, this implies that f = 0. Therefore A(k) is invertible.
By the definition of ¢,, we have
Auy = Ny@y.

The formulae for the matrix entries are obtained by combining this with (4-1) and (4-2). O

It follows from Lemma 4.1 that A(k) can be extended to a meromorphic function of k € C whose
poles are all on the real axis, and that for any u, v € V' one has

Aup(k) = Aypy(k) and  Ayy(k) = Auv(_l_c)’ k €C. (4-6)
In the calculations below the expressions A;Ul will denote the matrix entries of (A (k))~!.
The complex-scaled version of ¢,. We will need a version of the functions ¢, pertaining to the complex-
scaled operator H(x). Let k € C4 and x € C be such that ke* € C4. Given v € V, we define ¢} by

ou(x; k) if x € 9o;

X ,k —
o (x ) {(/)v(O;k)ex/z exp(ike"x) ifxel = [()’ OO), { e ESXt.

Clearly, ¥ is a solution to the equation H (x)p¥ = k2@ on every edge of . It is also straightforward to
see that ¢ € C (%9) and ¢} satisfies the boundary condition (2-5) on every external vertex. For f € C(9),

let us denote )
Ny f ifveyn,

[ -
Nv S = {Nli)mf + e—3x/2N§xtf if v e Vet

It is straightforward to see that
Ayy = N} forall u,veV, 4-7)

v

where the left-hand side depends on k but not on x. Moreover,

pX(x:k) = o (x; —k). (4-8)
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The resolvent identity. Let Hp be the self-adjoint operator in L2(%) defined by Hp f = — f” with a
Dirichlet boundary condition at every vertex of 4. Given x € C, we define the “complex-scaled” version
of Hp as follows; Hp (x) is the operator acting in L2(%) defined by

—f"(x) if x €9,
—e7 2 f(x) if X € Yoo,

(Hp () f)(x) = {

with a Dirichlet boundary condition at every vertex of . Of course, Hp (x) splits into an orthogonal sum
of operators acting on L2 (e) for all e € E. We see immediately that in addition to its essential spectrum
e~2%[0, 00), the operator Hp () has a discrete set of positive eigenvalues with finite multiplicities.
We set
R (k) = (Hp() —k>D)™",  R¥(k) = (H(Oe) - k>,

whenever the inverse operators exist. We denote by R*(k; x, y), where x, y € 4, the integral kernel of
the resolvent R*(k); we define R%,(k: x, y) from R7, (k) analogously.

The fact that Hp () and H(x) coincide except for different boundary conditions at each of the |V/|
vertices indicates that the difference of the two resolvents should have rank |V|. Our next theorem
makes this explicit. Formulae of this type are well known in the theory of boundary value problems; see
[Gesztesy et al. 2009; 2007], for example. In the context of graphs, similar considerations have been
used in [Kostrykin and Schrader 1999; 2006; Kostrykin et al. 2007; Ong 2006].

Theorem 4.2. For any k € Cy and any x € C, such that ke’ € C4, we have
R¥(k:x,p)— Rp(kix,p) == > Apy ()@} (x: k)@} (y: k), (4-9)
u,vevV
forany x,y €4
Proof. 1. Let R* (k) be the operator in L2(%) with the integral kernel given by
R¥(k;x,y) = Rp(kix, p) = D Ay (K)o (x: k)@ (y: k).

u,vevV

We need to prove that R* (k) is a bounded operator, that it maps L?(%9) into Dom H (x) and that the
identities
(H(x)—k*I)R*(k) =1 (4-10)
R*(k)(HG)—K2I) =1 (4-11)

hold true. First note that since ¢; decays exponentially on all leads, the boundedness of R* (k) is obvious.
Next, using (4-6), (4-8) one obtains R*(k)* = R*(—k). From here and (2-7) by taking adjoints we see
that (4-11) is equivalent to

(H(%)— (k)R (k) = 1

which is (4-10) with —k, % instead of k, x. We note that k € Cy4, ke* € C4 if and only if —k e Cy,
—ke* € C4. Thus, (4-11) follows from (4-10).
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2. It suffices to prove that for a dense set of elements /' € L2(%), the inclusion R* (k) f € Dom H(x)
and the identity

(HGo) —K*DR* (k) f = f (4-12)

hold true. Let f be from the dense set of all continuous functions compactly supported on % and vanishing
near all vertices of . Let us check that the function g = R* (k) f belongs to Dom H (x). It is clear that
the restriction of g onto any edge e of § belongs to the Sobolev space WZ2 (e). Thus, it suffices to check
that g belongs to C (%) and satisfies the boundary conditions (2-5) and (2-6).

Denote go = R7 (k) f. Since go € Dom Hp(x), go vanishes on all vertices. Therefore g¢ lies in
5(‘3) and satisfies (2-5) at every external vertex v. As mentioned on page 742, the functions ¢ also
belong to C () and satisfy (2-5) at every external vertex v. Thus, g also has these properties.

Our next task is to prove that the boundary condition (2-6) is satisfied for the function g. Suppose
that /" is supported on a single edge, which we identify with [0, p]. Then the integral kernel of R7, (k)
can be explicitly calculated, which gives

;v [P sink(p—x)
gO(O)—/(; Wf(x)dx.

Similarly, if f is supported on a lead [0, o0), then a direct calculation shows that
o0
26(0) = e** / exp(ike”x) f(x)dx.
0
Combining this, we see that for any w € V*' we have
Nz = [ 1w s,

Using the last identity and (4-7), for any w € V' we get:

x, % _ —1 x —
ng—[gf(x)(pw(x)dx Z Auvva[@f(x)wu(x)dx 0,

u,vev
and so the boundary condition (2-6) is satisfied for g. Thus, g € Dom H (x), as required.

3. It remains to note that the identity (4-12) follows from the fact that R, is the resolvent of Hp (x) and
the fact that ¢ satisfies the equation H (x)¢* = k2@ on every edge and lead of . O

A trace formula. The trace formula (4-13) below results by calculating the traces of both sides of (4-9).
Since the right-hand side of (4-9) is a finite rank operator, the trace is well defined; the fact that the value
of (4-13) does not depend on » can be proved by complex scaling, but the direct proof is almost as easy.

The identity (4-13) below can be rephrased by saying that the (modified) perturbation determinant of
the pair of operators H(x), Hp (x) equals det A (k). Statements of this nature (for x = 0) are well known
in the theory of boundary value problems; see e.g. [Carron 2002] and references therein. The key to our
proof of Theorem 3.1 will be (4-13) and Lemma 5.1, in which det A(k) and det A (k) are related.
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Theorem 4.3. For any k € Cy and any x € C, such that ke” € C4, we have

- det A(k)

Tr(R*(k) — R}, (k - 4-13
R () = R () =~ f s @13)
In particular, the left-hand side is independent of x.
Proof. 1. Theorem 4.2 yields
Te(R* (k) — R (k) =— > Ay (k)oy, (k). (4-14)
u,vevV
where
oy, (k) =/¢L’f(x;k)g0ff(x;k)dx. (4-15)
G

We next compute the coefficients 0y, explicitly. If v # u and v » u then supp ¢; Nsupp ¢y = @ and so
0uy = 0. If v # u and v ~ u then by (4-1)

- Z / sinkx sink(p(e) —x) dx — 1 sinkp(e) —kp(e)coskp(e)
uv — . — A7 . 2 ’
g 0 sinkp(e) sinkp(e) 2k foapi (sinkp(e))
u,v€e u,v€e
and finally,
p(e) k 00
Opy = Z / sin kx dx—i—q(v)/ (e*/? exp(ike*x))2dx
sin k,o(e) 0
eElnl
vee
_ b Z kp(e) —coskp(e)sinkp(e) i W)
T2k & (sin k p(e))? 2 1Y
&

2. Noting that 0y, depend on k but not on x, a direct calculation using (4-3)—(4-5) yields

1 d
% dkAuv(k) oy (k).

It follows that

d A det A(k
Tr(R*(k) — R} (k)) = — Z Ay, (k)zkdk uv(k)=_%TT(A_1(k)ﬁA(k))=_dk et A(k)

as required. O
5. Proof of Theorems 3.1 and 2.2
Calculation of det A (k). Given k € C, we define
§(ky= ] (ksinkp(e)). (5-1)

ee Eint

Let A(k) be the matrix defined on page 736.



746 E. BRIAN DAVIES AND ALEXANDER PUSHNITSKI

Lemma 5.1. For any k € C4, we have the identity

|E™) 1™

det A(k) = + §(k) det A (k). (5-2)

KIE™+V
where the sign + depends on the ordering of the rows and columns of the matrix A(k).

Proof. 1. Let us order the rows and the columns of 4(k) in such a way that the first | V| rows correspond
to the conditions N, (u#) = 0, and the first | V| columns correspond to the variables {. Then A (k) can be

written in the block form as
0 M
A= (_ N P ) (5-3)

where 0 is the |V | x|V | zero matrix and P is a (2| E™|+ | E®Y)) x (2| E™| 4| E®*|) matrix. The elements
of N are O or 1, the elements of M are 0, +1, j:eiik”, and the elements of P are 0, 1, or eEike For
example, the matrix (3-4) is written in this form.

2. Let us reorder the rows of P in such a way that any two constraints associated with the continuity
conditions at the two endpoints of the same edge follow one another. Let us also reorder the columns
of P such that each variable 8, follows the corresponding variable «,. For example, the block P of the
matrix (3-4) after such reordering will be

1 1 0 0 0
Z1 Zl_l 0 0 0
0 0 1 1 0
0 0 z z'0
0 0 0 0 1

In general, after this reordering, P assumes a block-diagonal structure with blocks either of size 2 x 2

1 1
eikp e—ikp

or of size 1 x 1 with the element 1. From here it follows that

with elements

det P ==+ [] (2isin(kp(e))) = + i) E" e IE™5 (k). (5-4)

eeEim
In particular, since k € C4, the matrix P is invertible.

3. By applying the Schur complement method to (5-3) one obtains
det A = det P det(M P~ N). (5-5)

Let us prove that
ikMP™'N = A(k). (5-6)

Let ¢ € CVland let « = P~'N¢. The vector a represents a set of parameters «, f, y. Let f € $(k) be
the solution with this set of parameters. The equation Pa = N ¢ implies that the solution f is continuous
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on 4 and satisfies f(v) = ¢, for any vertex v. Next, the coordinates of the vector ik MP~'N¢{ =ikMa
are given by
ik(Ma)y = Ny f.

This shows that ik Ma = A(k)¢, as required.
4. By combining (5-4)—(5-6) one obtains

det A(k) = det P (k) det(M (k) P~ (k)N (k)) = £ i) E" k1 E™§ (k) det((i k)~  A(k)),
which yields (5-2) immediately. O

Proof of Theorem 3.1. 1. Letk € C4 and let xo and x be defined as in Section 2. Clearly, xo Rp (k) xo
is an orthogonal sum of resolvents of the operators —d?/dx? on the intervals (0, p(e)), e € E™, with
Dirichlet boundary conditions. For each such operator we have that (—d?/dx? — k?)™! is trace class

and
Tr(—d? /dx> k2—1_00< 2 kz)_l_ 1 = 1
i(=d*/dx*—k*) 7T =) ((wn/p)® ~ =32 % 2 K wnip
n=0 n=—00
d .
1 == (k sin(k
2k% 2k 2k (k sin(k p))
Summing over all edges, a direct calculation shows that xo Rp (k) o is a trace class operator and
d
ar8(k)
Tr(xoRp (k) xo) = — 4k . 5-7
t(xoRp (k) xo0) 0 (5-7)

2. Letk € Cy, ke* € C4. Itis easy to see that the resolvent R7, (k) commutes with o, oo and that
XoRp (k) xo = xoRp (k) 0.
Therefore we have
R*(k) = oo R (k) oo = R*(k) = R} (k) + xoRp (k) Xo. (5-8)
By combining Theorem 4.3 and (5-8), we obtain
dedetAGk)  fr8tk)  fr(8(k)det Ak))

Te(R* (k) — Yoo R” (K) Yo0) = — — - . 59
HRE(K) = xoo Rp (K x00) = =2 5oy ~ 2k6(k) 2U8(k) det A(k) (5-9)
Using Lemma 5.1, we then obtain
Ent| 1y 2 det A(k)
THR™ (k) — oo R (K) xoo) = oA+ V] K (5-10)

2k? 2k det A(k)’
forall k € C4 and ke* € Cy.

3. The right-hand side of (5-10) is a single-valued meromorphic function of k € C. Let t*(k) be the
left-hand side of (5-10). For each fixed x € C, the function % (k) is meromorphic in C with the cut along
the line determined by the condition k2 € 0. (H () = e ~2*[0, 00). In other words, T* is meromorphic
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and single-valued in each of the two half-planes Imke”* > 0 and Imke”* < 0. By the uniqueness of
analytic continuation, for each x the identity (5-10) extends to all & such that Im ke”* > 0.

4. Let ko € R with the algebraic multiplicity m (ko) > 1 and let 6 € (0, w) with —0 < arg kg < 0. Then
Im koe'® > 0 and so the identity (5-10) with x = i 6 holds for all k near k. If y is a sufficiently small
circle with centre at kg, then the multiplicity m (ko) equals the rank, or equivalently the trace, of the
Riesz spectral projection

Pe(k0)=—%/ R (k)2k dk. (5-11)
Tl y

Next, since the operator Hp (i 0) restricted to L?(%o) has no eigenvalues, the operator valued function
)(OOR%9 (k) xoo is analytic for Im ke’® # 0. It follows that

1 )
e / XooR’g(k)XOOZk dk =0.
2ri J,y
By taking the trace of the difference of the last two equations and using (5-10) we obtain

1 [ - det A(k)
Y

2mi det A(k) '
Therefore m (ko) equals the order of the zero of det A(k) at k = kg, as required. d

1 . .
m(ko) = ~m7 / Tr(R’e(k) — XooR’g(k)Xoo)Zk dk =
14

Proof of Theorem 2.2. This theorem is well known but we give its proof for completeness.

1. First note that by Theorem 4.2, the difference of the resolvents of H(x) and Hp(x) is a finite rank
operator. By Weyl’s theorem on the invariance of the essential spectrum under a relatively compact
perturbation we obtain

Oess(H (%)) = Oess(Hp (%)) = e—2}c[0’ 00).
2. The fact that the family H (x) is analytic in the sense of Kato follows again from Theorem 4.2, since
Hp (x) is analytic in the sense of Kato and each of the functions ¢}’ is analytic in x.
3. The identity (2-8) can be checked by a direct calculation.

4. Let k € R and let f be the corresponding eigenfunction. For any 6 € (0, 7) with —6 < argk <0, let
fo be the function defined formally by fy = U(i0) f. More precisely, we set fy = f on 9§, and

fo(x) = £(0)e'%2 exp(ike'®x) (5-12)

for x on any lead £ = [0,00). By the choice of 6, we have Imke’® > 0 and so fy € L2(9). A
straightforward inspection shows that fy € Dom H(i#) and H(i0) fo = k2 f3.

5. Conversely, let A ¢ e2%9[0, c0) be an eigenvalue of H(i6) for 6 € (0, 7). Write A = k2 with
Im ke'® > 0. Then, for the corresponding eigenfunction g of H(i6) we have g(x) = g(0) exp(ike'?x)
on any lead of 9. A direct inspection shows that g = fp in the same sense as (5-12), where f is a

resonance eigenfunction. Thus, k € % and in particular, Im k& < 0. It follows that 27 —26 < argk? < 27.
O
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6. An example

Here we consider resonances of a particular simple graph %(c), where ¢ € [0, 1] is a certain geometric
parameter. The graph %(c) was also considered in [Exner and Lipovsky 2010, Section 4], but with
different boundary conditions at the vertices. The graph %(c) is Weyl for ¢ < 1 and non-Weyl for ¢ = 1.
This section has two goals. The first one is to discuss the transition between the Weyl and the non-
Weyl cases in order to throw new light on the failure of the Weyl law. Our second goal is to obtain
rigorous bounds on the locations of individual resonances of 4(c), which was not addressed by Exner
and Lipovsky.

