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ON THE GLOBAL WELL-POSEDNESS OF ENERGY-CRITICAL SCHRODINGER
EQUATIONS IN CURVED SPACES

ALEXANDRU D. IONESCU, BENOIT PAUSADER AND GIGLIOLA STAFFILANI

In this paper we present a method to study global regularity properties of solutions of large-data critical
Schrodinger equations on certain noncompact Riemannian manifolds. We rely on concentration compact-
ness arguments and a global Morawetz inequality adapted to the geometry of the manifold (in other words
we adapt the method of Kenig and Merle to the variable coefficient case), and a good understanding of the
corresponding Euclidean problem (a theorem of Colliander, Keel, Staffilani, Takaoka and Tao).

As an application we prove global well-posedness and scattering in H! for the energy-critical defocus-
ing initial-value problem

(0 + Agu = ulu)*,  u(0) =g,

on hyperbolic space H3.
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1. Introduction

The goal of this paper is to present a somewhat general method to prove global well-posedness of critical!
nonlinear Schrddinger initial-value problems of the form

(i0; +Ag)u=N(u), u(0)=0g, (1-1)

on certain noncompact Riemannian manifolds (M, g). Here Ag = g (9; i — Fl.kj dx) is the (negative)
Laplace—Beltrami operator of (M, g). In Euclidean spaces, the subcritical theory of such nonlinear
Schrodinger equations is well established; see for example the books [Cazenave 2003; Tao 2006] for
many references. Many of the subcritical methods extend also to the study of critical equations with small

Ionescu was supported in part by a Packard Fellowship, and Staffilani by NSF Grant DMS 0602678. Pausader and Staffilani

thank the MIT/France program during which this work was initiated.

MSC2000: 35Q55.

Keywords: global well-posedness, energy-critical defocusing NLS, nonlinear Schrodinger equation, induction on energy.
THere critical refers to the fact that when (M, g) = (R3, §; ), the equation and the control (here the energy) are invariant

under the rescaling u(x,t) — kl/zu()\x, A21).
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data. The case of large-data critical Schrodinger equations is more delicate, and was first considered in
[Bourgain 1999] and [Grillakis 2000] for defocusing Schrodinger equations with pure power nonlinearities
and spherically symmetric data. The spherical symmetry assumption was removed in dimension d = 3
in [Colliander et al. 2008]; global well-posedness was then extended to higher dimensions d > 4 in
[Ryckman and Visan 2007; Visan 2007].

A key development in the theory of large-data critical dispersive problems was the article [Kenig and
Merle 2006], on spherically symmetric solutions of the energy-critical focusing NLS in R3. The methods
developed in this paper found applications in many other large-data critical dispersive problems, leading
to complete solutions or partial results. We adapt this point of view in our variable coefficient setting as
well.

To keep things as simple as possible on a technical level, in this paper we consider only the energy-
critical defocusing Schrédinger equation

(i0; + Ag)u = ulul* (1-2)

in hyperbolic space H?. Suitable solutions of (1-2) on the time interval (77, T») satisfy mass and energy
conservation, in the sense that the functions

1 1
B0 = [ w0 de E'wo =3 [ NaoPdurg [ e a3
H3 2 H3 6 H3
are constant on the interval (77, T5). Our main theorem concerns global well-posedness and scattering in
H'(H?3) for the initial-value problem associated to (1-2).

Theorem 1.1. (a) (Global well-posedness.) If ¢ € H'(H3)? then there exists a unique global solution
u € C(R: H (H?)) of the initial-value problem

(i0: + Ag)u = ulul*, u(0)=¢. (1-4)

In addition, the mapping ¢ — u is a continuous mapping from H'(H3) to C(R : H' (H?)), and the
quantities E°(u) and E'(u) defined in (1-3) are conserved.

(b) (Scattering.) We have the bound
lull Lrogxry = CUPI 1 3y)- (1-5)
As a consequence, there exist unique u+ € H'(H?) such that
||u(t)—eitAgui||H1(H3) =0ast— +oo. (1-6)

It was observed by Banica [2007] that hyperbolic geometry cooperates well with the dispersive nature
of Schrodinger equations, at least in the case of subcritical problems. In fact the long time dispersion of
solutions is stronger in hyperbolic geometry than in Euclidean geometry. Intuitively, this is due to the
fact that the volume of a ball of radius R 4 1 in hyperbolic spaces is about twice as large as the volume

2Unlike in Euclidean spaces, in hyperbolic spaces H¥ one has the uniform inequality fya | fI?du < Jua IVS |2 d for any
fe C0°°(|H]d). In other words H!(H?) < L2(H9).
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of a ball of radius R, if R > 1; therefore, as outgoing waves advance one unit in the geodesic direction
they have about twice as much volume to disperse into. This heuristic can be made precise; see [Anker
and Pierfelice 2009; Banica 2007; Banica et al. 2008; 2009; Banica and Duyckaerts 2007; Bouclet 2011;
Christianson and Marzuola 2010; Ionescu and Staffilani 2009; Pierfelice 2008] for theorems concerning
subcritical nonlinear Schrodinger equations in hyperbolic spaces (or other spaces that interpolate between
Euclidean and hyperbolic spaces). The theorems proved in these papers are stronger than the corresponding
theorems in Euclidean spaces, in the sense that one obtains better scattering and dispersive properties of
the nonlinear solutions.

We remark, however, that the global geometry of the manifold cannot bring any improvements in the
case of critical problems. To see this, consider only the case of data of the form

PN (x) = N2y (N W™ (x)), (1-7)

where ¥ € C$°(R?) and W : R? — H? is a suitable local system of coordinates. Assuming that v is fixed
and letting N — oo, the functions ¢ € C(;’O([H]3) have uniformly bounded H' norm. For any T > 0 and
Y fixed, one can prove that the nonlinear solution of (1-4) corresponding to data ¢ is well approximated
by

N'2y(N U™ (x), N?%r)

on the time interval (—T N =2, TN ~2), for N sufficiently large (depending on 7" and V), where v is the
solution on the time interval (—7, T') of the Euclidean nonlinear Schrodinger equation

(id; + Av =v|v]*, v(0)=1. (1-8)

See Section 4 for precise statements. In other words, the solution of the hyperbolic NLS (1-4) with data
¢ can be regular on the time interval (—7'N ~2, TN ~2) only if the solution of the Euclidean NLS (1-8)
is regular on the interval (—7', 7). This shows that understanding the Euclidean scale invariant problem
is a prerequisite for understanding the problem on any other manifold. Fortunately, we are able to use the
main theorem of Colliander et al. [2008] as a black box (see the proof of Lemma 4.2).

The previous heuristic shows that understanding the scaling limit problem (1-8) is part of understanding
the full nonlinear evolution (1-4), at least if one is looking for uniform control on all solutions below
a certain energy level. This approach was already used in the study of elliptic equations, first in the
subcritical case (where the scaling limits are easier) by Gidas and Spruck [1981] and also in the H 1
critical setting, see for example Druet, Hebey and Robert [Druet et al. 2004], Hebey and Vaugon [1995],
Schoen [1989] and (many) references therein. Note however that in the dispersive case, we have to
contend with the fact that we are looking at perturbations of a linear operator i d; + Ag whose kernel is
infinite dimensional.

Other critical dispersive models, such as large-data critical wave equations or the Klein—Gordon
equation have also been studied extensively, both in the case of the Minkowski space and in other Lorentz
manifolds. See, for example, [Bahouri and Gérard 1999; Bahouri and Shatah 1998; Burq et al. 2008;
Burq and Planchon 2009; Grillakis 1990; 1992; Ibrahim and Majdoub 2003; Ibrahim et al. 2009; 2011;
Kapitanski 1994; Kenig and Merle 2008; Killip et al. 2012; Laurent 2011; Shatah and Struwe 1993; 1994;
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Struwe 1988; Tao 2006] for further discussion and references. In the case of the wave equation, passing
to the variable coefficient setting is somewhat easier due the finite speed of propagation of solutions.

Nonlinear Schrodinger equations such as (1-1) have also been considered in the setting of compact
Riemannian manifolds (M, g); see [Bourgain 1993a; 1993b; Burq et al. 2004; 2005; Colliander et al.
2010; Gérard and Pierfelice 2010]. In this case the conclusions are generally weaker than in Euclidean
spaces: there is no scattering to linear solutions, or some other type of asymptotic control of the nonlinear
evolution as t — co. We note however the recent result of Herr, Tataru and Tzvetkov [Herr et al. 2011]
on the global well-posedness of the energy critical NLS with small initial data in H'(T?).