Definition of 4(c). Given ¢ € [0, 1), we consider the graph %, (c) which consists of two vertices v and
vy and two edges ey = [0, p1], p1 = (1 —c)m, and e; = [0, p2], p2 = (1 +¢)x. The vertex v, is identified
with the point 0 of e; and with the point 0 of e, and the vertex v; is identified with the point p; of e¢; and
with the point p, of ¢,. Thus, the graph 9y (c) is simply a circle with the circumference vol Gy (c) = 27
for all c. We attach a lead ¢; at v; and a lead ¢, at v, and denote the thus extended graph by %(c).
Geometrically, 4(c) is a circle with two leads attached to it. Finally, for ¢ = 1, let §(c) be the circle of
length 27r with two leads attached at the same point.

We will denote by H (c) the operator —d?/dx? acting in L2(%(c)) subject to the usual continuity and
Kirchhoff boundary conditions at the vertices v; and v,. By Theorem 1.2, the graph %(c) is Weyl if and
only if ¢ < 1. At the same time, the graph (1) can be regarded as the limit of 4(c) as ¢ — 1 in an
obvious geometric sense, so we need to explain what happens to resonances as ¢ — 1. As we will see,
roughly speaking, a half of the resonances of H(c) move off to infinity as ¢ — 1. We will obtain bounds
on the curves along which the resonances move as ¢ increases from 0 to 1.

The matrix A(k,c) for 4(c). Let us display the constraints (3-3) corresponding to the graph %(c); the
matrix A(k, ¢) will be built up of the rows corresponding to these constraints. We denote z; = etkpi/2,
j = 1,2. The constraints corresponding to the vertex v; are

a1z + Bz =4 =0, (Ry)

@223 + P2zt = =0, (R3)

Y1—81 =0, (R3)

—ayzi + Bizyt —aazs + Bazy * +y1 = 0. (Ryg)

The first three lines are the continuity conditions, and the last is the requirement that the sum of the
outgoing derivatives vanishes. Similarly, the constraints corresponding to the vertex v, are

a1+ B1—¢ =0, (Rs)
oy + B2 =8 =0, (Re)
Y2—8 =0, (R7)

ar—p1+ay—PBr+y2=0. (Rg)
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We list these constraints in the order Ry, Rs, Ry, R¢, R3, R7, R4, Rg, and order the variables as o,
B1, &2, B2, V1, V2, C1, ¢o. This leads to the matrix

(z2 z;2 0 0 0 0-1 0

1 1 0 0 00 0-1

0 0 zZ z200-1 0

0 0 1 1 00 0-1

ARO=1 "0 6 0o 0 1 0-1 0
0 0 0 0 01 0-1

—212 21_2 —Z% 22_2 1 0 0 O

1 -1 1 -1 01 0 0

Calculation of det A (k,c). The graph %(c) has a reflection symmetry with respect to the midpoints of
e and e;. This allows to decompose the space £(k) into the direct sum of the subspaces corresponding
to even and odd functions with respect to this symmetry. We use this decomposition to represent the
matrix A(k,c) in a block-diagonal form where the blocks correspond to the even and odd solutions.
More precisely, let

11000000\ z;bo 00zt 0 00
00110000 z; 0 00-z; 0 00
00001100 0 z,'00 0 z'00
00000011 7| 0 2000-2200
""l1-1000000 |’ 2 0 0100 010
001-10000 0 0100 0-10
00001-100 0 0010 001
0000001—1) \ 0 0010 0 0-I

A straightforward calculation shows that det T, = det 7, = 16. Next, let A (k,c) = T1A(k,c)T,; the
reader is invited to check that the matrix A(k) can be written as

~ A, 0
A — 2 even - ) ,
( 0 Ao

with blocks
2C, 0 0 -1 2iS; 0 0 —1
~ 0 2C, 0 -1 ~ | 0o 2is, 0 -1
Aeven— 0 0 1 —1 s Aodd— 0 0 1 —1 s
=2i8; =-2iS, 1 O —-2Cy =2C, 1 0

where we have used the notation C; = cos(kp;/2), Sj = sin(kp;/2), j = 1, 2. Straightforward calcu-
lations of det(/Teven) and det(ffodd) now yield

Theorem 6.1. Forall k € C and all ¢ €0, 1) one has

detA(k, C) = 4Feven(k’ C)FOdd(k’ C),
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where

Feven(k,c) =i cos(kcm) +1i cos(km) + 2sin(k ),

Foaa(k,c) =icos(kcm)—i cos(km)—2sin(k).
We will call the zeros of Feyen(+, ¢) (resp. of Foqq(:, ¢)) the even (resp. odd) resonances. It is not difficult
to check that the resonance eigenfunctions which correspond to even/odd resonances are even/odd with
respect to the symmetry of the graph 9(c). By Theorem 2.3, the real even/odd resonances are actually
eigenvalues of H(c) and therefore we will call them even/odd eigenvalues.

Finally, it is not difficult to check that the resonances of H (1) are given, as expected, by the zeros of
det A(k, 1). In fact, in this case we have Fyqq(k, 1) = —2sin(km) and

Feven(k, 1) =2ie™ k™ £ 0 forall k €C. 6-1)

Thus, the resonances of H(1) coincide with the solutions to sin(kw) = 0, i.e., they are given by k € Z.
By Theorem 2.3, these resonances (for k& # 0) coincide with the eigenvalues of H(1) and all of them
have multiplicity one. This shows that for ¢ = 1 we have the asymptotics (1-3) with W =7 = % vol 9.

Locating the odd resonances.
Theorem 6.2. (i) Foranyc €10,1], anyn € Z and any y > 0 one has Foqq(n + % —iy,c) #0.
(ii) Foranyc €[0,1]and any k = x —iy with y > |x|/~/3 one has Fuqa(k,c) # 0.

Proof. (1) By an explicit calculation,

Foaa(n + % —iy,c)=1icos((n+ % —iy)mwe) + (=1)" sinh(ym) —2(—=1)" cosh(yn) = A + B,

where
4] = leos((n + & —iy)e)|
= |cos((n + %)nc) cosh(yrme) + i sin((n + %)JTC) sinh(ymc)|
< cosh(ymc) < cosh(ym)
and
|B| = 2 cosh(ym) —sinh(ym) = cosh(ym) +e 77",
We deduce that

|F0dd(n+%—iy,c)| > |B|—|A| = e?" > 0.

(ii) We start by observing that | Foqq(k, c)| > 24 — B where

A =|sin(km)|, B =|cos(km)—cos(kmc)|= .

1
/ kmsin(kms)ds
Cc

If u e R and v > 0 then

sin(u —iv) = sin(u) cosh(v) — i cos(u) sinh(v).
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Therefore

sinh(v) < [sin(u —iv)| < cosh(v).

We deduce that A > sinh(yx) and
: _ |kl : k| .
B < |k|m cosh(yms) ds = — (sinh(ym) —sinh(yms)) < — sinh(y).
c Y y

These bounds imply that 24 — B > 0 if 2y > |k|, which yields the theorem immediately. O

It follows that all odd resonances are located in the rectangles

. 2|n|+1
HOdd={x—l Hx—nl <1 0< 5—}, nel.
n v | Y 23
The following statement, in combination with Rouche’s theorem, shows that each of the rectangles T199¢
contains exactly one odd resonance of algebraic multiplicity one for all ¢ € [0, 1].

Theorem 6.3. If ¢ = 0 there is a resonance of algebraic multiplicity one at k = n—ilog(3)/m for every
odd n € Z and an eigenvalue of multiplicity one at k = n for every nonzero even n € Z. There is also a
resonance of algebraic multiplicity one at k = 0. No other odd resonances or eigenvalues exist if ¢ = 0.

The proof follows from the explicit formula
Foaalk,0) = S(™7 4 3)(1 = 7%,

By the implicit function theorem, we obtain that each of the zeros of Fy4q(+; ¢) is a real analytic function
of ¢ €0, 1] with values in Hgdd. The set of all odd resonances for all such c is therefore the union of a
sequence of bounded real analytic curves.

It is interesting to note that each of these resonance curves intersects the real axis, thereby (by
Theorem 2.3) giving rise to embedded eigenvalues. This happens at rational values of ¢. More precisely,
a direct computation shows that Foqq(k, ¢) = 0 for k € R if and only if

m-—n

k=m+n and c¢= for some m,n € N.

_m-i—n

Figure 1 plots a typical odd resonance curve as ¢ increases from 0 to 1. It starts at 7 —i log(3)/m,

when ¢ = 0. The curve then passes through 7 when ¢ = %, % %, 1

Locating the even resonances.

Theorem 6.4. (i) Forany c €0, 1], anyn € Z and any y > 0 one has Feyen(n + % —iy,c) #0.

(ii) Foranyc €[0,1) and any k = x —iy with y > %, one has Foqq(k,c) # 0.

Proof. (i) We have
Feyen(n + 3 —iy,c) = A— B,

where A, B are as in the proof of Theorem 6.2(i). The rest of the proof is the same as in Theorem 6.2(i).
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Resonance curve

-0.11

-0.21

6.7 6.8 6.9 7 71 7.2

Figure 1. The odd resonance curve in H‘;dd.

(ii) For any k = x — iy we have

%e”lcl + % > cosh(yme) > kos(xme) cosh(yme) + i sin(xme) cosh(yme)|

> kos(xmc) cosh(yme) + i sin(xme) sinh(yme)| = |cos(kmce)| (6-2)

and

i cos(km) + 2sin(kn)| > %|eik”| - %|e_ik”| = 1e?7T — 377, (6-3)

Now suppose Feyen(k, ¢) = 0; then cos(kmc) = —i cos(km) — 2 sin(k) and therefore, combining (6-2)
and (6-3), we obtain

e < eIl 41 43707,
If y > log(3)/m or equivalently e””™ > 3 then

¥ < e¥mlel g < eymlel | %eyn.

A simple manipulation then yields that y < p- , and the required result follows. O

It follows that for ¢ € [0, 1) the even resonances are located in the rectangles

even — PR _ 1 < < 10g3
I1;""(c) {x+zy.|x n|<2’0_y_—n(1—|c|)'
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3.5 4 4.5

Figure 2. The even resonance curve in IT5"".

Just as in the odd case, the following statement shows that for each n € Z and ¢ € [0, 1), the rectangle
I15°"(c) contains exactly one resonance.

Theorem 6.5. If c = 0 there is an even resonance of the algebraic multiplicity one at k =n—ilog(3)/m
for every even n € 7 and an even eigenvalue of multiplicity one at k = n for every nonzero odd n € 7.
There are no other even resonances.

The proof follows from the explicit formula
Feven(k,0) = —1i (e™*™ —3)(1 4 ¢7Fm),

Just as in the odd case, we obtain that the resonances are given by branches of real analytic functions of
c €[0,1) with values in I1$*"(c). However, in contrast with the odd case, the height of the rectangles
I15Y*"(c) is not uniformly bounded in c¢. Moreover:

Theorem 6.6. Let n € 7 and let k;, = ky(c) be the unique solution to Feyen(k,c) = 0 with k,(c) €
15" (¢). Then Imky,(c) - —oc as ¢ — 1.

Proof. Suppose that the conclusion of the theorem is false. Then there exists a sequence ¢,,; — 1 such that
Im ky (ci) is bounded. By passing to a subsequence we can assume that &y (c,) — k;° € C as m — oo.
This would imply that Feyen(k3°, 1) = 0 by the joint continuity of the function Feyeq. This is impossible
by (6-1). O
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Therefore, all even resonances move off to infinity and this explains the failure of the Weyl law for
¢ = 1. Formal calculations and numerical analysis suggest that the rate of divergence of Im k,(c) as
¢ — 1 is logarithmic.

As in the odd case, the even resonance curves intersect the real axis for some rational values of k. A
direct computation shows that Feyen(k,c) = 0 for k € R if and only if

m—n
k=m+n—1 and ¢=———— forsomen,meN.
m+n—1
Figure 2 plots a typical even resonance curve as ¢ increases from 0 to 1. It starts at 4 —i log(3)/m
13

when ¢ = 0. The curve then passes through 4 when ¢ = 3, 5 and diverges to co as ¢ — 1.

References

[Aguilar and Combes 1971] J. Aguilar and J. M. Combes, “A class of analytic perturbations for one-body Schrodinger Hamil-
tonians”, Comm. Math. Phys. 22 (1971), 269-279. MR 49 #10287 Zbl 0219.47011

[Borthwick 2010] D. Borthwick, “Sharp upper bounds on resonances for perturbations of hyperbolic space”, Asymptot. Anal.
69:1-2 (2010), 45-85. MR 2012a:58052 Zbl 05831996

[Carron 2002] G. Carron, “Déterminant relatif et la fonction Xi”, Amer. J. Math. 124:2 (2002), 307-352. MR 1890995
(2003¢:58023)

[Christiansen 2004] T. Christiansen, “Asymptotics for a resonance-counting function for potential scattering on cylinders”, J.
Funct. Anal. 216:1 (2004), 172-190. MR 2005j:35162 Zbl 0752.35046

[Davies 2003] E. B. Davies, “Eigenvalues of an elliptic system”, Math. Z. 243:4 (2003), 719-743. MR 2004b:35248 Zbl 1032.
34078

[Davies and Incani 2010] E. B. Davies and P. A. Incani, “Spectral properties of matrices associated with some directed graphs”,
Proc. Lond. Math. Soc. (3) 100:1 (2010), 55-90. MR 2010m:65091 Zbl 1189.15011

[Davies et al. 2010] E. B. Davies, P. Exner, and J. Lipovsky, “Non-Weyl asymptotics for quantum graphs with general coupling
conditions”, J. Phys. A 43:47 (2010), 474013, 16. MR 2011m:81112 Zbl 1204.81078

[Exner and Lipovsky 2007] P. Exner and J. Lipovsky, “Equivalence of resolvent and scattering resonances on quantum graphs”,
pp- 73-81 in Adventures in mathematical physics (Cergy-Pontoise, 2006), edited by F. Germinet et al., Contemp. Math. 447,
Amer. Math. Soc., Providence, RI, 2007. MR 2009k:81247 Zbl 1137.81010

[Exner and Lipovsky 2010] P. Exner and J. Lipovsky, “Resonances from perturbations of quantum graphs with rationally
related edges”, J. Phys. A 43:10 (2010), Art. id 105301. MR 2011e:81102

[Froese 1997] R. Froese, “Asymptotic distribution of resonances in one dimension”, J. Differential Equations 137:2 (1997),
251-272. MR 98f:81339 Zbl 0955.35057

[Gesztesy et al. 2007] F. Gesztesy, M. Mitrea, and M. Zinchenko, “Variations on a theme of Jost and Pais”, J. Funct. Anal.
253:2 (2007), 399-448. MR 2008k:35081 Zbl 1133.47010

[Gesztesy et al. 2009] F. Gesztesy, M. Mitrea, and M. Zinchenko, “On Dirichlet-to-Neumann maps and some applications to
modified Fredholm determinants”, pp. 191-215 in Methods of spectral analysis in mathematical physics, edited by J. Janas
et al., Oper. Theory Adv. Appl. 186, Birkhiuser, Basel, 2009. MR 2012b:47053 Zbl 1169.47014

[Incani 2009] P. A. Incani, Spectral theory of directed graphs, Ph.D. thesis, King’s College, London, 2009.

[Korotyaev 2005] E. Korotyaev, “Inverse resonance scattering on the real line”, Inverse Problems 21:1 (2005), 325-341.
MR 2006a:34033 Zbl 1074.34081

[Kostrykin and Schrader 1999] V. Kostrykin and R. Schrader, “Kirchhoff’s rule for quantum wires”, J. Phys. A 32:4 (1999),
595-630. MR 99m:81280 Zbl 0928.34066

[Kostrykin and Schrader 2006] V. Kostrykin and R. Schrader, “Laplacians on metric graphs: eigenvalues, resolvents and semi-

groups”, pp. 201-225 in Quantum graphs and their applications, Contemp. Math. 415, Amer. Math. Soc., Providence, RI,
2006. MR 2007j:34041 Zbl 1122.34066


http://dx.doi.org/10.1007/BF01877510
http://dx.doi.org/10.1007/BF01877510
http://www.ams.org/mathscinet-getitem?mr=49:10287
http://www.emis.de/cgi-bin/MATH-item?0219.47011
http://www.ams.org/mathscinet-getitem?mr=2012a:58052
http://www.emis.de/cgi-bin/MATH-item?05831996
http://muse.jhu.edu/journals/american_journal_of_mathematics/v124/124.2carron.pdf
http://www.ams.org/mathscinet-getitem?mr=1890995 (2003c:58023)
http://www.ams.org/mathscinet-getitem?mr=1890995 (2003c:58023)
http://dx.doi.org/10.1016/j.jfa.2004.02.008
http://www.ams.org/mathscinet-getitem?mr=2005j:35162
http://www.emis.de/cgi-bin/MATH-item?0752.35046
http://dx.doi.org/10.1007/s00209-002-0464-0
http://www.ams.org/mathscinet-getitem?mr=2004b:35248
http://www.emis.de/cgi-bin/MATH-item?1032.34078
http://www.emis.de/cgi-bin/MATH-item?1032.34078
http://dx.doi.org/10.1112/plms/pdp021
http://www.ams.org/mathscinet-getitem?mr=2010m:65091
http://www.emis.de/cgi-bin/MATH-item?1189.15011
http://dx.doi.org/10.1088/1751-8113/43/47/474013
http://dx.doi.org/10.1088/1751-8113/43/47/474013
http://www.ams.org/mathscinet-getitem?mr=2011m:81112
http://www.emis.de/cgi-bin/MATH-item?1204.81078
http://www.ams.org/mathscinet-getitem?mr=2009k:81247
http://www.emis.de/cgi-bin/MATH-item?1137.81010
http://dx.doi.org/10.1088/1751-8113/43/10/105301
http://dx.doi.org/10.1088/1751-8113/43/10/105301
http://www.ams.org/mathscinet-getitem?mr=2011e:81102
http://dx.doi.org/10.1006/jdeq.1996.3248
http://www.ams.org/mathscinet-getitem?mr=98f:81339
http://www.emis.de/cgi-bin/MATH-item?0955.35057
http://dx.doi.org/10.1016/j.jfa.2007.05.009
http://www.ams.org/mathscinet-getitem?mr=2008k:35081
http://www.emis.de/cgi-bin/MATH-item?1133.47010
http://www.ams.org/mathscinet-getitem?mr=2012b:47053
http://www.emis.de/cgi-bin/MATH-item?1169.47014
http://dx.doi.org/10.1088/0266-5611/21/1/020
http://www.ams.org/mathscinet-getitem?mr=2006a:34033
http://www.emis.de/cgi-bin/MATH-item?1074.34081
http://dx.doi.org/10.1088/0305-4470/32/4/006
http://www.ams.org/mathscinet-getitem?mr=99m:81280
http://www.emis.de/cgi-bin/MATH-item?0928.34066
http://www.ams.org/mathscinet-getitem?mr=2007j:34041
http://www.emis.de/cgi-bin/MATH-item?1122.34066

756 E. BRIAN DAVIES AND ALEXANDER PUSHNITSKI

[Kostrykin et al. 2007] V. Kostrykin, J. Potthoff, and R. Schrader, “Heat kernels on metric graphs and a trace formula”, pp. 175—
198 in Adventures in mathematical physics, Contemp. Math. 447, Amer. Math. Soc., Providence, RI, 2007. MR 2010b:81163
Zbl 1155.34017

[Kottos and Smilansky 2003] T. Kottos and U. Smilansky, “Quantum graphs: a simple model for chaotic scattering”, J. Phys.
A 36:12 (2003), 3501-3524. MR 2004g:81064 Zbl 1038.81031

[Kuchment 2004] P. Kuchment, “Quantum graphs, I: Some basic structures”, Waves Random Media 14:1 (2004), S107-S128.
Special section on quantum graphs. MR 2005h:81148

[Kuchment 2005] P. Kuchment, “Quantum graphs, I1I: Some spectral properties of quantum and combinatorial graphs”, J. Phys.
A 38:22 (2005), 4887-4900. MR 2006a:81035

[Kuchment 2008] P. Kuchment, “Quantum graphs: an introduction and a brief survey”, pp. 291-312 in Analysis on graphs and
its applications, Proc. Sympos. Pure Math. 77, Amer. Math. Soc., Providence, RI, 2008. MR 2010b:81058 Zbl 1210.05169
[Langer 1931] R. E. Langer, “On the zeros of exponential sums and integrals”, Bull. Amer. Math. Soc. 37:4 (1931), 213-239.
MR 1562129 Zbl 0001.34403

[Moreno 1973] C.J. Moreno, “The zeros of exponential polynomials, I, Compositio Math. 26 (1973), 69-78. MR 47 #7007
Zbl 0267.33001

[Ong 2006] B.-S. Ong, “On the limiting absorption principle and spectra of quantum graphs”, pp. 241-249 in Quantum graphs
and their applications, Contemp. Math. 415, Amer. Math. Soc., Providence, RI, 2006. MR 2008d:81073

[Parnovski 1995] L. B. Parnovski, “Spectral asymptotics of Laplace operators on surfaces with cusps”, Math. Ann. 303:2
(1995), 281-296. MR 97a:11080 Zbl 0849.35093

[Reed and Simon 1978] M. Reed and B. Simon, Methods of modern mathematical physics, IV: Analysis of operators, Academic
Press, New York, 1978. MR 58 #12429¢

[Simon 1973] B. Simon, “Resonances in n-body quantum systems with dilatation analytic potentials and the foundations of
time-dependent perturbation theory”, Ann. of Math. (2) 97 (1973), 247-274. MR 50 #6378 Zbl 0252.47009

[Sjostrand and Zworski 1991] J. Sjostrand and M. Zworski, “Complex scaling and the distribution of scattering poles”, J. Amer.
Math. Soc. 4:4 (1991), 729-769. MR 92g:35166 Zbl 0752.35046

[Stefanov 2006] P. Stefanov, “Sharp upper bounds on the number of the scattering poles”, J. Funct. Anal. 231:1 (2006), 111-
142. MR 2006i:35267 Zbl 1099.35074

[Zworski 1987] M. Zworski, “Distribution of poles for scattering on the real line”, J. Funct. Anal. 73:2 (1987), 277-296.
MR 88h:81223 Zbl 0662.34033

Received 22 Mar 2010. Revised 2 Aug 2010. Accepted 14 Sep 2010.

E. BRIAN DAVIES: E.Brian.Davies@kcl.ac.uk
Department of Mathematics, King’s College London, Strand, London WC2R 2LS, United Kingdom
http://www.kcl.ac.uk/nms/depts/mathematics/people/atoz/daviesb.aspx

ALEXANDER PUSHNITSKI: alexander.pushnitski@kcl.ac.uk
Department of Mathematics, King’s College London, Strand, London WC2R 2LS, United Kingdom
http://www.mth.kcl.ac.uk/staff/a_pushnitski.html

mathematical sciences publishers :'msp


http://www.ams.org/mathscinet-getitem?mr=2010b:81163
http://www.emis.de/cgi-bin/MATH-item?1155.34017
http://dx.doi.org/10.1088/0305-4470/36/12/337
http://www.ams.org/mathscinet-getitem?mr=2004g:81064
http://www.emis.de/cgi-bin/MATH-item?1038.81031
http://dx.doi.org/10.1088/0959-7174/14/1/014
http://www.ams.org/mathscinet-getitem?mr=2005h:81148
http://dx.doi.org/10.1088/0305-4470/38/22/013
http://www.ams.org/mathscinet-getitem?mr=2006a:81035
http://www.ams.org/mathscinet-getitem?mr=2010b:81058
http://www.emis.de/cgi-bin/MATH-item?1210.05169
http://dx.doi.org/10.1090/S0002-9904-1931-05133-8
http://www.ams.org/mathscinet-getitem?mr=1562129
http://www.emis.de/cgi-bin/MATH-item?0001.34403
http://www.ams.org/mathscinet-getitem?mr=47:7007
http://www.emis.de/cgi-bin/MATH-item?0267.33001
http://www.ams.org/mathscinet-getitem?mr=2008d:81073
http://dx.doi.org/10.1007/BF01460990
http://www.ams.org/mathscinet-getitem?mr=97a:11080
http://www.emis.de/cgi-bin/MATH-item?0849.35093
http://www.ams.org/mathscinet-getitem?mr=58:12429c
http://dx.doi.org/10.2307/1970847
http://dx.doi.org/10.2307/1970847
http://www.ams.org/mathscinet-getitem?mr=50:6378
http://www.emis.de/cgi-bin/MATH-item?0252.47009
http://dx.doi.org/10.2307/2939287
http://www.ams.org/mathscinet-getitem?mr=92g:35166
http://www.emis.de/cgi-bin/MATH-item?0752.35046
http://dx.doi.org/10.1016/j.jfa.2005.07.007
http://www.ams.org/mathscinet-getitem?mr=2006i:35267
http://www.emis.de/cgi-bin/MATH-item?1099.35074
http://dx.doi.org/10.1016/0022-1236(87)90069-3
http://www.ams.org/mathscinet-getitem?mr=88h:81223
http://www.emis.de/cgi-bin/MATH-item?0662.34033
mailto:E.Brian.Davies@kcl.ac.uk
http://www.kcl.ac.uk/nms/depts/mathematics/people/atoz/daviesb.aspx
mailto:alexander.pushnitski@kcl.ac.uk
http://www.mth.kcl.ac.uk/staff/a_pushnitski.html
http://www.mathscipub.org/

ANALYSIS AND PDE
Vol. 4, No. 5, 2011

IMPROVED LOWER BOUNDS FOR GINZBURG-LANDAU ENERGIES
VIA MASS DISPLACEMENT

ETIENNE SANDIER AND SYLVIA SERFATY

We prove some improved estimates for the Ginzburg—Landau energy (with or without a magnetic field)
in two dimensions, relating the asymptotic energy of an arbitrary configuration to its vortices and their
degrees, with possibly unbounded numbers of vortices. The method is based on a localization of the “ball
construction method” combined with a mass displacement idea which allows to compensate for negative
errors in the ball construction estimates by energy “displaced” from close by. Under good conditions,
our main estimate allows to get a lower bound on the energy which includes a finite order “renormalized
energy” of vortex interaction, up to the best possible precision, i.e., with only a o(1) error per vortex,
and is complemented by local compactness results on the vortices. Besides being used crucially in a
forthcoming paper, our result can serve to provide lower bounds for weighted Ginzburg—Landau energies.

Introduction

We are interested in proving lower bounds and compactness results for Ginzburg—Landau type energies
of the form
(1—ul?)?

Gg(u,A):%/Q Sl + (eurl 4+ =

where ¢ is a small parameter, u is a complex-valued function called the order parameter, A is R*-valued
and is the vector potential of the magnetic field & := curl 4, and V4 = V —iA. Here the domain
of integration 2 is a smooth bounded domain in R?, which can depend on e. We are interested in
particular in the case where €2, gets large as € — 0. Note that one may set 4 = 0 to recover the simpler
Ginzburg-Landau energy
(1—u]*)?

262

without a magnetic field. Our results apply to this energy functional by making this trivial choice of 4.

1
Ea) =5 [ 19ul*+

The Ginzburg-Landau energy is a famous model for superconductivity. In this model the order-
parameter u often has quantized vortices, which are the zeroes of u with nonzero topological degree.
Obtaining ansatz-free lower bounds for G in terms of the vortices of u# has proven to be crucial in
studying the asymptotics of minimizers of G, in particular via I"-convergence methods.

The first study establishing lower bounds for Ginzburg-Landau was the work of Bethuel, Brezis,
and Hélein [Bethuel et al. 1994] for solutions to the Ginzburg-Landau equations without magnetic field
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with energy E. bounded by C|log ¢|. Such an energy bound ensures that the total number of vortices
remains bounded as ¢ — 0. This was later improved and extended in two different directions in [Han
and Shafrir 1995] and [Almeida and Bethuel 1998] for arbitrary configurations, still with a number
of vortices that remains bounded. The main limitation of such estimates is that the error terms blow
up as the number of vortices gets large. Then, Jerrard [1999] and Sandier [1998] introduced the “ball
construction method”, which provides lower bounds in terms of vortices for arbitrary configurations,
allowing unbounded numbers of vortices and much larger energies. This is crucial for many applications,
since energy minimizers of the functional with applied magnetic field do not always satisfy a C|log ¢|
bound on their energy. Subsequent refinements of the ball construction method were given (see for
example [Sandier and Serfaty 2007, Chapter 4] for a recent result). The lower bound provided by the
ball construction method also provides a crucial compactness result on the vorticity (roughly the sum
of Dirac masses at the vortex centers, weighted by their degrees). These are the so-called “Jacobian
estimates”’; see [Jerrard and Soner 2002] and [Sandier and Serfaty 2007, Chapter 6]. They say roughly
that the vorticity is controlled by |log e3|_1 times the energy. For other subsequent works refining those
results in a slightly different direction, see also [Sandier and Serfaty 2004; Jerrard and Spirn 2008; Serfaty
and Tice 2008].

In a way our objective here can be seen as obtaining next order terms (order 1 as opposed to order
llog |) in such estimates, both energy estimates and compactness results.
For a given (u, A), let us define the energy density

1 1—1ul?)?
es(u, 4) = - (|VAM|2 + (curl 4)* + %) .

If (u, A) is clear from the context and defined on a set E, we will often use the abbreviation e¢(E) for
/ g €e(u, A), and e, for the density ez (u, A). We then introduce the measure

Jfe:=ee—mlloge| Y dpbay,
B

where the apg are the centers of the vortex balls constructed via Jerrard’s and Sandier’s ball construction,
the dp are the degrees of the balls and § is the Dirac mass. Calculating [ f; corresponds to subtracting
off the cost of all vortices from the total energy: what remains should then correspond to the interaction
energy between the vortices, which we can call “renormalized energy” by analogy with [Bethuel et al.
1994]. In order to obtain next order estimates of the energy G, we show here lower bounds on the
energy [ fe, as well as coerciveness properties of f;, which say, roughly, that f;, or in other words, the
renormalized energy, suffices to control the vorticity. (This is again to be compared with the previous
ball construction and Jacobian estimate, where the vorticity is controlled by e, /|log ¢|).

The motivation for this is our joint paper [Sandier and Serfaty 2010], where we establish a next-
order I"-convergence result for the Ginzburg-Landau energy with applied magnetic field, and derive a
limiting interaction energy between points in the plane, thus making the link to the question of the famous
Abrikosov lattice (the Abrikosov lattice is a triangular lattice of vortices in superconductors observed in
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experiments and predicted by Abrikosov). More precisely, we show there an asymptotic expansion for
the minimal energy of the form

min Ge = GN + N min W + o(N)

where N > 1 is the optimal number of vortices (determined by the intensity of the applied field), Gév isa
constant of order N2 (the leading order estimate) and W is a renormalized energy governing the pattern
formed by the vortices after blow-up at the scale ~/N. Moreover, we show that the patterns formed by
the vortices of minimizers after this blow-up minimize W (almost surely, in some sense). We prove in
addition that among lattice configurations (of fixed volume), W is uniquely minimized by the triangular
lattice. The natural conjecture is that this lattice is also a minimizer among all point configurations, and
if this were proved, it would completely justify the emergence of the Abrikosov triangular lattice.

To achieve this, with an error only o(/N), we needed lower bounds on the cost of vortices with a
precision o(1) per vortex (with still a possibly infinite number of vortices), which is finer than was
available in the literature. We also needed to control the (local number of) vortices by the renormalized
energy. In fact the energy density we end up having to analyze in [Sandier and Serfaty 2010] is exactly
fe, and we need to be able to control the vortices through it.

The other problem we need to overcome in that paper is that f; is obviously not positive or even
bounded below, and this prevents from applying standard lower semicontinuity ideas, and the abstract
scheme for I'-convergence of 2-scale energies which we introduce there. This reflects the fact that
the energy e, is not exactly where the vortices are, as we will explain below. The remedy which we
implement here, is that we can “deform” f; into an energy density g, which is bounded below and
enjoys nice coerciveness properties. To accomplish this we show that we can transport the positive mass
in f; into the support of the negative mass in f, with mass traveling at most at fixed finite distances
(say distance 1), and so that the result of the operation, g., is bounded below. This is done by using the
following rather elementary transport lemma:

Lemma 3.1. Assume [ is a finite Radon measure on a compact set A, that Q is open and that for any
positive Lipschitz function & in Lipg (A), i.e., vanishing on Q \ A,

[ ear = —colvela
Then there exists a Radon measure g on A such that 0 < g < f4 and such that

I/ = gllLipg )+ = Co-

Thus what is needed is a control on the negative part of f;, which will be provided by the ball
construction lower bounds and additional improvements of it.