To simplify the exposition, we use some of the structure of hyperbolic spaces; in particular we exploit
the existence of a large group of isometries that acts transitively on H9. However the main ingredients in
the proof are more basic, and can probably be extended to more general settings®. These main ingredients
are:

(1) a dispersive estimate such as (2-24), which gives a good large-data local well-posedness/stability
theory (Propositions 3.1 and 3.2);

(2) a good Morawetz-type inequality (Proposition 3.3) to exploit the global defocusing character of the
equation;

(3) a good understanding of the Euclidean problem, provided in this case by a result of Colliander, Keel,
Staffilani, Takaoka and Tao [Colliander et al. 2008, Theorem 4.1];

(4) some uniform control of the geometry of the manifold at infinity.

The rest of the paper is organized as follows: in Section 2 we set up the notations, and record the main
dispersive estimates on the linear Schrodinger flow on hyperbolic spaces. We prove also several lemmas
that are used later.

In Section 3 we collect all the necessary ingredients described above, and outline the proof of the main
theorem. The only component of the proof that is not known is Proposition 3.4 on the existence of a
suitable minimal energy blow-up solution.

In Section 4 we consider nonlinear solutions of (1-4) corresponding to data that contract at a point,
as in (1-7). Using the main theorem in [Colliander et al. 2008] we prove that such nonlinear solutions
extend globally in time and satisfy suitable dispersive bounds.

In Section 5 we prove our main profile decomposition of H!-bounded sequences of functions in
hyperbolic spaces. This is the analogue of Keraani’s theorem [2001] in Euclidean spaces. In hyperbolic
spaces we have to distinguish between two types of profiles: Euclidean profiles which may contract at a
point, after time and space translations, and hyperbolic profiles which live essentially at frequency* N = 1.
Hyperbolic geometry guarantees that profiles of low frequency N < 1 can be treated as perturbations.

3Two of the authors have applied a similar strategy to prove global regularity of the defocusing energy-critical NLS in other
settings, such as T3 [Tonescu and Pausader 2012a] and R x T3 [Ionescu and Pausader 2012b], where other issues arise due to the
presence of trapped geodesics or the lower power in the nonlinearity.

4Here we define the notion of frequency through the heat kernel, see (2-28).
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Finally, in Section 6 we use our profile decomposition and orthogonality arguments to complete the proof
of Proposition 3.4.

2. Preliminaries

In this subsection we review some aspects of the harmonic analysis and the geometry of hyperbolic spaces,
and summarize our notations. For simplicity, we will use the conventions in [Bray 1994], but one should
keep in mind that hyperbolic spaces are the simplest examples of symmetric spaces of the noncompact
type, and most of the analysis on hyperbolic spaces can be generalized to this setting (see, for example,
[Helgason 1994]).

Hyperbolic spaces: Riemannian structure and isometries. For integers d > 2 we consider the Minkowski
space R4+! with the standard Minkowski metric —(dx®)2 4 (dx!)2+. ..+ (dx?)? and define the bilinear
form on R9+1 x Rd"'l,
[e, 1= x00 —xtpt o= xdy.
Hyperbolic space H is defined as
HY = {x e R+ . [x,x] =1 and x° > 0}.

Let 0 = (1,0,...,0) denote the origin of H9. The Minkowski metric on R?*1 induces a Riemannian
metric g on H?, with covariant derivative D and induced measure dy.

We define G := SO(d, 1) = SO, (d, 1) as the connected Lie group of (d + 1) x (d + 1) matrices that
leave the form [ -, -] invariant. Clearly, X € SO(d, 1) if and only if

trX'Id’l X = Id,l» det X = 1, X()() >0,

where I ; is the diagonal matrix diag[—1,1,..., 1] (since [x, y] = —"x- 141 - p). Let K = SO(d) denote
the subgroup of SO(d, 1) that fixes the origin 0. Clearly, SO(d) is the compact rotation group acting on

the variables (x!, ..., x9). We define also the commutative subgroup A of G,
chs shs 0
A:=<Jas=| shs chs 0 seRy, 2-1)
0 0 I;-4

and recall the Cartan decomposition
G=KALK, Aj:={as:s5€][0,00)}. (2-2)

The semisimple Lie group G acts transitively on HY and hyperbolic space H¥ can be identified
with the homogeneous space G/K = SO(d, 1)/ SO(d). Moreover, for any & € SO(d, 1) the mapping
Ly :H? - H?, Lj,(x) = h-x, defines an isometry of H?. Therefore, for any 4 € G, we define the
isometries

wp L2HY) — L2M9),  mp(f)(x) = f(h~"-x). (2-3)
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We fix normalized coordinate charts which allow us to pass in a suitable way between functions defined
on hyperbolic spaces and functions defined on Euclidean spaces. More precisely, for any # € SO(d, 1)
we define the diffeomorphism

U, RS HY, w0l v =k (V14 A9, (2-4)
Using these diffeomorphisms we define, for any / € G,
iyt CRY) — CHY), Tp(N)x) = [ (¥ (). 2-5)

We will use the diffeomorphism Wj as a global coordinate chart on H4, where I is the identity element
of G. We record the integration formula

/ £00) dp(x) = / FOUr) + o) dv (2-6)
H4 R4
for any f € Co(H?).

The Fourier transform on hyperbolic spaces. The Fourier transform (as defined by Helgason [1965] in
the more general setting of symmetric spaces) takes suitable functions defined on H? to functions defined
onRx S9! Forw e S? and A € C, let b(w) = (1, w) € R4 and

Byw:HY > C, Iy o(x) =[x, b(w)]*77,

where
p=(d-1)/2.

It is known that
Aghypw =—M+ pP)hy 0. 2-7)

where Ag is the Laplace—Beltrami operator on H¥. The Fourier transform of feC (H?) is defined by
the formula

Fowor= [ Faerdn= [ @l b@)* du e9)
This transformation admits a Fourier inversion formula: if f € Cé’o([H]d) then
= [ [ o b@r Pl ddo. 29)
where, for a suitable constant C, 6R)
i
c(A)=C Torin

is the Harish-Chandra c-function corresponding to H¥, and the invariant measure of S¢~! is normalized
to 1. It follows from (2-7) that

Agf(h.w) ==+ p) f (L. o). (2-10)
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We record also the nontrivial identity

/ ];()\, w)|x, b(a))]—ik—pdw — / f(_)\’ w)[x. b(a))]”‘_pda)
sd-1 gd—1

for any f € C§°(|H]d), L eC,andx € H.
According to the Plancherel theorem, the Fourier transform f — f extends to an isometry of LZ([H]d)
onto L2(Ry x S~ |¢(A)|"2d A dw); moreover

- 1 ~ —_—
[, @@= [ Reo) ool dido. @1
He RxS4—1

for any fi, f» € L2(H?). As a consequence, any bounded multiplier m : Ry — C defines a bounded
operator T}, on L2(H?) by the formula

(A, @) =mQ) - f(h, ). (2-12)

The question of L? boundedness of operators defined by multipliers as in (2-12) is more delicate if
p # 2. A necessary condition for boundedness on L? ([H]d) of the operator T, is that the multiplier m
extends to an even analytic function in the interior of the region 7, = {A € C: |JA| < |2/p —1]|p} [Clerc
and Stein 1974]. Conversely, if p € (1, 00) and m : I, — C is an even analytic function which satisfies
the symbol-type bounds

0%m()| < C(1+ )™ foranya €[0,d +2]NZand A € T, (2-13)

then T}, extends to a bounded operator on L?(H?) [Stanton and Tomas 1978].

As in Euclidean spaces, there is a connection between convolution operators in hyperbolic spaces and
multiplication operators in the Fourier space. To state this connection precisely, we normalize first the
Haar measures on [ and G such that [, 1 dk =1 and

[ reoag= [ rodu
G H4
for any f € Co(H?). Given two functions f, f> € Co(G) we define the convolution
(s 0 = [ i) fale™ i) d. @-14)
A function K : G — C is called K-biinvariant if
K(kigky) = K(g) forany ky,k, € K. (2-15)
Similarly, a function K : H? — C is called [K-invariant (or radial) if
K(k-x)= K(x) for anykeKandxel]—l]d. (2-16)

If f, K € Co(H?) and K is K-invariant then we define (compare to (2-14))

(f % K)(x) = /G flg-0K(g™" -x) dg. 2-17)



712 ALEXANDRU D. IONESCU, BENOIT PAUSADER AND GIGLIOLA STAFFILANI

If K is K-invariant then the Fourier transform formula (2-8) becomes

K\, o)=KO) = /H K)o (x) dp, (2-18)

where

0= [ b do 2-19)
gd—1
is the elementary spherical function. The Fourier inversion formula (2-9) becomes
o0
K@ = [ RO® @It di, (2-20)
0

for any K-invariant function K € C*° (H?). With the convolution defined as in (2-17), we have the
important identity

(f *K)(h,0) = f(h ) K() (2-21)

for any f, K € Co(H?), provided that K is KK-invariant®.