The norm || f¢ — gellLip, (2)* Will measure how far mass has been displaced in the process. This
control appears in Theorem 1.1 below and more particularly Corollary 1.2. Since | g, will be close to
[ fe. it also can be seen as a renormalized energy. Since g, is bounded below, we can then hope that it
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enjoys nice coerciveness properties, we can in fact obtain the desired compactness results which allow
to control the vorticity locally by g.. This will be the object of Theorem 1.5 below.

Finally, let us point out that our results can in principle serve to obtain lower bounds for weighted
Ginzburg-Landau energies, see Remark 1.7.

We now describe briefly the method that we use, which allows us to control the negative part of f;.

The best vortex ball construction lower bound on e, available (such as that in [Sandier and Serfaty
2007, Chapter 4]) is of the following type: given (u., A;) and any (small) number r, there exists a family
of disjoint closed balls % covering all the zeros of u,, the sum of the radii of the balls being bounded
above by r, and such that

/ ec(ug, Ag) =D (logL—C), (0-1)
Upea B eD

where D = ) pcq |dp| with dp = deg(ug, 0B) if B C Q and 0 otherwise. We shall reprove here in
Proposition 2.1 a version of this result using Jerrard’s ball construction.

This above estimate says that a vortex of degree d costs an energy at least >~ m|d||log €|, but this is
only really true when the vortex is well isolated from other vortices and from the boundary, and if there
are not too many of them locally, as the factor »/ D in the logarithm above somewhat reflects: an ideal
lower bound would be

ee(B) > 7|dp| (log g - C) ,

and compared to this, the lower bound above contains a negative error —z D log D which tends to —oo
if the total number of vortices becomes large when ¢ — 0. In truth, this ideal lower bound cannot hold
in general as can be seen in the case of n vortices of degree 1 all positioned regularly near the boundary
of the domain, a case where (0-1) is optimal.

Moreover the energy density e, is not localized exactly where the vortices are: vortices can be viewed
as points, while their energy is spread over annular regions around these points. The ball construction
lower bounds such as (0-1) capture well the energy which lies very near the vortices, but some energy
is missing from it, in particular when vortices accumulate locally around a point. The missing energy in
that case can be recovered by the method of “lower bounds on annuli” which we introduced in [Sandier
and Serfaty 2003] and used again in [Sandier and Serfaty 2007, Chapter 9]. It is based on the following:
Let B(xg, 1)\ B(xg, o) be an annulus that contains no zeros of . Roughly speaking we have

e (B(xo, )\ B(xo, ro)) > D? log :—1
0
where D = deg(u, dB(x¢,71)) = deg(u, dB(xg, ¥p)). In other words, if a fixed size ball in the domain
contains some large degree D of vorticity, then there is an energy of order D? lying not in that ball, but
in a thick enough annulus around that ball. This energy of order D? should suffice to “neutralize” the
error term —m D log D found above through the ball construction. However, it lies at a certain (finite)
distance from the center of the vortices. The main technique is then to combine in a systematic way the
ball construction lower bounds and the “lower bounds on annuli”, in order to recover enough energy.
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Let us finally emphasize a technical difficulty. Since we want a local control on the vortices, the lower
bound (0-1) provided by the ball construction is not quite sufficient because it cannot be localized in
general, i.e., we cannot deduce a bound for |’ p ¢e for each B € 9. It is only possible to do so when a
matching upper bound on the total in (0-1) is known. See Proposition 2.1 for more details.

The idea for remedying this difficulty is to “localize” the construction, splitting the domain into pieces
on which one expects to have a bounded vorticity, then apply the ball construction on each piece, and paste
together the constructions and lower bounds obtained this way, whose error terms will now be bounded
below by a constant. However, this is not completely easy: one needs to localize the construction and
still get a global covering of the vortices by balls while preserving the disjointness of the balls. In
applications, trying to split the domain into pieces where the vorticity is expected to be bounded leads us
to splitting the domain into very small (as € — 0) pieces. Equivalently after rescaling one can consider
very large domains cut into bounded size pieces. In other words, in order to be able to treat the case
where the vortex density becomes large, we need to be able to treat the case of unbounded domains as
e — 0.

This is precisely what we do in this paper: we consider possibly large domains. This way we may in
practice rescale our domains as much as needed until the local density of vortices remains bounded as
¢ — 0. We consider vortex ball constructions obtained over coverings of €2, by domains of fixed size,
and we work at pasting together these lower bounds while combining them with the method of lower
bounds on annuli, as explained above, and finally retrieving “finite numbers of vortices” estimates (of
the type in [Bethuel et al. 1994]) which bound from below the energy f; or g, by the exact renormalized
energy, up to only o(1) errors.

1. Statement of the main results

In this paper we will deal with families (u,, A¢), defined on domains {2}, in R? which become large
as ¢ — 0. The example we have in mind is 2, = A, where 2 is a fixed bounded smooth domain and
Ae = 400 as € — 0, but we don’t need to make any particular hypothesis on {2¢}¢, which could even
be a fixed bounded domain.

Next we introduce some notation.

For E C R? we let

E = {x € Q. dist(x, E) < 1}.
We also define, for any real-valued or vector-valued function f in Qg,

f ) =sup{| f(3)],y € B(x,1) N Q).

Note that both f and E depend on ¢, but the value of ¢ will be clear from the context. The choice of 1
in the definitions is arbitrary but constrains the choice of other constants below.

In all the paper, f and f_ will denote the positive and negative parts of a function or measure, both
being positive functions or measures, and || /|| is the total variation of f. If f and g are two measures
then f < g means that g — f is a nonnegative measure.
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Given a family {(ug, A¢)}e, Where ug : Q¢ — C and A, : Q, — R? we define the currents and vorticities
to be
Je = (ue, Vg, ug), e =curl jg + hg,

where (a,b) = %(alg + ab) and h, = curl A, is the induced magnetic field.

We denote by Lipg, (4) the set of Lipschitz functions on A which are 0 on 2\ 4, and let || f [|Lipe, (4)* =
sup [ & df, the supremum being taken over functions & € Lipg (A) such that |[V&|peo(4) < 1.

We say a family { fy } is subordinate to a cover { Ay }o if Supp(fo) C Ay for every .

Despite the slightly confusing notation, the covering A, will have nothing to do with the magnetic
gauge A.. Also, the densities fy and gy, as well as n, and vy will implicitly depend on &, and should
be really f; o and g¢ q, etc, but for simplicity we do not indicate this dependence.

Theorem 1.1. Let {Q;}e~o be a family of bounded open sets in R*. Assume that {(ug, Ag)}e, where
(ug, Ag) is defined over Q. satisfies for some 0 < B < 1 small enough

Ge(ue, Ag) < 7P (1-1)
Then the following holds, for & small enough:

(1) (vortices). There exists a measure vg, depending only on ug (and not on Ag) of the form 2m Y ; diég,
for some points a; € Q, and some integers d; such that, C denoting a generic constant independent
of &,

[l ee — Vs”(c(()U (Q2:)* = C\/EGs(us, Ae), (1-2)
and for any measurable set E
€e (E )

[ve|(E) = C .
|log €

(2) (covering). There exists a cover {Aq}a of Q¢ by open sets with diameter and overlap number
bounded by a universal constant, and measures { fy}o, {Va }a Subordinate to this cover such that,
letting fe = ey — %llog &|ve,

o= far Ve= Va. Ve Lvg, for ay #as.
o o

(3) (energy transport). Letting ny := ||vgl||/27, for each a the following holds: If dist(Ay, 2:°) > &
there exists a measure go > —C such that either

/o = 8allLipg (4e)* = Cna(1 4 Bllogel) and  go(Aa) = cngllog ], (1-3)

or
I foe — 8o lLipey(4e)* < Cha(14+1logng) and go(Aa) = cng® —Cng, (1-4)

where and ¢, C > 0 are universal positive constants.
If dist(Ag, Q:°) < &, there exists go > 0 such that for any function &

/ £d(fu— ga) < Cra(IVE|Loo(ay) + Bllog el [ElLoo(ay))- (1-5)
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(4) (properties of g). Letting g¢ = fe + ) o (8a — fa), we have
—C < ge < es+ Slog e|(ve)—. (1-6)
and for any measurable set E C 2,

es(E\)

llog gl’ (ge)+(E) < Ceg(E). (1-7)

(ge)-(E) =C

Moreover, assuming |ug| < 1 in Qg and that E 4+ B(0, C) C Q¢, for some C > 0 large enough, then
for every p <2,

[ el? = ol (E -+ BO.C) + |EI). (1-8
The third item admits, or rather implies the following form, from which the covering { A4 }¢, is hidden.

Corollary 1.2. Under the hypothesis above and using the same notation, for every 0 < n < 1 we have if
e > 0 is small enough: First, for every Lipschitz function & vanishing on 092,

|log n?

fggwgs _fy<c /Q Ve [d|vs| LB md(ge)s + dx} e /a6 feo.  (19)

Second, if d(E, 092;) > C then

(1-10)

~ 1 ~ . E 3’9\8
Vel(E) = C (n(gs)+(E)+5|E| +w)

|log ¢
The point in introducing the extra parameter 7 is that we want to be able to use only a small n-fraction of
the “remaining” energy g. to control the error f; — g, between the original energy and the displaced one.

This corollary is obtained by simply summing the relations (1-3)—(1-5) and controlling 1, and 1y log ng,
by a small fraction of ny? through the elementary relations

log? 1
xlogxfr]xz—kcy 2x§r)x2—|—5

and then controlling 142 by go(Ag) via (1-3) or (1-4).

Remark 1.3. If we let n = 1 and if £ and the support of £ are at distance at least 1 from 9€2, then (1-9)
and (1-10) reduce to

/éd(fs g < c/ VE [d(ge)s + dlvel] (1-11)
Q¢
and
[vel (B) = € ((80)+(B) + | E1)

If one takes § = x p to be a positive cut-off function supported in B(0, R) and = 1 in B(0, R—1) then
the right-hand side in (1-11) scales like a boundary term (i.e., like R) as R gets large, while the left-hand
side scales like an interior term.
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Remark 1.4. Assume we have proved Theorem 1.1 and Corollary 1.2. Given {(ug, As)}e and {Q:}e
satisfying the hypothesis, we may consider for some fixed o > 0 the rescaled quantities ¢ =¢/0, X =x/0
and let

i16(%) = upe(x),  Ag(¥) = 0dp(x), Qo= Qe/0.

Then, letting 47 = curl A and h = curl 4, we have
o 2( ] 2 o’ 2 1 72
eg(u,d):=o0 §|VAu| +7h +4— —|ul®?) = 3IVzal> + 5h +—(1—|”|)

We may then apply the theorem to the tilded quantities, yielding a measure g.. Then if we let g.(x) =
Z2:(X), the measure g, will satisfy the properties stated in Theorem 1.1 and Corollary 1.2, with e, replaced
by e? (and with a different C) provided we modify the definition of E to

= {x | dist(¥, E) < 1} = {x | dist(x, E) < 0},

(note that we can keep the original definition provided o < 1).
Then we may add to both e, and g, the quantity (% — %az)hgz and obtain in this manner a new g,

2

satisfying the listed properties and — for the particular choice 0~ = % — the lower bound

h 2
ge>——C. (1-12)
4
We will then usually assume when applying Theorem 1.1 that this lower bound holds as well as the other
conclusions of the theorem.

The next result shows how g, has the desired coerciveness properties, and behaves like the renormal-
ized energy. Indeed, under the assumption that the family {g.}. is bounded on compact sets (recall that
the domains become increasingly large as ¢ — 0) we have compactness results for the vorticities and
currents, and lower bounds on [ g, (hence [ f; via (1-9)) in terms of the renormalized energy W.

Before stating that result, we introduce some additional notation. We denote by {Ug} r>¢ a family of
sets in R2 such that, for some constant C > 0 independent of R,

Ug + B(0,1) C Upsc and Ugyq C Ug + B(0,C). (1-13)

For example, {Ug} gr>o can be the family { Bg} r~¢ of balls centered at 0 of radius R.
Then we use the notation y Ur for cutoff functions satisfying, for some C independent of R,

IVxuel =C, Supp(xy,) CUr, xy,(x) =1 if dist(x,Ug) = 1. (1-14)

Finally, given a vector field j : R? — R? such that curl j = 2 Zpe A Op + h with A, where £ is in
L2

ioc and A a discrete set, we define the renormalized energy of j by

W(j) = limsup
R—o0 | BR|
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where for any x
. . 1 .
W(j, x) = liminf (5/ XlJj1>+mlogn Y x(p))- (1-15)
n—>0 R:\Upen B(p.n) peA

Various results on W, in particular on its minimizers, are proved in [Sandier and Serfaty 2010]. Note in
particular that if we assume div j = 0, then the liminf in (1-15) is in fact a limit, because in this case
j = V+H with AH =278, + h in a neighborhood of p, and thus H = log|-—p|+ f with f € H!
in this neighborhood.

Theorem 1.5. Let the hypothesis of Theorem 1.1 hold, and assume |ug| <1 in Q..

(1) Assume that dist(0, 902¢) — +00 as € — 0 and that, for any R > 0,

limsup g¢(Ug) dx < 400, (1-16)

e—0

where {UR} g satisfies (1-13). Then, up to extraction of a subsequence, the vorticities {1 }¢ converge

in Wk;l’P(le) to a measure v of the form 2w}, p 8p, where A is a discrete subset of R2, the

currents { jc}e converge weakly in Lf(’)c([Rz, R2) for any p < 2 to j, and the induced fields {h¢}s
converge weakly in LIZOC(RZ) to h which are such that

curl j =v—h inR>.
(2) If we replace the assumption (1-16) by the stronger assumption

limsup g.(Ug) < CR?, (1-17)

e—>0

where C is independent of R, then the limit j of the currents satisfies, for any p < 2,

limsup][ |j 12 dx < 4o00. (1-18)
R—>+o00J Ug

Moreover for every family XUg satisfying (1-14) we have
L. XU w(j, XU ) 1 y
11m1nf/ ZUR oo > (—R+- h2+—][ h) +ogr(1), (1-19)
e—>0 R2 |UR| ¢ |UR| 2 Ugr 2 Ur
where y is a constant defined below and o g (1) is a function tending to 0 as R — +00.

Remark 1.6. The constant y in (1-19) was introduced in [Bethuel et al. 1994] and may be defined by

. 1 2, (I—lugl??
—gim (L] v 7l _ o i0g R
v Rflo(szR| uol”+——, Tioe )

where uo(r,0) = f(r)e'? is the unique (up to translation and rotation) radially symmetric degree-one
vortex. See [Bethuel et al. 1994; Mironescu 1996].
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Remark 1.7. Lower bounds immediately follow from this theorem. Indeed f; is the energy density
minus the energetic cost of a vortex, and f; — g is controlled by Theorem 1.1; see also Remark 1.3.
This, combined with the lower bound (1-19) shows that in good cases the averages over large balls of f;
are bounded below by W plus explicit constants, which proves a sharp lower bound for the energy with
a o(1) order error, a la [Bethuel et al. 1994].

The bound (1-9) may also be interpreted as a lower bound for the Ginzburg—Landau energy with
weight. Assuming a fixed domain 2 and G¢(ue, A¢) < C|log ¢| for instance, and that e — 27 Y ;—; 84,
where a; € €2, then by blowing up by a factor independent of ¢ we may assume the points are at distance
2, say, from the boundary and then if £ is a fixed positive weight we may multiply it by a cutoff 0 < x <1
equal to zero on 9Q and equal to 1 at each a;. Then (1-9) becomes

n o 2
[ gee=mtog e 3 e+ [ e dze—c [ 908 (d|ve| F (B4 d(ge), + 8 dx).
Q im1 n

Typically, there will be an upper bound for the energy which implies that (g¢), (£2) < C and since also
ge > —C, the integrals on the right-hand side may be bounded below by a constant independent of ¢.

The paper is organized as follows: In Section 2 we state without proof the result on lower bounds via
Jerrard’s ball construction (the proof is postponed to Section 5) which we adapt for our purposes, and
explain how we use it on a covering of €2, by a collection U, of balls of finite size. In Section 3, we
present the tool used to transport the negative part of f; to absorb it into the positive part, and deduce
Theorem 1.1. In Section 4, we prove Theorem 1.5. Finally in Section 5, we prove the ball-construction
lower bound.