We define now the inhomogeneous Sobolev spaces on H<. There are two possible definitions: using
the Riemannian structure g or using the Fourier transform. These two definitions agree. In view of (2-10),
for s € C we define the operator (—A)*/2 as given by the Fourier multiplier A — (A2 + p2)%/2. For
p € (1,00) and s € R we define the Sobolev space W ?>S(H?) as the closure of Cg? (H%) under the norm

1S lwos @aay = 1(=A)"2 [ 1l Lo a)-

For s € R let H® = W25, This definition is equivalent to the usual definition of the Sobolev spaces
on Riemannian manifolds (this is a consequence of the fact that the operator (—Ag)s/ 2 is bounded on
L?(H?) for any s € C, fs <0, since its symbol satisfies the differential inequalities (2-13)). In particular,
fors =1 and p € (1, 00),

1
1w sty =100 Pl <o ([ 19117 i) ’ @22
where
Ve f1:=|D%fDaf|".
We record also the Sobolev embedding theorem
WhPSes 9 if l<p<g<ooand s=d/p—d/q. (2-23)

Dispersive estimates. Most of our perturbative analysis in the paper is based on the Strichartz estimates
for the linear Schrodinger flow. For any ¢ € HS(HY), s € R, let ¢/'22¢ € C(R : H*(H%)) denote the
solution of the free Schrédinger evolution with data ¢, i.e.,

eitBep(h, w) = p(A, w) - e 112 +0%)

3 Unlike in Euclidean Fourier analysis, there is no simple identity of this type without the assumption that K is K-invariant.
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The main inequality we need is the dispersive estimate® (see [Anker and Pierfelice 2009; Banica 2007;
Banica et al. 2008; Ionescu and Staffilani 2009; Pierfelice 2008])

“eitAg ooy S |t|—d(1/1)—1/2)’ pe2d/(d+2).2, p'=p/(p—1), (2-24)

for any ¢ € R\ {0}. The Strichartz estimates below then follow from a general theorem from [Keel and
Tao 1998].

Proposition 2.1 (Strichartz estimates). Assume that d > 3 and I = (a, b) C R is a bounded open interval.
() If ¢ € L*(H?) then
1€ 2% bl (oo 2 p2 2002 gy S 1912 (2-25)

(i) If F e (L'L2 + L2292y (1  T) then

t .
H / ¢! =9)0e F(s) ds (2-26)
a

<
SWFN Ly 24 r2r20/@ 2 paxry:

(LSPL2NL2L2Y =2y (Hd xT)

To exploit these estimates in dimension d = 3, for any interval / CR and f € C(I : H™'(H?)) we

define
I zay =1L Lo, @exrys

1/ llskcry =M= Fl oo 2nr2re)@ixry: K €10,00), 2-27)
1/ vk = 1A Fll 122185 @ry: K €10.00).

We use the S'! norms to estimate solutions of linear and nonlinear Schrodinger equations. Nonlinearities
are estimated using the N'! norms. The L!° norm is the “scattering” norm, which controls the existence
of strong solutions of the nonlinear Schrodinger equation, see Proposition 3.1 and Proposition 3.2 below.

Some lemmas. In this subsection we collect and prove several lemmas that will be used later in the paper.
For N > 0 we define the operator Py : L2(H3) — L2(H3),

_ —2
Py = N"?AgeN e,

— P (2-28)
Py f(h,w)==N"2A2+ e N "AHD £ o).

One should think of Py as a substitute for the usual Littlewood—Paley projection operator in Euclidean
spaces that restricts to frequencies of size & N; this substitution is necessary in order to have a suitable L?
theory for these operators, since only real-analytic multipliers can define bounded operators on L? (H?)
[Clerc and Stein 1974]. In view of the Fourier inversion formula we have

Paf) = [ | F0) PR3 ),

SIn fact this estimate can be improved if || > 1, see [lonescu and Staffilani 2009, Lemma 3.3]. This leads to better control
of the longtime behavior of solutions of subcritical Schrodinger equations in hyperbolic spaces, compared to the behavior of
solutions of the same equations in Euclidean spaces (see [Banica 2007; Banica et al. 2008; Ionescu and Staffilani 2009; Anker
and Pierfelice 2009]).
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where
|PN(r)| S N3(14+ Nr)Pe . (2-29)

The estimates in the following lemma will be used in Section 5.
Lemma 2.2. (i) Given € € (0, 1] there is Re > 1 such that for any x e H*, N > 1, and f € H'(H?),
1PN OIS N Y2 g g1 o) + €l S TLoges))
where B(x,r) denotes the ball B(x,r) ={y e H3 :d(x,y) <r}.
(ii) Forany f € H'(H?),

2/3
1oy S 1915y sup [N7212x 7001
xeH?
Proof. (1) The inequality follows directly from (2-29):
| Pn f(X)] S/ VASRI IPN(d(x,y))ldM(y)+/ | SO PN (d(x, y)dp(y)
B(x,R.N— “B(x,ReN—1)

SIS e, ren-1)llLo@3) - An,0,6/5 + 1L/ | Lo @3y - AN, Re.6/5
where, for R € [0,00), N €[1,00) and p €[1,2]

1/p I 1/p
Angpi= ( f | Py (d(0, y))l”du(y)) < ( f |PN(r>|P(shr>2dr)
d(0,y)>RN—1 RN-1

oo 1/p
§N3(/ 4! +Nr)_5pr2dr) < N3P+ R
RN-!

The inequality follows if R = 1/e.
(i) Such improved Sobolev embeddings in various settings have been used before, for example, in
[Bahouri and Gérard 1999; Keraani 2001]. For any f € H!(H?) we have the identity

o0
f=c N='PnN(f)dN. (2-30)
N=0
Thus, with 4 := supp> ||N_1/2PNf||Loo(H3)

) ) .dN dN,
/|f|6du5// P 1 P fL e
H3 0=<N|=<...<Ng N6

dN5 dN6
<A4/ / N2| Py, f1| Py f] 25 406
H3 0=<N5=<Ng N N

sA“/f NPy f12 dNdp.
H3 JOo

where the last inequality follows by Schur’s lemma. The claim follows since

o0
/u—nz fo NPy fIP dNdp = cl|(=D)"2 [ 1 253,
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as a consequence of the Plancherel theorem and the definition of the operators Py, and, for any N € [0, 1),

INTY2Py fll Loy S I Paf | Lo sy (2-31)
O

We will also need the following technical estimate:

Lemma 2.3. Assume € H'(H?) satisfies

1Vl g < 1. sup K2 Pgel™ey(x)| <8, (2-32)
=y
xeH3

for some § € (0, 1]. Then, for any R > 0 there is C(R) > 1 such that

N2 Vel Bayr| s 15 <C(R)SV®  (233)
1 X

(B(x0, RN~ 1)x(tp—R2N—2,tp+R2N~2))

forany N > 1, any ty € R, and any xo € H3.

Proof. We may assume R =1, xo =0, 7y = 0. It follows from (2-32) that for any K >0 and 7 € R
IPxe 2y | pooqsy S SK'V2 || Pre™ ey Loy < 1

therefore, by interpolation,
||PK€”Ag1ﬁ||L12(H3) <s2g4,

Thus, for any K > 0 and ¢ € R,
|Ve (Pre™ )| iz < 82K V4K + 1),
which shows that, for any K > 0 and N > 1,
NY2 Vg (Pre™ 5 ) 1511575 (g -ty 2.2y S 82KV K + DN T4, (2-34)
We will prove below that, forany N > 1 and K > N,
||Vg(PKeitAg ) ||L)2mt(B(O,N_l)X(—N_Z,N_z)) < (NK)™V2, (2-35)
Assuming this and using the energy estimate
Vg (PKeitAg V) ”L‘,’OL,%(IH]3><R) <1
we have, by interpolation,
Ve (Pre ¥l s 12 (0.N-1)x(-N-2.n-2)) S (VK) T2,
Therefore, forany N > 1and K > N
1/2 itAg 1/5 pr—1/5
N ”Vg (PKel € W)“L?L)ICS/S(B((),Nfl)X(—Nfz,N*Z)) <N K . (2-36)

The desired bound (2-33) follows from (2-34), (2-36), and the identity (2-30).
It remains to prove the local smoothing bound (2-35). Many such estimates are known in more general
settings; see, for example, [Doi 1996]. We provide below a simple self-contained proof specialized to
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our case. Assuming N > 1 fixed, we will construct a real-valued function a = ay € C*®(H?3) with the
properties

|D%Dya| <1 in H?,
Ag(Aga) S N? in H?, (2-37)
g\—8
XXy Nlpgn-1)yS X*XPDyDga  in 1 for any vector-field X € T'(H?).