2. Use of the ball construction and coverings of the domain

The first step consists in performing a ball construction in €2, in order to obtain lower bounds. This
follows essentially the method of [Jerrard 1999], the difficulty being that we are not allowed more than
an error of order one per vortex. This is hopeless if the total number of vortices diverges when ¢ — 0,
hence we need to localize the construction in pieces of €2, small enough for the number of vortices in
each piece to remain bounded as ¢ — 0.

The ball construction lower bound. We start by stating the result of Jerrard’s ball construction in a
version adapted to our situation, in particular including the magnetic field. The proof is postponed to
Section 5. In all what follows, if % is a collection of balls, (%) denotes the sum of the radii of the
balls in the collection. In all the sequel we will sometimes abuse notation by writing B for | g B,
identifying the collection of balls with the set it covers.

Proposition 2.1. There exist g, C > 0 such that if U C R?, & € (0, &), and (ug, Ag) defined on U are
such that Gg(ug, Ag) < ¢ P, where p € (0,1), the following holds. For every r € (Ce' ™5, %), there
exists a collection of disjoint closed balls B depending only on u. (and not on A;) such that, letting



IMPROVED LOWER BOUNDS FOR GINZBURG-LANDAU ENERGIES VIA MASS DISPLACEMENT 767

Us ={x|d(x,U°) > ¢}, we have

(1) {x € Up | Jue()] < 33 c 9,

2) r(B) <r,and

(3) forany2 < C < (r/s)l/z, either eo(BNU) > Elogg or

es(B) > n|d3|(log% —C) forall B € B such that B C U,
e

where dp = deg(ug, 0B).

A natural choice of C above is 7 D, where D = > Bes |dp| and we have let dp = 0 if B ¢ U,. With
this choice we find in all cases

e BNU) > nD(log LD - C)
)

i.e., we recover the same lower bound as in [Sandier and Serfaty 2007, Theorem 4.1], mentioned in the
introduction as (0-1). The reason why we don’t simply use that theorem directly is that we need to keep
the dichotomy above, and thus a lower bound localized in each ball.

Localizing the ball construction. For any ¢ > 0 we construct an open cover {Uy }4 of Q2 as follows: We
consider the collection & of balls of radius £, — where £ € (0, %) is to be chosen below, small enough
but independent of £ — centered at the points of £yZ%. The cover consists of the open sets Q. N B, for
B ed.

This cover depends on ¢, but the maximal number of neighbors of a given o — defined as the indices
B such that Uy N Ug # @ —is bounded independently of & by an integer we denote by m (in fact
m =9). Note that m also bounds the overlap number of the cover, that is, the maximal number of U, ’s
to which a given x can belong. There is also £ > 0 independent of & which is a Lebesgue number of
the cover, i.e., such that for every x € €, there exists « such that B(x,{) N Q; C Uy or, equivalently,
dist(x, 2, NUS) > L.

Assuming 8 < %, and applying Proposition 2.1 to (ug, A¢) in Uy for every a we obtain, since /& >
Ce!' 7P if ¢ is small enough, a collection By*" for every /e <r < %

If p is chosen small enough depending on £ and m only, thus less than a universal constant, we may
extract from | J,, B2P a subcollection B such that any two balls B, B’ in B, satisfy Q. N BN B = .
We will say B, is disjoint in Q:

Proposition 2.2. Assume p < {/(8m). Then, writing in short B instead of Bg™", there exists a subcol-
lection of |, BE — call it B — which is disjoint in Q¢ and such that

{lug) < $3 N {x | dist(x, 2,) > e} | ] B. (2-1)
Be®R,

Moreover, for every B € B N BY we have BN Qe = BN Uy and

dist(B, 2:°) > ¢ <= dist(B, U,°) > e.
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Proof. Assume C = QN (By U---U By) is a connected component of €2, N (Ua %g‘) Reordering if
necessary, we may assume that B; N (ByU---U B;_1) # & forevery 1 <i <k. There exists x € 2,N B;
and o such that dist(x, Q¢ N US) = £. Then dist(B;, Q: NUS) > 3{/4. Assume

3¢
dist(ByU---UB;_1,Q2.NUYS) > R

Then dist(B;, 2, N US) > £/2 hence for every 1 < j < i the ball B; belongs to 935, where B is a
neighbor of «. It follows that r; +---+r; <mp < {/8, where r; is the radius of B;, and we deduce that
By U---UB; C B(x,£/4) and then

3¢
dist(By U+ U B, Qe NUZ) = .

We have thus proved by induction that C C Uy and even that dist(C, Q. NUS) > 3{/4 for every i.
We delete from {Bj,..., By} the balls which do not belong to B and call C’ the union of the
remaining balls. If y belongs to

C N{ug| < %} N{x | dist(x, 2:°) > &}

then, since dist(C, Q,NUE) > 3¢ /4 and dist(y, 2,°) > &, provided ¢ < 3¢ /4 we have that dist(y, Uy ) > ¢
hence y belongs to some ball B € RBY (since BY covers the set {|ug| < %} N {dist(x, US) > ¢&}), thus
y € C’. The balls in C’ are disjoint in 2 since they belong to the collection B¢ which is itself disjoint
in Qg.

Performing this operation on each connected component of €2, N (U " %g‘) we thus obtain a collection
B which covers {|ug| < %} N {x | dist(x, ) > ¢} and is disjoint in Q.. Moreover, if B € B, N B
then dist(B, Q. NUS) > 3¢/4 hence BN Q; = BN Uy and

dist(B, 2:°) > ¢ <= dist(B, Uy°) > &. O
The value of p will be fixed smaller than £/8m and independent of ¢, as specified below. Proposition 2.2
provides us for any € > 0 small enough with collections of balls %, and RBY.

Definition 2.3. For any /¢ < r < p and any B € BY, we let %f’r be the collection of balls in B2
which are included in B. Then we let
@ = 82"

Be®R,
It is disjoint in €, and covers the set {|ug| < 1} N {x | dist(x, 2,) > ¢} and of course if B € BL NRg",
then BN Q2, = BN U, and
dist(B, 2:¢) > ¢ <= dist(B, Uy°) > &.

In other words, the disjoint collection %, permits us to construct disjoint collections of smaller radius
by discarding from B%"" those balls which are inside a ball discarded from B3*. The collection 975;/5
should be seen as the collection of “small balls” and %, (obtained from 9‘3‘;"” ) as the collection of “large
balls”. We will sometimes also use the collection of the intermediate size balls 973; with ﬁ <r=<op.
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Finally we let

ve= Y 2mdpbag. |vel= Y 2m|dpldas. (2-2)
Be%g/E Be%g/E
dist(B,Q:)>¢ dist(B,Q:)>¢

where ap is the center of B, and dp denotes the winding number of u./|u| restricted to dB. This is
the v, given by the conclusion of the theorem. Note that since the balls only depend on u, (and not

on A,), v, satisfies the same. If B is any ball which does not cross the boundary of balls in %;/g and
dist(B, 2¢°) > & then v,(B) = 2mdp. From the Jacobian estimate (see [Jerrard and Soner 2002] or
[Sandier and Serfaty 2007, Theorem 6.1]) we have that (1-2) is satisfied.
Lemma 2.4. There exists &g > 0 such that if B < % in (1-1) and ¢ < g¢ then
Q.NE
lve|(E) < 16 M
|log ¢

for any measurable set E, so that choosing E = Q. and taking logarithms,
log [|ve|| = Bllog e| + C, (2-3)
where || - || denotes the total variation of a measure.

Proof. We use the properties of 973‘;‘*/5 Letting C = (+/2/€)'/2 = ¢=1/4 it is impossible when ¢ is small
enough that e, (2, N %Z’ﬁ) > C log(y/2/¢) since we assumed that e, (2;) < 2. Thus Proposition 2.1
implies that, for every B € 973‘;‘*/5 such that dist(B, Uy©) > ¢,

_ T
¢e(B) = n|dp|(loge™"* = C) = L |dp|llog ]

if ¢ is small enough. If, moreover, B € %f, then Definition 2.3 implies that dist(B, U,€) > ¢ if and
only if dist(B, 2:°) > ¢. Hence, using (2-2) and the fact that balls in 973;/E have radius smaller than % if
¢ is small enough, we obtain for any set E

e (2:N E )

Vel (E) < [vel(B) < 16 og o]

’

where the sum is over all B intersecting £ and satisfying B € 973(;/g and dist(B, Q.°) > ¢. O

Definition 2.5. For any «, let v, denote the restriction of v, to the balls in B, NBY and ny = ||vg || /27,

so that 1v2l(B)
ve|(B
Ve= Vg Nag= Y T lvell =27 ) " ng.
o Be® NBY o

We also define 30

_ max(Mna, o ) if ng #0,

Coy= |log &l (2-4)

2 otherwise,

where M is a large universal constant to be chosen later and eq = > e.(B N Uy).

Be®nY
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Note that ny is the sum of the absolute values of the degrees of the small balls included in the large
balls of %BY.

1/2

Proposition 2.6. There exist 9, Co > 0 such that if f < % in (1-1) and & < eq, €'/ < r < p then

2<Cq < (r/e)"? and for any B € BL N By such that dist(B, Q) > & we have

ee(B) = 2m|dp|A®", where AY" = 1 (log T Co) ) (2-5)
2 eCy

Moreover, 0 < AZ" < %|10g | and
0 < Llloge| —AY" < 1(Bllog e| + [log 7|+ Co). (2-6)

Proof. From the definition (2-4), from (1-1) and Lemma 2.4 we have for ¢ small enough that 2 < Cy <
e 1t follows that if 61/2 < r <1 then 2 < Cq < (r/€)'/2, since B < %. Also, from the definition of C
it is impossible that e, (BY" NUy) > Cy log(r /) since for /& <r < p we have Cy > 3e,(B2")/|log €.

Then from Proposition 2.1, letting C = C, we deduce (2-5) for any B € B2 with dist(B, Uy€) > ¢,
which is equivalent to dist(B, 2. > ¢) if B € BL N B

Finally, r/(¢Cq) > ¢~'/* using Cy < (r/€)"/? and r > /€, which easily implies that AY" > 0 if ¢ is
small enough, and Ag”" < %|log ¢| is clear from the definition. The last inequality in (2-6) then follows
from 1[log e| — AS" = L (log(Cu/r) + Cp), since Co < e7P. O

3. Mass transport

We proceed to study the displacement of the negative part of
Je = ez — 3|log g vs.

Abstract lemmas. For the displacements we will use two lemmas. The first one was already stated in
the introduction and uses optimal transportation for the 1-Wasserstein distance (or minimal connection
cost).

Lemma 3.1. Assume f is a finite Radon measure on a compact set A, that Q2 is open, and that for any

positive Lipschitz function & in Lipg (A), i.e., vanishing on Q \ A,

f Edf > —ColVE|Loo(a)-

Then there exists a Radon measure g on A such that 0 < g < f and such that

I/ = gllLip, )+ = Co-

Proof. The proof uses convex analysis. Let X = C(A4) denotes the space of continuous functions and
for £ € X let

400 if [V&|poo(q) > 1 or & ¢ Lipg (A4),

0@ = [&rdfi and ws):{_ [Edf otherwise
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Then v is lower semicontinuous because {£ € Lipg (A4) | |[VE|L~ < 1} is closed under uniform conver-
gence, and ¢ is continuous. Both functions are convex, and finite for £ = 0. Then the theorem of Fenchel
and Rockafellar (see for instance [Ekeland and Témam 1999]) yields

inf (¢ +9) = maX( @ (=) — ¥ (),

where X* is the dual of X (i.e., the space of Radon measures on A4) and

if0<u=f4,
+o00 otherwise,

0* (1) = sup/édu /S+df+—{

vw= s [sdut [€df =lnt Sl
Vel 2

We deduce that
inf dfs — df = m N+ o
1) /SJF I+ /E 4 05—;éf+( i+ i)

§€Lipg
[VE|poo =1

and then the existence of a Radon measure g such that —g maximizes the right-hand side, i.e., such that
0<g<f}and

IS el = ot [ Evdre- [gar

|V$|L°°<1
But
it /§+df+—/$df=—éesggg (fear-[srar)
[VE|poo =1 |VE| oo <1
- (feravr—ro-[ear)
|VE|Loo =1
= (few)= an few
|VE|Loo<1 VélLoo=1

The assumption of the lemma implies that this last right-hand side is at least —Cj; therefore

I/ = gllLipg )+ = Co- O

Lemma 3.2. Assume f is a finite Radon measure supported in Q2 and such that () > 0. Then there
exists 0 < g < f4 such that for any Lipschitz function &

/Q Ed(f —g) < 2diam(Q)| VE| L (a) /().
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Proof. This follows from the previous lemma but can be proved directly by letting

f—(Q))
S+ ()
(assuming f is nonzero; otherwise g = 0 is the answer). Then g is positive because f(£2) > 0 implies

J-() = f+(R) and

[eatr-0= [ea (f+jj+§2 _)= /(E—é)d(h]{;ig;—f—),

where § is the average of £ over €2, and the right-hand side is clearly bounded above by

g=f+(1—

2 diam(2)| V& oo /- (). O

Mass displacement in the balls.

Definition 3.3. For B € B, N RY, we let
1B = (e — A%v)1pnq, .
where A" is defined in (2-5) and we have set A% = Ag™”.

This corresponds to the excess energy in the balls, i.e., the energy remaining after subtracting off the
expected value from the ball construction. There is a difference of order |v|(B) log C between f;(B)
and fsB (B), which will be dealt with later.

Proposition 3.4. There exists g, C > 0 such that for any € < €o, and any B € B, N BY, there exists a
positive measure gf defined in B N Q. and such that

gffes‘f‘/\g(va)— and ./I;OQ Ed(ng_gf)fclvéle(BﬂQg)lvsl(B)v (3-1)

for any Lipschitz function & vanishing on Q¢ \ B.

Proof. To prove the existence of g2, in view of Lemma 3.1 and since ( /,5); = e, + A%(ve)— on B it
suffices to prove that for any positive function £ defined on B and vanishing on B \ Q. we have

[ £452 = ~CI¥elLwa vl B). (32
We turn to the proof of (3-2). Let B € B, N BY and £ be as above. Then
+o00
/ £dfB = fB(E,NB) dt, (3-3)
0

where we have set E; = {x € B | £(x) >t} and f,B(4) = J4 1B
We will divide the integral (3-3) into fots + [ tjoo, with 7, = €| VE| . The first integral is straightfor-
ward to bound from below. Indeed, (/,2)—(B) < C|log ¢||ve|(B); hence

te
/0 1B () di > —Céllog ¢] |VE| oo |ve|(B) = —C|VE|L|ve|(B). (3-4)
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On the other hand, if # > t, — and this motivated our choice of 7, —then since £ = 0 in B \ Q, we
have dist(E;, Q2:°) > e. So let t > 1., and let a € E, be a point in the support of v,. For any r € [\/e, p],
there exists a ball B, , € B, containing a. Since {A]} is monotonic with respect to r, B, , C B. Put

r(a,t) = sup{r € [/e,p), Bay C E;}
if the set on the right is nonempty, and r(a, t) = 0 otherwise. Then let
Bctl = Bar(a.p)

If 0 < r(a,t) < p then r(a,t) bounds from above the distance of ¢ to the complement of E;. In
particular,

§(@)—t =r(a.1)|VE|Lee. (3-5)

Indeed for any r(a,t) <s < p we have B, s C B and B, N (E;)¢ # J; hence there exists b € B, sNOE;.
Then &(a) —&(b) < s|VE|L~ and since 0E; C {¢ =t} we deduce £(a) —t < s|VE| L, proving (3-5) by
making s tend to r(a,t) from above.

A second fact is that if (a, t) = 0, then Ba—ﬁ intersects B \ E, and as above we deduce

E(a)—t < Ve |VE|Loo(p)- (3-6)

The third fact is that the collection {B%},, where a ranges over E; and the a’s for which r(a,t) =0
have been excluded, is disjoint. Indeed take a,b € E; and assume that r(a,t) > r(b,t). Then, since
Br(a,r) 1s disjoint, the balls By ,(4,1) and Bp, ;(4,r) are either equal or disjoint. If they are disjoint we note
that r(a,1) > r (b, t) implies that By ,p1) C Bp.r(a,r) and therefore B = By, , 5.1y and B} = By r(a.r)
are disjoint. If they are equal, then By, ,(4,r) C E; and therefore r (b, ) > r(a, t), which implies r (b, 1) =
r(a,t) and then B = B..

Now, for any B’ € {B!}, we have B’ C E; and dist(E;, Q) > ¢, hence dist(B’, 2:°) > ¢. Now let
r be the common value of r(a, t) for all @ € B’ in the support of v,. From Proposition 2.6, we have

eo(B) = |ve(B)| (A2 = 10g?) .
2 r/+

since Az = Ag** — Jlog(p/r). We can rewrite this as

a |l P
Z ve(a) (A8 —3 log r(a,t))+

a€B’NSupp ve

ee(B,) =

’

and summing over B’ € { B!}, we deduce

ee(Et N B) =

9’

o 1.
Z (AS —Elog m)_{_l&;((l)

acP;

where P, is the set of points in E; N Supp v such that r(a, t) > 0. We will let 9; be the set of points in
E; N Supp ve such that r(a,t) = 0.
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Since vg(E¢) = ve(Pr) + v6(2), subtracting from A%v,(E;) the above we find

fEE) 2= el@Af =3 3 Ivel(@) log —~

acd; acP; r(a’t)

From (3-6), a given a € Suppve N B can belong to 9, only if |t — &(a)| < /¢|VE|L~. Therefore
integrating the above with respect to ¢ yields, using the fact that 1 < &£(a) if a € E,, that

oo £(a)++/e|VE| oo £(a)
B o 1 14
(Ey)dt = — E vel(a / A dt+—/ (lo ) dt |;
/ts Je 2 Vel (@) £(a)— /€| VE| oo ¢ 2 Jo gV(a,t) +

a€SuppveNB

hence

00 &(a)
[ s Epd = 2n Ve B -5 Y @ [ (1og P ) dr
t 0 +

€ a€Suppv:NB r(a,t)

We now note that—since AY < %|log g| — /€A% is bounded independently of ¢ < 1 and, using the
inequality (3-5), we get

£(a) £(a) VEL oo £(a) VE[ o
/ (log P ) dt 5[ (log —pl e ) dt =/ log —'0| e dt,
0 r(a,t) /), 0 E@—t ), £(a)—p|VE| oo E(a)—t

_ )t
“ T DIVE[ L
+o0

LB(E,) dt = —C|ve|(B)|VE| oo

and the rightmost integral is equal, via the change of variables , to p|VE|Leo. Therefore

Lo

In view of (3-3), adding (3-4) yields the result. O

Remark 3.5. In the proof of (3-2), the final radius p may be replaced by any r € (4/¢, p). This yields
the following result: Assume that r € (4/¢, p) and that B € B is included in some ball in B, N BL.
Then, for any positive function £ vanishing on B \ €2,

| fer= K200 = ~CIVE e el B) (37
We record the following lower bounds:
Proposition 3.6. For & small enough and B € B, N BY:
es(2: N B) = (gllog &| — C)|ve|(B). (3-8)
For & small enough and B € B N RBY such that dist(B, Q) > ¢, we have
g: (@1 B) = (gllog & = C)[ve|(B) = z[log & [ve(B)]. (3-9)
If in addition dg < 0, then

g2(Q:N B)— (1log e — AY)ve(B) > (% log e] — C)|ve|(B). (3-10)
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The meaning of this lower bound is that e;(B) is not only bounded below by A%|v¢(B)|, which to
leading order is %|log e||ve(B)| —this is the positivity of g2 in the proposition above — but also by

some constant times |log ¢||v¢|(B), even though the constant is no longer guaranteed to be the (optimal)
value % This information is valuable in the case where |v.(B)| is much smaller than |v.|(B). The
precise value of the constants is unimportant.

Proof. As we noticed, Cy < (/€/€)"/? implies \/g/(¢Cq) > ~'/*. Thus, using Proposition 2.6,
ee(BNQ) =Y e(B) =) mldp|(loge™/* —C) = |ve|(B)(%]log £] — 1C).

where the sums are over B’ € 973;/E such that B’ C B and dist(B’, Q2:¢) > €. This proves the first assertion.
Secondly, note that from (3-1), if dist(B, Q2¢) > ¢, choosing £ compactly supported in 2, such that £ =1
in B, we have

JEBNQ) =gl (BNQ).

Since AY < %|log ¢| we deduce (3-9) in view of
g2 (BN Q) = P (BN Q) = |vel(B) (3 llog 8| — C) — [log &| [ve(B)].
For the last assertion, since vg(B) = 2ndpg < 0, we write
g2(BN Q) — (3llog &) — A)ve(B) = ec(B N Q) — 3|log ]ve(B) = ec(B N Qe),
and this is bounded below using (3-8). O

Mass displacement of the remainder. Proposition 3.4 will allow us to replace fSB by the positive gf ,
and we have

fe= Y fE =eelgg+ ) (3llog e] — AZ)ve. (3-11)

Be%, o

We now proceed to absorb the negative part of f; — Y /B, which is (1|log &] — A%)(ve)+. This will
be easy if Co = 3eq/|log €|; and if not, in view of (2-5), we have

0< %llog gl—AY < %logna +C,

which allows to bound the mass of the negative part by C ), nq(logng + 1). Following the method in
[Sandier and Serfaty 2003] (see also [Sandier and Serfaty 2007, Chapter 9]), this will be balanced by a
lower bound by c[ng]? for the energy on annuli surrounding Uy .

Recall that Uy = B(xg,£g) N Q2. We set

I"():E(), }"123Z0, Aa:B(xa,Vl).
Choosing £ small enough, we can require that
diam(4g) <1 and (Aa NQE £ = Ag C {x | dist(x, 0Q¢) < %}) .

We will denote below by m’ a bound, uniform in ¢, for the overlap number of the {4y }q.
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Now we choose p such that |7.¥| > £, for any & > 0, where
T ={t € (ro.r1) | {|x —xa| =1} N B, = }.

Indeed, the number of Ug’s that intersect B(xy, 1) is bounded by a certain number /N, independent of &
and «. Choosing p ={(/ N, the sum of the radii of balls in [ J B %f which intersect B(xq, r1) is bounded
above by £, hence |T%| > (r; —rg) —£o = {o.

Lower bounds on annuli. For any « let
1 ~
@4 =7- (esl%g + > gf)lAa, ()_ = (3log &] = AT) (ve)+ 1, nae (3-12)
Be®R,
and gg = (g5), —(g7)_. We have

=2z 3 (cetas + 3 88 ) + X (Hloe el = AZ) 0Ly, o

Be%,

In particular,

(), () = 5 (gg -2 gf)(Aa).
B

Proposition 3.7. There exist eg, C, ¢ > 0 such that if B < % in (1-1), then for any & < gy and any index o
(8e)_(Aa) = mng (Bllog el + C) . (3-13)
If moreover dist(Agy, Q:6) > ¢ then at least one of the following is true:

(85)_(Ag) < mng (Bllogel +C),  (&7)(Aa) = cngllog (3-14)
or
(gg)_(Aa) < ng (logng +C), (gg)+(Aa) > Cnaz- (3-15)

Proof. The bound (3-13) follows from (3-12), (2-6). Now assume dist(Ag, 2:6) > ¢.

First, if ng = 0 then (gg)_ =0, (g¢), = 0; hence (3-14) is true.

Second, if 3eq /|log €| > M nq then, since for B C A4, we have g, B(B)= fs (B)=es(B)—A%ve(B)
and A < %|log g| it follows that

1, 1 1o,
S et X sz [ e pinr Y il

BeB:NAy o BeRB:NAy

(29) 4 (Aq) = 7

M M
~ng|log e| — wng[log &| = ( —n) nyllog €.

>
“ 12m 12m’

Together with (3-13), this implies (3-14) if M was chosen strictly greater than 12m’7. The last case is
that where C, = Mny. Then %|log el —AY = %log ng + C and therefore, using (2-3),

(8%)_(Aq) < 27ng(3logng + C) < ng(B|log e| + C). (3-16)
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We define
+ _ - _
D= ) dp. D=}  ldg|
BeR.,dp>0 BeB.,dp<0
BCB(xq,ro) BCB(xq,r1)

and again we distinguish several cases.
First from (3-16) we will have proven (3-14) if we prove that

(82) 1 (Ag) = cngllog €|, (3-17)
for some ¢ > 0. This inequality holds in the following two cases.

First case: D] > ng/20. This means there is a significant proportion of balls with negative degrees. For
each such negative ball we have from (3-10), and since |v¢|(B) = |v.(B)|,

¢2(B)> gB(B)— (Lllog | — A%)vs(B) > (L]log e] — C)2r|dp|.
This implies that
(82); (Aa) = — (%llog e| — C)27 D;

hence (3-17) is satisfied when D" > ng/20.

4m’

Second case: D(;r <ng/10 and D] < ny/20. Then for each B € B, N B, Proposition 3.6 yields

(&l1og ] — C)|vel (B) — Lllog e| [ve(B)| if |dp| > 0

B
g (B) = _
’ {(%lloge|—0)|vg|(3> if |d | < 0.

Summing with respect to B we find, since B € B, N BY implies B C B(xq, o), that

- 1
(82)1(a) 2 7 (}llog ¢ = C)no — - D Slog el

4m’
which again yields (3-17) when Dy < ng/10.
We are left with the complementary case, when DSF >4 /10 and Dy <ng /20. In this case (3-17) and

then (3-14) do not necessarily hold. We need to prove (3-15) instead, which in view of (3-16) reduces
to proving

(§3)+(Aa) z Cnocz-
For this we really need to use the lower bounds on annuli of the type first introduced in [Sandier and
Serfaty 2003]. We set
€ = B(xa,r1) \ (B(Xa,r0) U%Be) .

For any t € T we let By = B(xq,t) and y; = 0B;; recall that y; does not intersect B,. If t € T then
ltg| > Lon ¢ because of (2-1) and the fact that dist(A4y, 2:°) > .
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It follows (see for instance [Sandier and Serfaty 2007, Lemma 4.4], or (5-4) below) that for some
constant ¢ > 0 we have

1 1— 2 t2
/ (§|VAu|2 %)Jrz/lg (curlA)2>c| t' , (3-18)
Vi t

where d! is the degree of u, /|u,| on y;. Integrating (3-18) with respect to z € T, which has measure less
than 1, the left-hand side will be bounded above by e (Ag). In view of the lower bound d! > (D(;r —D7),
which is valid for any # € T2, since |T¥| > £, and from the assumption on DJ and D] we deduce that

4r1n’e's on (B,)¢ we deduce (g )+(Aa) > cng? and (3-15) is proved. O
Proof of Theorem 1.1 and Corollary 1.2. (1) The estimate (1-2) was already mentioned after the defini-
tion (2-2) of vg, and the bound |vg|(E) < Ce(E)/|log €| was proved in Lemma 2.4.

Then, since (g¢), =

(2) We define
fa= Y, (SFP-e)+@H,—@_.

Be®B NBY
Then clearly f, is supported in A,. Moreover, using the fact (see (3-11)) that
Z fg =eclge — Z(%Hog g — Ag‘)va
Be®R,
and since ), 14, < m’ we easily obtain

Som 3 fu= (Lllog €] — AZ) (va)- + (eel%ng > gf)(l—

Be%R,

). (3-19)

Since )", 14, <m’ we find
Zfoz > Z 5|log &| — Aa)(vot) + - (eal%" + Z 8e ) Z V. (3-20)
Be®R,
(3) We define gq. In the case dist(Aq, 2:°) < & we let go = (&5) .. Then
[sat-e= ¥ [sau-eh- [eae..
BeB NBY

This implies (1-5), summing (3-1) over B € B, N BT and using (3-13).
In the case dist(Aqy, 2:°) > & we let
o= (442)
¢ Aol )

We deduce easily from (3-14), (3-15) and if 8 is small enough that ¢, < C and applying Lemma 3.2 in
Ay to g2 4 ¢4 we obtain ¢y defined on Ay and such that 0 < ¢4 < (g2) 4 + ¢a and, for any Lipschitz
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function &,
/A £d (3% — ga) < C|VE|Loo(an) () (Aa).  Where ga = ¢u —ca.

Moreover —C < —c¢q < g < (g5) .-
Then

Lﬁd(f“—ga>=/ Sd(fa—§§)+fA §d(8% —ga)
= 2 /Ed(fg —g8)+/ £d(3% - gq)

BeB NBE
< CIVE|Loo(ay) (e + (28)_(Aq)). (3-21)

where we have used (3-1) to bound the integral involving ng — gf . Moreover, gq(A4q) = 82 (Aq).

If (3-14) holds, then (1-3) follows immediately from (3-21) when 78 < ¢/2, with ¢ the constant in
(3-14). If (3-15) holds we deduce (1-4) from (3-21) by noting that cna2—Cna(log ng+1)> %naz—C/na
if C’ is chosen large enough depending on ¢, C.

(4) To prove (1-8), we adapt an argument from [Struwe 1994].
First, g¢ — > " 8a = fo — Do fo thus from (3-20) and since ), go > —C we find

3
ge > Z(eal%g + gf) -C. (3-22)
Be®R,

Then, assuming Uy C €2, denote by % the set of balls in %% which are included in some ball belonging
to BY N Be, 50 that vy (Be) = ve(BE N Be) = ve(By™). Applying Remark 3.5 for some r € (4/¢, p)
with £ = 1 and summing (3-7) over B € B,* we find ez (BL%) > AT ve(BL*) and then

ee(Be N 973? \9732’“) <ee(Be N 973?) - Agva(%s) + (/\2‘ - /\?") Vo (Be)

1
= D g2(B)+jlog va(%e),

Be®B NBY

where we have used that ng (B) = gf (B). It follows using (3-22) that
1
ec(@e NBL\BL) = C((8)1 (Ua) +1alog , +1). (3-23)

Then comes the argument in [Struwe 1994]: For any integer k, let ry = 2k 0, and let €; be the
intersection of B, \ B *! and BE. Then €| < €272k p2, since p2~* bounds the total radius of the
balls in Bz¥ N BY. Moreover je = (iug, Vue —iA,) and thus assuming |us| < 1 we have | je|> < 2e;.
Then using Holder’s inequality in € and (3-23) we find for p <2

2 2
/ el? < 167/ (ee(61)) "> < 16177/ (ee(Be N B2\ B4
< Cp2 Pk (o (B, B2\ BIT)PP < €27 @ PR ((g,)  (Uy) + kng log2 + 1)7/2.
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Using (1-10) we find

|jel? < Cp27 7Pk (1 + klog 2)P/2((ge) 1 (Ua) + l)p/z'
Gk

Summing these inequalities for k ranging from 0 to the largest integer K such that rg > /e —so that
in particular rg < 2./ —we find

. 2
/% NB\B2VE |Jel? = CP((g8)+(U0t) + l)p/ ’

where C, is a constant times the sum of the convergent series ) ;. 2-C@=Pk(1 4 k log 2 —log p)?/2. To
this inequality we add

[ 2 Ve |js|p = Cgl_p/zes(Ua)p/zv
B N2

JE

which follows from Holder’s inequality after estimating |%§ N %g‘} by Ce, as above. But since e, =

Je+ %|10g g|ve we may write using (1-9), (1-10),
ec(Ua) < C(26) 1 (Ua) + Clve|(Ua) (1 + [log &) < Cllog e ((ge) 1 (Ua + B(0.2)) +1).  (3-24)

Thus
/ s lJel? < Ce' ™2 [log 61”2 ((ge) 4 (Ua + B(0,2)P/ + 1) = C((ge) 4 (Ua + B(0,2)P +1).
BLNRB

We also add
|l = (e a4 1)
Us \ B2

which follows from (3-22). Finally we obtain

[} 1517 = ol (Wa + BO.2) +1).

o

Summing with respect to the «’s such that £ N U, # @, this proves (1-8) and concludes the proof of
Theorem 1.1. O

Proof of Corollary 1.2. Note that

[eathi-g0=¥ [ £atsasg0).