Assuming such a function is constructed, we define the Morawetz action
Ma©) =23 [ Dea(x)- i) D () di (),
H3

where u := Pg eithe Y. A formal computation (see [lonescu and Staffilani 2009, Proposition 4.1] for a
complete justification) shows that

8,Ma(t)=4§)’t/ D“Dﬂa-DauDﬂitdu—/ Ag(Aga)-|ul?dpu.
H3 H3

Therefore, by integrating on the time interval [-N ~2, N 2] and using the first two properties in (2-37),
N—2
4/ / R(D*DPa- DyuDgit) dpdt
—N—2 JH3

N*Z
<2 swp M1+ [ [ 18] P dds
—N—2 JH3

[t|I<N—2

N—2
< sup (w2 @l g1 sy + N / |7 20y 42 S K™+ NK 2.
|f|<N—2 —-N—2

The desired bound (2-35) follows, in view of the inequality in the last line of (2-37) and the assumption
K > N since a is real valued.

Finally, it remains to construct a real-valued function a € C % (H?) satisfying (2-37). We are looking
for a function of the form

a(x):=a(chr(x)), r=d(0,x), aeC®(l,00)). (2-38)

To prove the inequalities in (2-37) it is convenient to use coordinates induced by the Iwasawa decomposition
of the group G: we define the global diffeomorphism

O:RZxR—H>, d@! v?s)="(chs+e S |v?/2,shs+e5|v|?/2, e vl e™5v?),
and fix the global orthonormal frame
e3:=10ds, e1:=¢€"0,1, ey:=e’0,.
With respect to this frame, the covariant derivatives are

D eg =68qpes, Deyes =—ey, Dejeq = Dejez =0 fora,p=1,2.
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See [lonescu and Staffilani 2009, Section 2] for these calculations. In this system of coordinates we have
chr =chs+e 5|v]?/2. (2-39)
Therefore, for a as in (2-38), we have
Dsa = (shs—e*v|?/2)-d'(chr), Dija=v'-d(chr), D,a=v*-d(chr).

Using the formula

DaDﬂa:e(x(eﬂ(a))_(Deaeﬁ)(aL avﬂ = 1727 37
we compute the Hessian:

DiDia= @"?a"(chr)+chra'(chr), D,Dya= v*)?a"(chr)+chrd'(chr),

D, Dya = D,Dya=v"v?d"(chr), D3Ds f = (shs—e*|v|?/2)%d"(chr) +chrd (chr),
D{D3a=D3Dia=v'(shs—e*v|?>/2)d"(chr),

D,D3a = D3Dya =v?(shs —e *|v|?/2)d”" (chr).

Therefore, using again (2-39),
D%aDya = (shr)?(@(chr))?, Aga= ((chr)*>—1)a"(chr)+3(chr)d (chr), (2-40)
and
X*XPDyDga =chrd (chr)| X|? +a"(chr)(X o' + X202 + X3(shs —e " [v]?/2))2.  (2-41)
We fix now a such that
@(y):=0"—1+N72 yell, o).

The first identity in (2-37) follows easily from (2-40). To prove the second identity in (2-37), we use
again (2-40) to derive

Aga =b(chr), where b(y) = 3y(y2—1+ N_z)_l/2 —y0*P=1D0O* -1+ N_z)_3/2.
Using (2-40) again, it follows that
|Ag(Aga)| < y2(r -1+ N™%)73/2 where y =chr,
which proves the second inequality in (2-37). Finally, using (2-41),

X*XBDyDga > chrd (chr)|X|* — ((chr)® = 1)@ (chr)| | X |
= N7 2chr((chr)®> =14+ N"2)73/21x 2,

which proves the last inequality in (2-37). This completes the proof of the lemma. O



718 ALEXANDRU D. IONESCU, BENOIT PAUSADER AND GIGLIOLA STAFFILANI

3. Proof of the main theorem

In this section we outline the proof of Theorem 1.1. The main ingredients are a local well-posedness and
stability theory for the initial-value problem, which in our case relies only on the Strichartz estimates in
Proposition 2.1, a global Morawetz inequality, which exploits the defocusing nature of the problem, and a
compactness argument, which depends on the Euclidean analogue of Theorem 1.1 proved in [Colliander
et al. 2008].

We start with the local well-posedness theory. Let

® ={(I,u): I CRisan open interval and u € C(I : H'(H?))}
with the natural partial order
(I,u)y<(I',u') ifandonlyif I C I andu'(t)=u(t)foranytel.

Proposition 3.1 (local well-posedness). Assume ¢ € H'(H3). Then there is a unique maximal solution
(I,u)=(p),u(p)) € P, 0 € I, of the initial-value problem

(0 + Agu=ulul*, u0)=¢ 3-1)

on H3 x I. The mass E°(u) and the energy E'(u) defined in (1-3) are constant on I, and [ull g1y <o0
for any compact interval J C 1. In addition,
lull z(y) =00 if I+ := 1 N[0, 00) is bounded, (32)
lull zar_y =00 if I-:= 1N (—00,0]is bounded.

In other words, local-in-time solutions of the equation exist and extend as strong solutions as long as
their spacetime L )lc?t norm does not blow up. We complement this with a stability result.

Proposition 3.2 (stability). Assume I is an open interval, p € [-1,1], and it € C(I : H' (H?)) satisfies

the approximate Schrodinger equation
(i0: + Ag)it = pitlii|* +e  onH?x I.
Assume in addition that

10,1y + 59 10 111t = M- (3-3)
’ te

for some M €[1,00). Assume to € I and u(ty) € H'(H?) is such that the smallness condition

l[u(to) — u(to) | griuazy + lleli vy < € (3-4)

holds for some 0 < € < €1, where €1 < 1 is a small constant €1 = €1 (M) > 0.
Then there exists a solution u € C(I : H'(H3)) of the Schrodinger equation

(i0; + Ag)u = pulul* on H? x I,

and
lulls1@xr + ldllsi@sxny = CM),  |u—ullgigsxn < C(M)e. (3-5)
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Both Proposition 3.1 and Proposition 3.2 are standard consequences of the Strichartz estimates and
Sobolev embedding theorem (2-23); see, for example, [Colliander et al. 2008, Section 3]. We will use
Proposition 3.2 with p = 0 and with p =1 to estimate linear and nonlinear solutions on hyperbolic spaces.

We next state the global Morawetz estimate:

Proposition 3.3 [lonescu and Staffilani 2009, Proposition 4.1]. Assume that I C R is an open interval,
andu € C(I : H'(H3)) is a solution of the equation

(0 + Ag)u = ulu|* on > x I.
Then, for any t1,t, € I,
”””26(H3X[“312]) < sup ||u(t)”L2(IHI3)||”(t)||H1(H-|]3)- (3-6)
te[tl’tZ]

Next, recall the conserved energy E!(u) defined in (1-3). For any E € [0, co) let S(E) be defined by
S(E) = sup{|lull z(r), E' () < E},

where the supremum is taken over all solutions u € C(I : H'(H?)) defined on an interval I and of energy
less than E. We also define
Eax = sup{E, S(E) < oo}.

Using Proposition 3.2 with it =0,e =0, I =R, M =1, € K 1, one checks that E,,x > 0. It follows
from Proposition 3.1 that if u is a solution of (1-2) and E(u) < Emnax, then u can be extended to a globally
defined solution which scatters.

If Emax = 400, then Theorem 1.1 is proved, as a consequence of Propositions 3.1 and 3.2. If we
assume that En,x < 400, then, there exists a sequence of solutions satisfying the hypothesis of the
following key proposition, to be proved later.

Proposition 3.4. Let uj € C((—Ty, Tk . H! (H3), k =1,2, ..., be a sequence of nonlinear solutions
of the equation
(i0: + Ag)u = ulu|?,

defined on open intervals (—Ty, T*) such that E(uy) — Emax. Let ty € (—=Ty. T*) be a sequence of
times with

lim |lugllz 1,0 = m Jugll 2z, 75y = +00. (3-7)
k—o0 k—o0
Then there exists wy € H'(H?) and a sequence of isometries hy € G such that, up to passing to a
subsequence, uy (1, h,:l - x) = wo(x) € H! strongly.
Using these propositions we can now prove our main theorem.