Three types of indices occur.
First we consider indices « such that dist(A4y, 2:°) > ¢ and (1-3) holds. Since

g <8 — ) gp=g+C, (3-25)
B#a

we deduce from (1-3) that if n, > 1 and ¢ is small enough, g.(Aq) > cnyl|log €| and then using (1-3)
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again that
/ Ed(fu - ga) < CIVE|Looay) (na + B(2e) s (Aa)) (3-26)

If ny, = 0 the same inequality holds since from (1-3) the left-hand side is zero.

Second we consider indices « such that dist(A4y, 2¢¢) > ¢ and (1-4) holds. We note that if C is large
enough then x log x < nx2 + C log? n/n holds for every x > 0 and 5 < 1, for instance by distinguishing
the cases n > (logx)/x and n < (logx)/x. We use this and (3-25), together with (1-4) to find that if
ng > 1 then

1 2
/ sd<fa—ga>scwsuw(Aa)(M+n(gs>+(Aa>+ % ”). (3:27)

Again the inequality is true if n, = 0 since from (1-4) the left-hand side is zero in this case.
Finally we consider indices « such that dist(A4q, 2:°) < ¢. In this case, noting that from Lemma 2.4
we have ngy|log ¢| < Ce.(Ay), we rewrite (1-5) as

/ Ed(fo—20) < C (IVE|Loo(anyta + BIElLoo(ayes(Aa)) (3-28)

To conclude we sum either (3-26), (3-27) or (3-28) according to the type of index ¢, noting that since
diam(Aq) < 1, we have | f|poo(4,) = f on Ay for any function f. Since the overlap number of the
Ag’s is bounded by a universal constant, we deduce (1-9).

We prove (1-10). We start by proving that when dist(Ag, 2:°) > & we have

min(naz, ngllog el) < C((ge)4 (4a) +1). (3-29)

If ny = 0 this is trivial, if not then it follows from either (1-3) or (1-4) using (3-25).
Assume « is such that dist(Ag, 2:°) > &, then since 2x < nx2 + 1/n and since x < nx|log ¢| is
trivially true if 1/|log &| < n, we deduce from (3-29) that

ne < C(n(ge)4(4a) + 1/1). (3-30)

On the other hand Lemma 2.4 implies that for any «

Ay N
1y < ¢ 2etAaNSle) (3-31)
|log ¢
Summing (3-30) or (3-31) according to whether dist(A4y, 2:) is > ¢ or < ¢ we deduce (1-10). O

4. Proof of Theorem 1.5

Convergence. We study the consequences of the hypothesis

Mpg = limsup/ ge(x)dx < 400 forall R>0. 4-1)
Ur

e—>0

and prove that it implies the convergence of the vorticities and currents in the appropriate sense.
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Note that we assume dist(0, 02¢) — +o00 so that for every R, Ug C Q2. for & small enough. From
(1-13) there exists C > 0 such that for any R large enough

1 _ |Ug|
B CURCBcr, ~=—,=C.
R/C CURC BCR = =3
We now gather several easy consequences of Theorem 1.1 and (4-1).

Proposition 4.1. Assume (4-1) holds, and let g¢ be as in Theorem 1.1. Then for any R and & small
enough depending on R we have

> min(n?, ngllog &) < C(Mgyc + R, (4-2)
o| AqCUR
Vel (Ug) < C(Mgyc + R?), 4-3)
[(imgor, =€ ¥ nallogne+ 1) = ClMpsc + R (4-4)

a|AqCUR+c\Ur—c

where {x Ur } R are any functions satisfying (1-14).
Forany 1 < p <2 there exists Cy, > 0 such that for any R > 0, and & small enough

fU el? < Cp(Mrac + RD). 4-5)
R

Up to extraction of a subsequence, {j¢}¢ converges weakly in Llléc(le), p < 2 to some j :R* - R?;
{ve}e converges in the weak sense of measures to a measure v on R? of the form 2w 'y peA dpbp, where
A is a discrete set and d, € Z; {j1¢}s converges to the same v in I/Vlo_cl’p(le) for any p < 2; and {h.}

converges weakly in LIZOC(RZ) to h. Moreover,
curl j =v—Ah. (4-6)

Proof. Assertions (4-2), (4-3) and (4-5) are direct consequences of (3-29), (1-10) and (1-8), respectively.
We prove (4-4). As a consequence of (4-1), for every R > 0, if ¢ > 0 is small enough and 4y, C Ug
then (1-4) holds. Indeed if (1-3) is true with ny > 1 (note that if 7, = 0 then (1-3) and (1-4) are identical)
then g.(Ay) > c|log €| — C, using (3-25), which contradicts (4-1) if ¢ is small enough.
Then we use (1-3) with & = XUg Since XU is supported in Ug 4 ¢ and since dist(Ug ¢, 02¢) — +00
we have, if ¢ is small enough and Ay, N Ugi ¢ # @, that dist(Ay, dQ2¢) > €. Then summing (1-3) over
all such o we find

[rupdti—go=c ¥ natognat.
a|AqCUR+c\Ur-c
which is the first inequality in (4-4). The second one then easily follows from (3-29).
We now turn to the convergence results. The weak local convergence of j. follows from a bound for
/. Ur | je|? valid for any e small enough, depending on R, which is implied by (4-1) and (4-5). From
(4-3), {ve}e is bounded on any compact subset of R?, hence converges (up to extraction) to a measure v,
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which by (2-2) has to be of the form 27 }_ ¢ o dpdp Where A is a discrete set and dj, € Z for every
p € A (we will prove below that d, = 1).

The weak local convergence of /. follows from (1-12) combined with the bound (4-1).

The convergence of {{i¢}, in Wlo_cl’p uses the Jacobian estimate (see [Jerrard and Soner 2002] or
[Sandier and Serfaty 2007, Theorem 6.2]) from which we deduce that for any R > 0 and any y € (0, 1),

and since ;’(973g/E N Bg) < C /e,
”/’LE - V&ll(c(())~V(BR))* = C(\/E)y (eé‘(BR) =+ 1) ) (4-7)

where C depends on R but not on ¢.
But {v.}, is bounded in Bg as measures, hence in (C(? *Y)*, and arguing again as in (3-24),

es(BR) < (ge) 4 (Br41) + 3l0g | |ve|(Br+c) < C|log s|.

Therefore the right-hand side in (4-7) tends to 0 as ¢ — 0 and {{,}. is bounded in (C(? Y(BRr))*. We
deduce that tg — v in Wlo_cl’p by noting that for any 1 < p < 2 there exists 0 < y < 1 such that
WO1 4 (BR) — C(? ¥ with compact imbedding — where 1/ p 4+ 1/ p’ = 1 — which implies by duality that
(Cé) Yyt s Wo_l’p with compact imbedding.

Finally (4-6) is obtained by passing to the limit in p, = curl j¢ + curl 4, since by Remark 1.4 we may
assume (up to extraction) that curl A, — / weakly locally in L? as ¢ — 0. O

Remark 4.2. From the above results, it is easy to deduce (1-18) under the stronger assumption (1-17).
In this case we have Mg < CR? and therefore (4-3), (4-5) and Remark 1.4 imply that

el (Ug) < CR2, /U l? < CR2. /U Ihel? < CR? (4-8)
R R

which in turn implies (1-18).

Lower bound by the renormalized energy. We turn to the proof of the remaining statement in Theorem

1.5, namely that v is of the form 2x Zp

where the d),’s are nonzero integers) and that under assumption (1-17) the lower bound (1-19) holds.

ea Sp (we already know it is of the form 27 ), dpdp.

Both are related to a lower bound of [ x gr&e by the renormalized energy, where x p := XUg: This
reproduces more or less arguments present in [Bethuel et al. 1994] and [Bethuel and Riviere 1995].
Throughout this subsection we assume that (1-17) holds, and begin by bounding from below the integral
of (eg — %|log &lve) X g-

Choose R > 0. From (4-3) we have that |v.| is bounded independently of ¢ on the support of x p, thus
a subsequence of {|ve[lsupp x R}(s converges to a positive measure v of the form 27 Zf;l kidq;, where
ki is a positive integer for every i (the a;’s are a subset of A).
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D
loc

the assumption |u.| < 1) we have for any r > 0

From the weak convergence of jg to j in L; . and using the inequality | V4, u¢| > | j¢| (following from

liminf/ XR|VA€u8|Zzliminf/ X rlJjel?
e=0 JR2\U,cp B(p.r) ‘ £20 JR\Upen B(p.r)
2/ Xrlil*. (4-9)
RZ\LJpEA B(psr)

Indeed either the left-hand side is equal to 400 and the statement is true, or there is weak L? convergence
of the currents on the complement of (_J , B(p.r) and (4-9) follows by weak lower semicontinuity of the
integrand. Similarly, by weak convergence of /i, to & we have

X Rhsz >

lim inf xrh*. (4-10)

>0 /RZ\UpEA B(Pvr) /I;Z\Upel\ B(p:r)

Then consider any 1 € (0, 1) small enough so that the balls B(a;, 2n) are disjoint. Note that since the
limit of |v,| on the support of x g 1s a sum of Dirac masses concentrated at the points {a;}; we have for
¢ small enough

|vel(Supp x g \ | Blai.m) =0.  ve(B(ai.n)) = 2nd;,
1
where 2 d; = v(a;).

We use two distinct lower bounds for the integral of x p(es — %|log €| ve) on balls. We distinguish the
set I of indices such that B(a;,2n) C {x; = 1} and the remaining indices J. Note that if i € J then
B(a;,2n) intersects the set where y p # 1 and the support of x p, thus B(a;,2n) C Ug+c \ Ug—c for
some C > 0 independent of R >0, n € (0,1) and i.

In the case i € I we use

/ ¢e > wldillog T+ Clay| + one(1), @4-11)
B(a;,n) &

where C; is a constant depending only on d such that C; = y, (where y is defined after Theorem 1),
where Cy = 0, and where

lim limsup 0, ¢(1) = 0.
n—=>0 oo

We postpone the proof of this well-known statement. It is very similar to analogous ones found in

[Bethuel et al. 1994] or [Bethuel and Riviere 1995]. Then we deduce from (4-11) that for any i € I and

letting Cy, = +ooif d; <0,

liminf/ (es—%|log 5|dv8) > mdilogn + Cy, +o0y(1), (4-12)
B(di ,77)

£—>0
where lim;_,¢ 0,(1) = 0.
In the case i € J we have to introduce the weight x 5 that is no longer constant on the ball. Then

we resort to Remark 3.5. Consider the family of balls €. consisting of the balls B in %Z/ 2 which
intersect the support of X . ;. and such that |v¢[(B) # @. For any B € 6, since |vg|(B) # 0 and
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|ve| = 27 ), kibq;, and since r(B) < n/2, we have for & small enough depending on R that there is
some index i for which B C B(a;,n). Let (62 denote the balls included in B(«a;, n) and partition %5’8 as
Us €L and €, as Uy 62 where the superscript o corresponds to the balls which are included in a ball
B € BY (we assume 17/2 < p).

From (3-7), for every B € %i’a

/I;XR(ee - Ag,ﬂ/Z dV&‘) z _CleR|oo|Vs|(B) > —Clve|(B). (4-13)

Now we note that since (1-17) holds, then for ¢ small enough Cy = Mng, for otherwise we would have
es(BY) > (M/3)nq|log €| and then

S B =Y 2B =Y A B) = (K —n)nmaloge] 5 4o,

BeR¥ BeR¥ BeRY

if we choose M > 37 and since ny > 1. This is a contradiction with (1-16) since g > 3" 5 g2 — C by
(1-6), proving that Coy = Mny.
Then we have from (2-5) that

A2 _Llloge| = Llogn+ A, where |A| < C (logng + 1)

and

'/B (XR_XR(ai)) dve| < Cnlve|(B).
Hence with (4-13)
1
/BXR(eg—%|logs|dv8):/ XR(eg—Ag"”/zdvg)—i—(—logn—i—A)/ Xgdve

> —=Clve|(B) + —XR( ai)ve(B) — - 10g N|vel(B) —[A][ve|(B)

Tue(B) X g@i) = Clvel(B) (1 + log na).
Summing over B € Céf;;a and then over @ and i € J we find, since

Y ve(B) = ve(B(ai, m) = v(Blai, n)) = 2md;,

Beel
that
lim inf /U el 1000 = 7 St logn = CAR)
where
A(R) = limsup Z ng (logng +1).
£—0

a| Uy CUR+c\Ur-c
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Summing (4-12) over i € I and adding the above and (4-9)—(4-10), we deduce

. 1 .
timin [ xge: — 4llog ol dve) = 3 XU+ 1)

2 /RZ\U,,eA B(p.m)
+ Y xglai) (mdilogn+Ca) + Y xglai)wdilogn— CA(R) —op(1). (4-14)
iel ieJ
We will now take the limit 7 — 0 on the right-hand side. For that we use a Hodge decomposition of j in
B(a;, no), writing j =—V+H+VK, with H=0o0n dB(a;, o). Thensince —AH =v—h = 2nd;ibg;—1
we have H(x) = d; log |x —a;|+ F, where F is in H? in the neighborhood of a;, in particular H € W 1-7
for any p < 2, and since j € L2, this implies that K € W12 also. Then an easy computation shows that
.1
im 3 [ Xel V- HI? + (log m)d” 1 pla)
n—>0 2 JB(a;,no)\Bla;,m)
exists and is finite, while

1j1? >

X (|VLH|2 n VlH-VK) :

/B(ai,no)\B(dian) L(ai,ﬂo)\B(ai,n)

Decomposing H and integrating by parts we have, writing C; , = B(a;, no) \ B(ai, n),

/ VIH - (xgVK) = [
Cing C;

and this remains bounded as 7 — 0, using the regularity of x p, F', and the boundedness of H, K, log in
WP We may then deduce that

VLEF - (xgVK)—d; / KV=+log-Vyg,
Cin

.

| .
liminf = XR|J|2+7T(10g77)di2XR(P)

n—>0 2 /B(ai,no)\B(ai,n)
is not equal to —oo.

As a consequence, writing d; = d;? — (a’,~2 —d;) in the right-hand side of (4-14), and this right-hand
side being bounded above independently of 1, we have that ) _; (di* —di)x glai)log % is bounded above
as n— 0. Thus we have d; € {0, 1} for any i such that x 5(a;) # 0 and then d; = 1 since d; was assumed
to be nonzero. In view of this, (4-14) can be rewritten as

L. 1 ) 2
hmmf/xR(es—luogeMUS)z —/ xg( 2 +h2)
e—>0 2 2 Rz\UpgA B(PJ/)

+ ) xgr(p) (logn+y)— CA(R) —oy(1),
PEA

where we recall that y = C; and we have absorbed C; ) _;c ; x g(@;i) in CA(R).
Letting n — 0 we thus find (see (1-15))

.. . 1
imint [ xge: — $llog sl dve) = Wi ) + 3 [ xah® + 3 ap(p)y = CAR)
DPEA
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From (4-4) we may replace e, — %|10g | ve by g¢, with an error term which may be absorbed in CA(R)
hence

.. . 1
llin)l(r)lf/ Xrdge = W(j, xg)+ E/Xha + Z Xr(P)y — CA(R). (4-15)
PEA

Now, under hypothesis (1-17) and using (4-2), we have limsup ) ng? < CR?, and thus
e—>0 oa|AyCUg
1
lim sup lim sup — Z nZ|logng| = 0.
R—=oo 60 @|Aa CUR+c\Ur—c
Indeed, using Holder’s inequality, and bounding the number of «’s involved in the above sum by CR,
we find

3/4
) [ng‘]3/2§(CR)1/4( )3 naz) < CRV4H3/2,
a|Aq CUR+c\Ur—c a|AqCUR+c

It follows, since U, C A, that
A(R)
R2

lim sup
R—+o0

=0 (4-16)

and in particular v(Ugyc \ Ur_c) = o(R?). Then we write, using v = curl j + /,
1 1 1 1 .
> xrp) = Efodv=g/th—ng XR*J-
PEA

Let Eg ={0 < xx < 1}. Then since Eg C Ur+c \ Ur—c we have | Eg| < CR and using (4-8) together
with Holder’s inequality we find

1/2
/ XRh§|ER|1/2(/ hz) <CR?,
ER ER

and a similar bound for [ vy g - J using (4-8) again, since it is equal to / Er vy g J - Therefore

1

1
Sar =5 [ o= [ hsord),
oy 2 Jixg=13 2 Jug

the second equality being proved again with the help of (4-8) and Holder’s inequality. Together with
(4-16) and (4-15), this proves (1-19).

There remains to prove (4-11). For this it is convenient to blow-up B(a;, n) to the unit ball B;. Then
(4-11) becomes

1/ ( ’
5 |[Vgv|© +
2 B,

where v(x) = u.(nx), B(x) = nA.(nx) and ne’ = ¢, so that &’ tends to 0 with ¢. Note that (v, B)
depends on ¢ but we omit this in the notation for the rest of the proof.

curl B

2 (1—v?)?
+ 2
2¢’

1
)27T|di|10g;+cd,- +0y,6(1), 4-17)
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2
loc?

choosing to work in the gauge div B =0, B -t = constant on By, we have || B g1(p,) = Cn. Since
j(ug, Ag) is bounded in Lf(’)c(le) for any p < 2, we deduce immediately that || j(v, B)||zr(B,) =

Cn'~2/P_ But by Sobolev embedding, | BllLa(B,) = O(n) for any g > 1 hence the integral of B- j (v, B)
on By is oy(1). Then, since

Since curl A, — h weakly in Li;, it follows that |lcurl B|2(p,y < 2nllcurl A4 z2(p,) < Cn. Then,

|Vgv|*> = [Vv|*=2B- j(v. B) + | B|*|v|,
(4-17) will follow if we show that

1 , , (I- |v]?)? 1
— \Y% - 7 | > ; — ) . -
3 /;31 (| v|* + s > n|d;|log o + Cyg, +05,6(1) (4-18)

To prove (4-18) we modify B in order for the current to be divergence-free: As before we use the
Hodge decomposition j (v) := (iv, Vv) = —V+H + VK with H = 0 on dB;, and let § = ve X Then
denoting e(v) the integrand in (4-18) we have

v?

e(d) =e(w)—VK-j@)+ T|v1<|2.

We replace j(v) = —V1H + VK and note that, integrating by parts, VK - V- H integrates to 0 on Bj.

Therefore
2
/Bl e(v) = /Bl (e(v) + (%— 1)|VK|2) < /Bl e(v).

Thus if we show the lower bound (4-18) for v, then we are done. For this we may assume, without loss
of generality, that the upper bound

1 P e 1 5 W
szl(W”H Son ) S7ldillog 54 Cy, (4-19)

holds.
The advantage is that now we have

j(@)=-VYH+ (1 -]v]*)VK.

But lim,_,o(1 — |v|?) = 0 in L9(B;) for any ¢ > 1, being bounded in L* and tending to 0 in L2
Moreover, we have seen that || j (v, B)|z»(B,) =< Cn'=2/P and that B = O(y) in every L?, so

j(v,B)—j(v)=|v|*B = 0(n) (4-20)

and therefore j(v) = O(n'~2/?) in L?, which implies that H and K are O(n'~2/?) in W -2 It follows
from the above that

Jj(@) + VEH =0, .(1). (4-21)

in L?(By), for every p < 2.
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Moreover, since curl j(ug, Ag) + he — 2md;dq; in W=LP as ¢ — 0, we have that curl j (v, B) +
necurl B — 2md;éy. Hence using (4-20) we deduce —AH = curl j(v) — 2nd;8¢ + 05(1) as e — 0 in
W~1-P_ Since H =0 on dB; we then have

H(x) = —2md;log|x| 4+ oy(1) (4-22)

in whr,
From (4-21), (4-22) we may find radii {r¢}¢ such that

(i) 811_13% re=1. (i) /(@) +VEH|Lr@os,,) =one(1). (ii) | H + 27d; log Iw1.0@8,,) = 0n(1).

We may further require that p := || — 1 uniformly as ¢ — 0 on 0B,,. Indeed from (4-19) we have

1/ 2 1 242 ,
= Vpol= + (1—=p°)*<Cloge
3 Bll ol 2P g

thus a mean value argument easily implies that r, may be chosen such that

1 2, b a0 "2
s [, 1V6F+ a1 =p?? = Cllogs)”.

&

This in turn implies using (5-1) that [[p — 1|z~ (3B,,) — 0 as ¢ > 0.
Then, writing 7 = pe’?, we have j() = p?>Ve, and the above implies that

v=(1+ ﬁ)ei(g"+df9+‘5) for some 6y € R,
where
l@llwi.rB,) = 0ne(l) and ol = 0e(1).

Without going into further detail (see [Bethuel et al. 1994, Chapter VIII], for instance), this implies that

= Viul*+ —— ) >min{ =< Vul*+ —0—u
5 ), (VP05 3, (Ve + 55 =l

From [Bethuel et al. 1994], the right-hand side is precisely equal to 7|d;|log(1/&") + Cg,| +0¢(1), where
the constant Cy is equal to y if d = 1. Thus we have proved (4-18), and then (4-11).

u=e"% on 331} +o0p,e(1).

5. Proof of Proposition 2.1

The proof of Proposition 2.1 is based on the ball construction of R. Jerrard [1999], hence we will only
emphasize the points which need some modification, mostly to take into account the presence of the
magnetic potential A the way we do in [Sandier and Serfaty 2007]. We will denote by ¢, C, respectively,
a small and a large generic universal constant. We will number the constants we need to keep track of.
Throughout this section U is a bounded domain in R? and (u, A) are defined on U.

The first ingredient is a lower bound for the energy of |u| on a circle [Jerrard 1999, Lemma 2.3]. It is
valid for any € > 0.
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Lemma 5.1. Assuming 2r > ¢ > 0 and x are such that the closed ball B(x,r) C U, we have

1 2 (=u?)? (1—m)?
5/ Vjul? + =20 = o 2 (5-1)
dB(x,r) 2¢ £

where m = minyp(x ) |u/.

In contrast to [Jerrard 1999] and because we wish to work with constants independent of U we intro-
duce

Us = {x € U | dist(x,U°) > &}.

Then u : U — C being given we introduce, following Jerrard, S = {x € U, | |u| < %} Assuming u is
continuous the connected components of S which are included in U, are compact, and u/|u| has a well
defined degree, or winding number on their boundary. Then we let

SE = union of the components of .S with nonzero boundary degree.

Still following Jerrard, for any compact K C U such that 0K N Sg = @ we let

degp (u,0K) = Z deg(u, 0S;).

S; component of S

This degree is defined even if |u| vanishes on 0K, provided the points where it vanishes are not in Sg.
The previous lemma implies (see [Jerrard 1999, Proposition 3.3]):

Lemma 5.2. There exists a collection of disjoint closed balls By, ..., By of radii ry,...,r; such that
for all i we have r; > ¢ and e(U N B;) > cqri /¢, and that

k
SenU: c | ) Bi.

i=1

Proof. We only sketch the proof. If x € Sg then either 0B, (x) intersects {|u| < %} forevery e/2<r <e,
in which case Lemma 5.1 implies that e, (U N B(x, €)) > ¢, or there exists /2 <r < g such that |u| > %
on dB;(x), and then the connected component of x in Sg, which has nonzero degree, is included in
B(x,r). The nonzero degree implies again (see [Jerrard 1999]) that e, (U N B(x, €)) > ¢. We thus have
a cover of Sg by balls that satisfy e.(B) > cr(B)/e.

From Besicovitch’s lemma, there exists a disjoint subcollection { By }; such that {Ek }x covers Sg,
where Ek = CBy, with C a universal constant. These balls still satisfy e;(B) > cr(B)/e, though with a
smaller constant. Then, grouping the balls which intersect in larger ones as in [Jerrard 1999] (see also
[Sandier and Serfaty 2000]) we can obtain a disjoint cover of Sg with the same property. The condition
r; > ¢ is trivially verified since the balls we started with had radius ¢. Note also that the balls obtained
here only depend on Sk, hence on u. O

Still following Jerrard, we have:
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Proposition 5.3. Choose c; € (0, ¢1) small enough and let

1
Ae(X) = min —2 E— .
e x1+% +ch

Then, assuming that B, C Ug, that 0B, N Sg = @ and that e <r < |d|/2, where d = degg(u, 0B;)
is assumed to be different from 0, we have

1 2 1 2 1 —1yl2)? > r -
2/8Br|VAu| +2/B |curl A +42 (1 [ul*)” = Ag al) (5-2)

Moreover, the primitive function Ag(x) = fox Ag is increasing, s = N(s)/s is decreasing,

lim Ag(s) _ min(cy, ¢2) - C_I’ Ag(e) > &)
SN0 S € e € g

and finally, for any ¢ < s < % and for some Cy > 0,
Ae(s) = wlog = — Cy. (5-3)
e

Proof. First, in the case where dB, intersects {|u| < %} we deduce from (5-1) that (5-2) is satisfied with
c2 = co/4.
When on the contrary |u| > 2 on 0B, we have degg (1, 0B,) = deg(u, dB,). Then we bound from

below — faB |u|?|Vo — A|?, where u = |u|e’? as follows: Still denoting m = minyp, |u|, using the
Cauchy —Schwarz inequality we have

2 1 9 2 2
1/ Vo — a2 =" / W _a4c) =2 ond-x)?
2 JsB 2 2mr . 4y

where we write X := [ curl A = [;5 A-7. On the other hand, by Cauchy—Schwarz again

1 1 > x?
- / curl A|% > [ curlA ) =
2 /B, 2mr? : 2nr?

Adding the two relations we obtain

1 2 2 1 2 1 (m? 2 1o
= |u|“|Vo — A|“ + = curl A > — —Qnrd - X)"+-X").
2 0B, 2 B, 2y 2 r

Minimizing the right-hand side with respect to X yields

1 d2 2
l/ |u|2|V(p—A|2+—/ |curl 4| > Tz m 5 (5-4)
2 JyB, 2 Jp, rop4mr
2
Adding (5-1) we deduce for r > ¢ that
w|d d 1 —m)?
ec(0By) = |r| 4] +CO( ) . (5-5)

r
— z &
+2
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If |d| > 1, then either m? < 2/3 and we find e, > ¢/¢ for a well chosen ¢ > 0 or m? > 2/3 and, since
r/2 < |d|/4, we have m™2 +r/2 <3/2 +|d|/4 < |d| implying ez > n|d|/r. Thus, if |d| > 1, (5-2) is
satisfied. If |d| = 1 then minimizing the right-hand side of (5-5) with respect to m yields

1
rl+L e

cor

ee(0By) >

so that in every case we have e, (0B;) > A.(r/|d]), if ¢, is chosen small enough.
We now turn to the properties of A,. Since Ag is positive, decreasing, then A, is increasing and
Ag(s)/s is decreasing. It is clear that as s — 0, we have A.(s) ~ min(cg, ¢3)/e ~ As(s)/s. Moreover,

if x > ce, with ¢ = r/c,, then
1

1+ Tz

CcoX

Ae(x) =

hence, if s > ce,

N
A(s)>/ ——dx>/ z(l—z—ﬁ)dxznlogf—co,
1+ % +c0x ce X 2 cox €

for some constant Cy. If s < ce then the inequality remains true if Cyp is chosen large enough, since
Ag(s) = 0.
Finally, A¢(g) > eAe(€) = c3, if ¢3 > 0 is chosen small enough. O

From there, the ball construction procedure (growing and merging of balls) from [Jerrard 1999] (or
see [Sandier and Serfaty 2000, Proposition 3.1]) allows one to deduce this:

Proposition 5.4. For any 0 < s < % there exists a family of disjoint closed balls B(s) (depending only

on ug) such that:

(1) The family of balls is monotonic; that is, if s < t, we have B(s) C B(t). Moreover, denoting by r (B)
the radius of B, the function s — ZBG%(S) r(B) is continuous.

(2) For any s we have Sg C B(s).

(3) For any B € %R(s),
e n B zr(p) 2.
(4) If B € B(s) and B C Uy then, letting dp = deg g (ug, BB), we have r(B) > s|dp|.

Proof. We let B(sg) be the family of balls given by Lemma 5.2, where we choose sy small enough so
that items 3 and 4 are satisfied (item 2 obviously is). We let B(s) = B(sg) for every s < sg. For s > 59
we apply the method of growing and merging of [Jerrard 1999] which we sketch briefly: It consists in
continuously increasing the parameter s and at the same time making those balls included in U, such that
r(B) = s|dpg| grow so that the equality remains satisfied. When balls touch, the parameter s is stopped
and the balls are merged into a larger ball with radius the sum of the radii of the merged balls, and this
is repeated if the resulting family is still not disjoint. This does not change the total radius and when it
is done — that is, when the family is disjoint again — the increasing of s is resumed, and the process is



IMPROVED LOWER BOUNDS FOR GINZBURG-LANDAU ENERGIES VIA MASS DISPLACEMENT 793

repeated This yields a family of disjoint closed balls which is monotonic, such that s — > Bea(s) " (B)
is continuous and such that (B) > s|dpg| for every ball included in U,. Obviously Sg N U, C %B(s) for
every s. Also the growing and merging process depends only on the initial balls and the degrees of u,,
hence on u;.

The lower bound e.(U N B) > r(B)A¢(s)/s is true initially and is preserved through the merging
process, it is also preserved through the growing process as long as (5-2) remains valid, i.e., ¥(B) <
|dp|/2 for every B C U, such that dg # 0. This results from the properties of A, as detailed in [Jerrard
1999]. Then for the process to stop, there must be a ball B for which r(B) = s|dp|, i.e., a growing ball,
with r(B) > |dg|/2, hence we must have s > % O

Proof of Proposition 2.1. We first construct a family %’(s) containing Sg instead of {x € U | |u| < %}
but satisfying items (2) and (3) in the conclusion of the proposition.

Under the hypotheses, Proposition 5.4 applies, and yields for every 0 < s < % a family of balls B’ (s)
satisfying the four items stated. Choosing s¢ small enough we have A(sg)/so > ¢/e. Hence, letting rg
denote the total radius of the balls in B’ (sg),

eP>Go(u. A) > ?

and therefore ro < C gl=h.
Let r € (Cel =P, %), and let r; be the total radius of the balls in %’(%). If r > ry then %’(%) satisfies
item (2) trivially and moreover for any B € %' (%) we have from Proposition 5.4 and using (5-3) that

ex(B) = dglo(3) = mldal (1og 5, ) = nlda (10g 7 ).
2¢e Cgt
for any r < % and any C, > 2, proving item (3) in this case.
If r < rq then there exists s € (sq. %) such that B’ := B'(s) satisfies r(B’) = r. Then item 2 of the
proposition is satisfied for this collection. Let us check item 3.
Assume then e, (B') < C log(r/¢), with 2 < C < (r/ e)'/2. We show by contradiction that if M is

chosen large enough, then
r

s >

Z e
Since es(B') > rAg(s)/s and since Ag(s)/s is decreasing, if s < r/(MC) and r/(MC) < % then

ElogzzMGA8 (L_) ZnMélog( r_)—COMé.
3 MC eMC

It follows that
r —
(1—aM)log—+naMlogC +aMlogM —CyM >0,
I3

which yields a contradiction for M = 3/ and r > C'e, with C large enough, recalling that C < (r/¢)!/2.
Therefore s > 7 /(3C) and then for every B € B’ such that B C U, we have

Ae(s)
S

es(B) 2 r(B)

mr
> |dp|Ae(s) > |d|Ae (f) ;
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which in view of (5-3) yields, for all B € B’ such that B C Uk,

ee(B) > 7|dp| (log L c) ,
eC

if C is chosen large enough.

It remains to modify %’(s) so that S := {x € Ug | |u| < %} C B(r). First we note that a well known
application of the coarea formula yields rather easily (see [Sandier and Serfaty 2007, Proposition 4.8])
that S can be covered by a collection of disjoint closed balls € such that r(€) < CeG, < C ¢!~ Then
for every s we do the merging of the balls in 6 U %’(s) as in the proof of Proposition 5.4 to obtain %(s).
If we chose s such that (%'(s)) = r/2 with Ce'"P<r<landC large enough, then r (%B(s)) < r since
r(€) < Ce!=P. Moreover, if B € B(s) is such that B C U, then deg(u, dB) is the sum of deg(u,dB’)
for B’ € B/(s) and B’ C B. Then, if e,(B) < C log(r/2¢) the same bound holds for the B’’s and
summing the above lower bounds we find

¥
ec(B) > m|dp||log—=—C ).
¢(B) |dB| ( g 2eC )
Changing the constant C we can get rid of the factor 2 and %B(s) has all the desired properties. O
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