Proof of Theorem 1.1. Assume for contradiction that E,,x < 4+00. Then, we first claim that there exists a
solution u € C((—Tx, T*) : H') of (1-2) such that

E(u) = Enx and  |ullz71,,0) = llull z(0,7+) = +00. (3-8)
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Indeed, by hypothesis, there exists a sequence of solutions u; defined on intervals I, = (—T, Tk)
satisfying E(uy) < Emnax and

lukll z(r,) — +o0.

But this is exactly the hypothesis of Proposition 3.4, for suitable points 75 € (=T}, T k). Hence, up to
a subsequence, we get that there exists a sequence of isometries /1 € G such that 7, (uy (tx)) — wo
strongly in H'. Now, let u € C((—Tx, T*) : H'(H?)) be the maximal solution of (3-1) with initial
data wy, in the sense of Proposition 3.1. By the stability theory Proposition 3.2, if ||u|| z,7+) < +00,
then 7" = +o0 and |lu|l z(,+00) < C(|lull z(0,+00)) Which is impossible. Similarly, we see that
lull z(~T.,0) = +00, which completes the proof of (3-8).

We now claim that the solution # obtained in the previous step can be extended to a global solution.
Indeed, using Proposition 3.1, it suffices to see that there exists § > 0 such that, for all times ¢ € (—T%, T™),

lull 2 ((t—8,t+8) (=T, 7)) < 1.

If this were not true, there would exist a sequence §; — 0 and a sequence of times # € (—T%+ 68, T*—8y)
such that

lull z (=85 trc+81) = 1- (3-9)

Applying Proposition 3.4 with u; = u, we see that, up to a subsequence, 7y, (1 (1)) — w strongly in
H' for some translations /1;, € G. We consider z the maximal nonlinear solution with initial data w, then
by the local theory Proposition 3.1, there exists § > 0 such that

1
1zl z(=5.6) < 3-

Proposition 3.2 gives that ||| z(;, 5,4, +8) = 1/2 + 0 (1), which again contradicts our hypothesis (3-9).
In other words, we proved that if Ep,x < oo then there is a global solution u € C(R: H 1) of (1-2) such
that

E(u) = Enax and ”u”Z(—oo,O) = ”u”Z(O,oo) = +o00.
We claim now that there exists § > 0 such that for all times,
(@) Ls = 6. (3-10)

Indeed, otherwise, we can find a sequence of times #; € (0, 00) such that u(t;) — 0 in L°. Applying
again Proposition 3.4 to this sequence, we see that, up to a subsequence, there exist /iy € G such that
7h, (u(ty)) - win H I with w = 0. But this contradicts conservation of energy.

But now we have a contradiction with the Morawetz estimate (3-6), which shows that E,,x = +00 as
desired. O

Propositions 3.1 and 3.2 are standard consequences of the Strichartz estimates, while Proposition 3.3
was proved in [Ionescu and Staffilani 2009]. Therefore it only remains to prove Proposition 3.4. We collect
the main ingredients in the next two sections and complete the proof of Proposition 3.4 in Section 6.
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4. Euclidean approximations

In this section we prove precise estimates showing how to compare Euclidean and hyperbolic solutions of
both linear and nonlinear Schrodinger equations. Since the global Euclidean geometry and the global
hyperbolic geometry are quite different, such a comparison is meaningful only in the case of rescaled
data that concentrate at a point.

We fix a spherically symmetric function 1 € C(‘)’o([RQ3) supported in the ball of radius 2 and equal to 1
in the ball of radius 1. Given ¢ € H! (R?) and a real number N > 1 we define

Ong € CP(RY), (ON$)(x) = n(x/N?)- (AN g)(x),
on € CO(RY), on(x) = N2 (One)(Nx), (4-1)
fv € CCHP), InG) =N (T (),

where W is defined in (2-4). Thus Q¢ is a regularized, compactly supported’ modification of the
profile ¢, ¢ is an H!'-invariant rescaling of Qn¢, and fy is the function obtained by transferring ¢y
to a neighborhood of 0 in H3. We define also

1 |
E!l = - Vol|*d - 6 dx.
w@ =7 [ VePar+g [ glfax
We will use the main theorem of [Colliander et al. 2008], in the following form.

Theorem 4.1. Assume ¥ € H'(R?). Then there is a unique global solution v € C(R : H'(R?)) of the
initial-value problem

(i3; + Ao =v|v]*, v(0) =1, (4-2)

and
H [V HL}X’L%OL%LQ(W xR) = C(Eu}@ ) (4-3)

This solution scatters in the sense that there exists wioo e H! (R?) such that
(@) =" 2P =0 1 g3y = 0 (4-4)
ast — +oo. Ify € H>(R?), then v e C(R : H>(R?)) and sup v || s w3y §||¢||H5(R3) 1
teR
The main result in this section is the following lemma:
Lemma 4.2. Assume ¢ € H' (R?), T € (0, 00), and p € {0, 1} are given, and define fy as in (4-1).

(1) There is Ng = No(¢, Ty) sufficiently large such that for any N = Ny there is a unique solution
Uy € C((=TyN~2, TyN~2) : H'(H?)) of the initial-value problem

(i0; + Ag)Un = pUn|Un|*, Un(0) = f. (4-5)

"This modification is useful to avoid the contribution of ¢ coming from the Euclidean infinity, in a uniform way depending
on the scale V.
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Moreover, for any N = N,
- o < 3
IUNIs1(~1on-2,ToN-2) SEL @) 1. (4-6)

(ii) Assume €1 € (0, 1] is sufficiently small (depending only on E[;£3 (@), and let ¢' € H>(R?) satisfy
o=l g1 @3y S €1 Let v € C(R: H?) denote the solution of the initial-value problem

({0: + AV = pu V|4, V(0)=¢ .

For R, N > 1 we define

VR(x, 1) =n(x/R)W'(x,1), (x.1) € R x (=To, To).
Ve v () = NY20R(Nx, N21),  (x.1) eR¥ x (~ToN ™2, ToN ), (4-7)
VRN 1) = v n (¥ (). 1) (y.1) eH? x (=ToN "2, ToN ?).

Then there is Ry > 1 (depending on Ty and ¢’ and 1) such that, for any R > Ry,

lim sup || UN - VR’N ”Sl (—ToN—2,TyN—2) §E1%(¢) £1. (4-8)
N—o0 R

Proof. All of the constants in this proof are allowed to depend on E "5{3 (¢); for simplicity of notation we

will not track this dependence explicitly. Using Theorem 4.1 we have

IVVll (oo L2nL2 L8 @3xmy) S 1 sup 10" Ol s @3y Sl yys s 1- 4-9)

We will prove that for any R sufficiently large there is Ny such that Vg, n is an almost-solution of
(4-5), for any N > Ny. We will then apply Proposition 3.2 to upgrade this to an exact solution of the
initial-value problem (4-5) and prove the lemma.

Let

er(x.1) = (0, + AW — pulvl) (. 0) = p(n( %) = (%) o' cronv' e )
3
+ R (x, t)(Arﬂ(%) +2R7Y 90 (x, z)a,-n(%).
j=1

Since [v/(x, 1) )¢/ 1, see (4-9), it follows that

||H5(R3)

3

3 3
> loker(x.1)] S0l g3 03, LR2RI(1X]) - (lv/(x,t)l + ) v (x4 Y |8k8jv/(X,t)|)-

k=1 k=1 Pyt
Therefore
dim [[1Verl] 202w (10,700 = © (4-10)
Letting

RN (x.1) 1= (9 + Ay — pV v VR N I*) (¥ 1) = N3 Zer(Nx N20),
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it follows from (4-10) that there is Ry > 1 such that, for any R > Rp and N > 1,

H [Ver,n| ”L}L%(R3x(—TON*2,T0N*2))S €1 (4-11)
With Vg n(.1) = v N(\Dl_l(y),t) as in (4-7), let
EgN(.0):=((0: + Ag)VR,N — pVR.NIVR.NIY) (1. 1) @12

=er NV (1).0) + Ag VRN (7. 1) = (Av p) (W (). 1)

To estimate the difference in the formula above, let d;, j = 1, 2, 3, denote the standard vector-fields on
R* and 9; := (¥7)«(9;) and induced vector-fields on H3. Using the definition (2-4) we compute

o _—
gij(y) = gy(0;,0;) = ;5 — ﬁ y=Yr(v).

Using the standard formula for the Laplace—Beltrami operator in local coordinates
Agf =1gI""*3i(lg|"£"3; /)
we derive the pointwise bound
3
V! (A S0 = A 0¥ D) £ 197 DIFHIVE SO,

k=1

for any C3 function f : H? — C supported in the ball of radius 1 around 0, where, by definition, for
k=1,2,3

VEn= Y[R ERE ).
ki+ko+k3=k

Therefore the identity (4-12) gives the pointwise bound
3

- _ _ — k1 ak> ok —
V'ERN(.OISIVer NIV )0+ > W )71 05207 v v (97 (0).0))
k=1 ki+ky+ks=k

_ k1 ako ok -
< [VernI(¥7 ' (9).0) + RPN/ > |07 95205 VR (N (%7 (), 1)].
ki1+kr+kze{1,2,3}

Using also (4-11), it follows that for any R sufficiently large there is Ny such that for any N > Ny

H Vg ERy,N| “L}L%(H3x(—ToN—2,TON—2)) = 2e;. (4-13)
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To verify the hypothesis (3-3) of Proposition 3.2, we use (4-9) and the integral formula (2-6) to estimate,
for N large enough,

[ VRO,N”L)ICOI (H3x(~ToN—2,ToN-2)) T sup VRN Ol 13
’ te(-ToN—2,ToN—2)

< ||v,RO’N||L;_Ot(lR:;X(—TON_Z,ToN_Z)) + sup ||VU/RO,N(Z)||L2(R3)
’ te(—ToN—2,TyN—2) (4-14)
= ||U}a0||L§9,(R3x(_TO,TO)) + sup ||VU/R0(1)||L2(R3)
te(—Ty,Top)

< 1.

Finally, to verify the inequality on the first term in (3-4) we estimate, for Ry, NV large enough,
1/ = VRon Ol a1 655) < 198 — Vg & O 1 sy = 108 — 'y O 171y
< 1OND Bl 1 sy + 16— &' 1 sy + 16— Vi, O 1 < 361

The conclusion of the lemma follows from Proposition 3.2, provided that ¢; is fixed sufficiently small
depending on E; (¢). O

(4-15)

As a consequence, we have:

Corollary 4.3. Assume { € H'(R?), &> 0, I CRis an interval, and

H|V(€”AW)|HL;JL§£(R3><I) =&, (4-16)

where 2/ p+3/q =3/2,q € (2,6]. For N > 1 we define, as before,

(ONY)(x) = n(x/NY2) - (AN y)(x), Yy (x) = NY2(QnY)(Nx), ¥n () = ¥ (¥7 ().
Then there is Ny = N1 (Y, €) such that, for any N > Ny,

[1Ve @ AU Lr Lo sn—21) Sa & (4-17)

Proof. As before, the implicit constants may depend on E [;@ (). We may assume that y € Cg° (R3).
Using the dispersive estimate (2-24), for any ¢ # 0,

I(=a0) 2 eyl La sy S P9 21=2) 20Nl g goay < 12 IVUN Lo

51,1/ |t|3/q—3/2N3/q—3/2'

Thus, for 77 > 0,

itAg 7 —1/p
”Wg (€2 yn)| HL;’Lz(HSx[R\(—TlN—Z,TlN—Z)]) Sv T, :

Therefore we can fix 77 = T1(y, ) such that, for any N > 1,
N
” Vg (Caad'7%] HLf’LS’C(IH]-” X[R\(=Ty N—2,T{ N—2)]) Sq &

The desired bound on the remaining interval N =21 N (=T; N ~2, Ty N ~?) follows from Lemma 4.2(ii)
with p = 0. O
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5. Profile decomposition in hyperbolic spaces

In this section we show that given a bounded sequence of functions f; € H!(H?) we can construct certain
profiles and express the functions fj in terms of these profiles. In other words, we prove the analogue of
Keraani’s theorem [2001] in hyperbolic geometry.

Given ([, tg, ho) € L*(H?) x R x G we define

My 0 f () = (€708 f)(hg ' x) = (pye ™" 0% £) (). (5-1)
As in Section 4 —see (4-1)— given ¢ € H!(R3) and N > 1, we define
Tng(x):= N'2G(NW7 (x),  where ¢(y):=n(y/N'?)- (2 N)(p).  (5-2)
and observe that
Ty : H'(R3) — H'(H?) is a bounded linear operator with TNl 13y < “¢”H1(R3) . (5-3)

Definition 5.1. (1) We define a frame to be a sequence O = (N, ty, hi) €[1, 0) xRxG, k=1,2,...,
where Nj > 1is a scale, t; € R is a time, and A € G is a translation element. We also assume that
either Ny =1 for all k& (in which case we call {Of }x>; a hyperbolic frame) or that Ny " oo (in
which case we call {Of }x>1 a Euclidean frame). Let %, denote the set of Euclidean frames,

Fe={0={(Nk.tk. hi)}kz1: Nx €[1.00), tx € R, hy € G, N /" o0},
and let F; denote the set of hyperbolic frames,
Fp={0=1{(1, tx, hi) k=1 : tx € R, g € G}.
(2) We say that two frames {(Ng, t, hx) k=1 and {(N;, t;, 1} )} k=1 are orthogonal if

Jim [IIn(Nk/Ni)| + N2 |t — 11| + Ngd (hg -0, h), - 0)] = +o0. (5-4)
—00
Two frames that are not orthogonal are called equivalent.
(3) Given ¢ € H'(R?) and a Euclidean frame 0 = {Ox }k>1 = {(Nk. tk, hi) } k=1 € Fe, we define the
Euclidean profile associated with (¢, 0) as the sequence ¢g, , where
doi = My i (T, §). (5-5)
The operators IT and T are defined in (5-1) and (5-2).
(4) Given ¥ € H!(H?) and a hyperbolic frame 0= {6k}k21 ={(1, tk, hx)}k>1 € Fp we define the

hyperbolic profile associated with (¥, 6) as the sequence wﬁk’ where

Ve, =Ty, ¥ (5-6)
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Definition 5.2. We say a sequence ( f; ) bounded in H!(H?) is absent from a frame O = {( Ny, tx, hz )}k
if its localization to O converges weakly to 0, i.e., if for all profiles ¢, associated to O, we have

lim (fk»ﬁg@k)Hlel(W) =0. (5-7)
k—o00

Remark 5.3. (i) If 0 = (1, #, iz )x is a hyperbolic frame, this is equivalent to saying that
H—tk,h,:1 Jie =0
as k — oo in H'(H?).
(i1) If O is a Euclidean frame, this is equivalent to saying that for all R > 0
g W) =n/RIN; (T, 1 fi) (W1 v/ Ng) =~ 0
as k — oo in H'(R?).
We prove first some basic properties of profiles associated to equivalent/orthogonal frames.

Lemma 5.4. (i) Assume {Og}r>1 = {(Ng, te, hi) k=1 and {0} }k>1 = (N, 15, b))} k=1 are two
equivalent Euclidean frames (or hyperbolic frames), and ¢ € H (R?) (or ¢ € H' (H?)). Then
there is ¢’ € H'(R3) (or ¢’ € H'(H?)) such that, up to a subsequence,

. Y o
kli)ﬂéo l|po,. — %, Il &1 @3y =0, (5-8)
where 5@1{ , 5(%;\ are as in Definition 5.1.

(ii) Assume {Op}r>1 = {(Ng, tre, i) }k=1 and {0 b1 = (N}, 1., h)) }i=1 are two orthogonal frames
(either Euclidean or hyperbolic) and ¢, , lﬁ@;{ are associated profiles. Then

lim
k—>o0

Daa@k Da‘;@;‘, dﬂ‘ + kli)n;o”a@k 1;@;( L3MH3) — 0. (5-9)

H3

(iii) If ¢o, and Yo, are two Euclidean profiles associated to the same frame, then

(Vebor. VeV ) L2xr203) = Jim Do, Do o, dps

lim
k—o00 —00 JH3

= [ Vo) VI = (V9. V) 2z

Proof. (i) The proof follows from the definitions if {O }x>1, {0} }x>1 are hyperbolic frames: by passing
to a subsequence we may assume limy_, o —1; + 7 = and limy_, o h?c_lhk = h, and define

¢, = Hi’};(f).

To prove the claim if {Of }z>1, {@;C }x>1 are equivalent Euclidean frames, we decompose first, using
the Cartan decomposition (2-2)

h;c_lhk =myag.ng, my,ng €K, sg €[0,00). (5-10)
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Therefore, using the compactness of the subgroup K and the definition (5-4), after passing to a subsequence,
we may assume that

lim Ny /N, =N, lim NZ(tx—1t;) =1, m my =m, limng=n, lim Ngsp=35. (5-11)
k—o00 k—o0 k—o00

kli>oo k—o0
We observe that forany N > 1, ¥ € H'(R3),1 € R, g € G, and ¢ € K
Migq(TnY) = Teg(TnVg).  where Yq(x) = V(g™ -x).
Therefore, in (5-10) we may assume that
my =ny =1, h;c_lhk = ag, .
With x = (5,0, 0), we define
¢'(x):= N2 8 (Nx —5), ¢’ H'®),
and define ¢/, 5;\’;2 and %;{ as in (5-5). The identity (5-8) is equivalent to
Jim (| Ty ¢ =, -1y, ! Gm8% (Ty, 9)] 1 gy = 0. (5-12)

To prove (5-12) we may assume that ¢" € C§° (R?), ¢ € H>(R3), and apply Lemma 4.2(ii) with p = 0.

Let v(x,7) = (e!2¢)(x) and, for R > 1,

1/2 _
vR(x,t) =n(x/R)v(x,t), vgr N, (x,1)= Nk/ vR(Ngx, N2t), Ve.N, (3. 0) = vr.N, (U7 1(), ).
It follows from Lemma 4.2(ii) that for any ¢ > 0 sufficiently small there is R sufficiently large such that,

for any R > Ry,
limsup e/ (T, ¢) — Vg v, (6 — 1) | ey S & (5-13)

k—o00
Therefore, to prove (5-12) it suffices to show that, for R large enough,

. / /
lﬁsolip“”hk_lhk (T ") = VRN G =10 | 1 sy S &

which, after examining the definitions and recalling that ¢’ € Cgo([R{3), is equivalent to
. 1/2 - -1 1/2 —
hkm sup | V{26 (NQWT (1, By ) = N Por(Ne w7 (), N2 (1 — 1)) | ey sy < &
—00
After changing variables y = Wj(x) this is equivalent to

-1 1/2
i 9 (0) = N Por(Niex N2t — 10) | gy sy S €

/1/2¢/(N]£\I,I—1(hk

lim sup H Ny

k—o0
Since, by definition, ¢’(z) = N /2v(Nz — X, —1), this follows provided that
lim Nk\Ill_l(h;c_lhk Wy (x/Ng))—x =X forany x € R3.
k—o00

This last claim follows by explicit computations using (5-11) and the definition (2-4).
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(i1) It suffices to prove that one can extract a subsequence such that (5-9) holds. We analyze three cases:

Case 1: 0,0" € Fj,. We may assume that ¢, € C§° (H3) and select a subsequence such that either

lim |t —1,| = 00 5-14
ki>oo|k k| ( )
or
lim lk—t,'czt_e R, lim d(hk-O,h;c-O):oo. (5-15)
k—>o0 k—o00

Using (2-24) it follows that

1T n oy + 1T n(Agd) Loy Se (1+1t) 7
Tl Loy + 1T (Ag¥) | Logasy Sy (142D,
for any r € R and 4 € G. Thus

H (Z@k J@}(

3@’y = Mm@ lliLo@s) 1My m ¥llLowms) Se¢p (14 DA+ )™ (5-16)

and

[, 2% Dl | = | [ e T
H3 H3

S Ny =1y, € TR (Mg ) | Lo 1V | Lors ey Sgwr (1 1k =)™

The claim (5-9) follows if the selected subsequence satisfies (5-14).
If the selected subsequence satisfies (5-15) then, as before,

/ﬂ-[l3 Da&;@kDalZ@;‘, d/"‘

S 1AV lLage) - e e g — e TR || ) + /H TRy Mgl dpe,

The first limit in (5-9) follows. Using the bound (5-16), the second limit in (5-9) also follows, up to a
subsequence, if lim supy _, o, |tx| = oo. Otherwise, we may assume that limg o0 tx = T, limg o0 t,’( =
T’ =T —1t and estimate

” (;@k {/;@;{

L33 = ||€_”"Agﬂhk¢'€_i”/‘Ag7Th;j/f||L3(H3)
Sow |~k Az ¢ — e_iTAg¢||L6(u-n3)
e i Bey — e T Bey | Losy + lleT T A2y (7T A2 Y| L3y
The second limit in (5-9) follows in this case as well.

Case 2: 0 € Fy, 0’ € F,. We may assume that ¢ € C0°°(IH]3) and ¥ € C0°°([R3). We estimate

~ = - i
‘[ D% ¢o, Do, d,u’ = '/ My (Dg®) Ty gy (T W) dit| o 1Tn ¥ L2 w13) S Ny
H3 H3
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and

H¢@k w@;{ L3(H3) = ||Htk,hk¢”L°°(H3) ”Ht,/(,h;\, (TNIQ w)HL3(I]-D3)
—-1/2
S 1Agdll2@s) ”(—Ag)1/4(TN,QW)}‘Lz(H3) Sew Ni /2,
The limits in (5-9) follow.

Case 3: 0,0" € F,. We may assume that ¢, ¢ € C5®° (R3) and select a subsequence such that either

lim Nk/N,é =0, (5-17)
k—o0
or
lim Ni/N; =N € (0, 00), lim N2|t —1;| = oo, (5-18)
k—o00 k—o0
or

lim Nk/NIQZZVE(O,OO), lim Nkz(lk—l‘;c)zfe R, lim de(hk-(),h;{-())zoo. (5-19)
k—o0 k—o0 k—o00

Assuming (5-17) we estimate, as in Case 2,

R du‘ - ‘ [ Ml (T o)) Ty 0 i
H3 H3

-1
SIAg(Tned) 2@y I T VllL2aesy So.w NieNy

and

H é;@k &@L

L3(H3) = ” Wy i (TN 9) HL9(H3) : H Htl/wh;c (TNI:' ¥) ”L9/2([|-ﬂ3)
< A TN 2y | A T | 2y o NN

The limits in (5-9) follow in this case.
To prove the limit (5-9) assuming (5-18), we estimate first, using (2-24),

1T (Tn Moy Sp 1+ N2 (5-20)
foranyr e R, h € G, N €[0,00),and f € C($°([RR3). Thus

H $©k J@;{

L3(H3) = Hntk,hk (TNk¢) ”L(’(H-I]3) ”Hz‘,’(,h;( (TN,:, W)HL(’([H@)
Sop 1+ N2l ™ A+ N2 1D~

and

[ D<o Dl | = | [ B BT
H3 H3

itk —t])A AT
/H37Th;€_1hke KRR (TN @) - A (T ) dp

< th;cilhk e_l'(tk—l‘;\r)Ag (TNk¢) HL"(H"’) ” Ag (TNli 1//) ”L(’/s(ﬂ-ﬂ3)

<o L+ N2t —t; D71
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The claim (5-9) follows if the selected subsequence verifies (5-18).

Finally, it remains to prove the limit (5-9) if the selected subsequence verifies (5-19). For this we will
use the following claim: if (gx, My )x>1 € G x[1, 00), limg_, oo My = 00, limyg_, oo My d(gy -0,0) = oo,
and f, g € H (R?) then

k—>o0

lim ' /H T (=8 A (Do ) (= D) 2 (Tag, 8) dit| + g (Ta ) (Taa, &) 13y =0 (5-21)

Assuming this, we can complete the proof of (5-9). It follows from (5-12) that if f € H'(R?) and
{Sk }x>1 1s a sequence with the property that limg _, o Nkzsk =5 € R then

lim [|e™"*k% (T, )= T, /' 1 asy =0, (5-22)
k—o0

where f/(x) = N/2(e7"A £)(N x). We estimate

'fu—u3 Da&;@k Datz@;{ d,u‘ = ‘/HS (—Ag)1/2ﬂh;{_lhk€—i(tk—t]/g)Ag (Tn, ) - (_Ag)l/z(TN,;W) d,u‘

_ 1/2 Y /
S‘/HS( Ag) "y —1y, (Tny 1) ( Ag)l/Z(TNkl/f)d,u’

. —i(t—t;)A _ Y
+W”H1(R3)'””h;’1hke TR (T g) ”h;flhk(TNk‘ﬁ)HHl(H%'

In view of (5-21) and (5-22), both terms in the expression above converge to 0 as k — oo, as desired. If
limg 00 N7|1ic| = oo then, using (5-20), we estimate

oy Yoy s @3y = 1Ty (TN Loy 1Ty g (Tovy Wlloqasy Sgop (14 NEwD ™,

which converges to 0 as k — oco. Otherwise, up to a subsequence, we may assume that limy_, oo V, kztk =
T € R, limy_, o, and write

H g@k J@;(

This converges to 0 as k — oo, using (5-21) and (5-22), as desired.

L3MH3) — ” nh;(_lhke_itkAg (TNk¢) : e_itkAg(TNli,W) HL3(|H]3)‘

It remains to prove the claim (5-21). In view of the H'(R?) — H'(H?) boundedness of the operators
Txn, we may assume that f, g € C(‘)’O(IR3) and replace Ty, f and Ty, g by Mkl/zf(Mk\IlI_1 (x)) and
M kl/ 2 g(M;, \IJI_I (x)) respectively, up to small errors. Then we notice that the supports of these functions
become disjoint for k sufficiently large (due to the assumption limy_, oo My d(gy -0,0) = 00). The limit
(5-21) follows.

(iii) By the boundedness of T, it suffices to consider the case when ¢, ¥ € C5° (R3). In this case, we
have

1/2 —
”Vg (TNk¢ - Nk/ (N 1')) ”LZ(U-I]3) —0
as k — oo. Hence, by the unitarity of IT;, z, , it suffices to compute

Jim N (T (V1) Vg (U N7 2y = [, T900)- VT,

which follows after a change of variables and use of the dominated convergence theorem. O
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Our main result in this section is the following.
Proposition 5.5. Assume that (f)x>1 is a bounded sequence in H'(H3). Then there are sequences
of pairs (¢p*,0%) € H'(R?) x F, and (W",@”) e HY(H?) x Fp, w,v = 1,2,..., such that, up to a
subsequence, forany J > 1,
) 7 J
D Bt D vE L (5-23)
1=pu=sJ 1<v=J

where qbgu and 2, are the associated profiles in Definition 5.1, and®
K k

lim limsup sup N~ V/2|PyeltBer/|(x) = 0. (5-24)
J=00 koo N=>1

teR

xeH3

Moreover the frames {O*}, > and {6"}v21 are pairwise orthogonal. Finally, the decomposition is
asymptotically orthogonal in the sense that

ENfo— ) E'@h)— Y E'WE)-E'6H|=0. (525

1<u<J 1<v<J

hm lim sup
J—=00 k00

where E is the energy defined in (1-3).
The profile decomposition in Proposition 5.5 is a consequence of the following finitary decomposition.

Lemma 5.6. Let ( fi)k>1 be a bounded sequence of functions in H'(H3) and let § € (0, 8¢ be sufficiently
small. Up to passing to a subsequence, the sequence ( f)x>1 can be decomposed into 2J +1 = O(§72)
terms

Do bt DV (5-26)

k
1<u<J 1<v<J

where ¢ and w~ are Euclidean and hyperbolic profiles, respectively, associated to the sequences
(o™, 0%) e H! ([R{3) X Fo and (Y°,0%) € HY(H?) x Fy, as in Deﬁmtlon 5.1.
Moreover the remainder ry, is absent from all the frames O*, 0v,1< w,v <J and
lim sup sup N_1/2|eimg Pyri|(x) <6. (5-27)
k—oo N=1

teR
xeH3

In addition, the frames O* and 0¥ are pairwise orthogonal, and the decomposition is asymptotically
orthogonal in the sense that
Ve /ilZe= D2 IVedtuliat D IVeVdl3a+ IVerlds+ou()  (528)
1=u<J I=v=J

where oy (1) — 0 as k — oo.

8]t is convenient to use the critical norm | N ~1/2 PyeiBe f|| LY, to measure smallness of the remainder in (5-24), as it
already selects the parameters of the frames. Other critical norms have been used as well; see, for example, [Keraani 2001] and
[Laurent 2011]. In any case, by Sobolev and Strichartz estimates, one obtains full control of the Z norm of the remainders, see
(6-1).
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We show first how to prove Proposition 5.5 assuming the finitary decomposition of Lemma 5.6.

Proof of Proposition 5.5. We apply Lemma 5.6 repeatedly for § =27/, / =1,2,... and we obtain the
result except for (5-25). To prove this, it suffices from (5-28) to prove the addition of the L%-norms. But
from Lemma 2.2 and (5-24), we see that

lim sup lim sup ||rkJ||L6(H3) =0
J—o00o k—oo
so that
tim sup lim sup (|1 /i |0 — | fic = 7 18] + 7 186) = 0. (5-29)

J—>00 k—>oo

Now, for fixed J, we see that

lh=r = 5 W= X 1l

1=pu=<J 1=v=J
s X @lELI e X WA+ X (18l + %)
1<a#B<J % 1<a#B<J 1<p,v<J

so that

SO /4P
a,B

[ e 3 A S A

L6
1=pu=<J 1=v=J

where the summation ranges over all pairs ( /7, fkﬂ ) of profiles such that f;* # fkﬂ and where we have
used the fact that the L% norm of each profile is bounded uniformly. From Lemma 5.4(ii), we see that
this converges to 0 as k — oco. The identity (5-25) follows using also (5-29). O

Proof of Lemma 5.6. For (g;); a bounded sequence in H'(H?), we let

8(<gk>k>—hmsup sup N 2| Py ("De gi (h-0))). (5-30)
k—oo0 N=>1
teR
heG

If 8((fx)x) <, then we let J/ = 0 and f; = r; and Lemma 5.6 follows. Otherwise, we use inductively
the following:

Claim. Assume (gy)y is a bounded sequence in H' (H?) which is absent from a family of frames (0%)y< 4
and such that 5((gx)x) = 8. Then, after passing to a subsequence, there exists a new frame 0’ which is
orthogonal to 0% for all « < A and a profile ¢@;( of free energy

lim |[Vge, 72 28 (5-31)
k—o0

such that gy — 5@;{ is absent from the frames 0" and 0%, o < A.

Once we have proved the claim, Lemma 5.6 follows by applying repeatedly the above procedure.
Indeed, we let (/) be defined as follows: (fko)k = (Ji)k and if 8((f;)x) = 8, then apply the above
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claim to (/) to get a new sequence
+1 Y
f]g =fka_¢@g+1'

By induction, (f;¥) is absent from all the frames 08, B < «. This procedure stops after a finite number
(O(872)) of steps. Indeed, since S = fk"‘_1 — 5@% is absent from 0%, we get from (5-7) that

Ve &7 72 = 1Ve S 172 + Ve deell72 + 20/ bog) s o3
= Vg /& 1172 + I Vg oz 7 2 + 0k (1)

and therefore by induction,

Ve fill2s = S [ Vdealls + Vg /1125 + ox (D).

1=a<A4

Since each profile has a free energy > &, this is a finite process and Lemma 5.6 follows.

Now we prove the claim. By hypothesis, there exists a sequence Oy = (N, fx, iz )z such that the
lim supy _, o, in (5-30) is greater than §/2. If lim supy _, ., Nx = oo, then, up to passing to a subsequence,
we may assume that {6k }e>1 = 0’ is a Euclidean frame. Otherwise, up to passing to a subsequence, we
may assume that Ny — N > 1 and we let 0’ = {(1, t, hy ) }k>1 be a hyperbolic frame. In all cases, we
get a frame 0" = {(Mp, tx, hx )k }x>1 such that

1 . 1
8/2= lim N2 | Pr ("R ) g (- 0) = lim (T, )12k Ny > P B0)) 2y pagany] - (5-32)

for some sequence N; comparable to M.
Now, we claim that there exists a profile f@; associated to the frame 0’ such that
K
limsup || Vg f@k 2 <1
k—o00
and
I

5
7 —35 N72A
_tk’hglf@; - N, ZeMk 22 (8)) > 0

strongly in H'(H3). Indeed, if 0’ is a hyperbolic frame, then f := N3N e §,. If Nj — oo, we let
f(x):= (471)_%6_""2/4 = ¢28,. By the unitarity of IT it suffices to see that
5 oo
IV 2N 2880 — Ty, £l sy = O (5-33)

which follows by inspection of the explicit formula

1 2
(e78280)(P) = e
(47z)2 sinhr

forr =dg(0, P).
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Since gy is absent from the frames 0%, @ < A, and we have a nonzero scalar product in (5-32), we see
from the discussion after Definition 5.2 that 0’ is orthogonal to these frames.

Now, in the case 0’ is a hyperbolic frame, we let v € H'(H?3) be any weak limit of o, ng ' 8k Then,
passing to a subsequence, we may assume that for any ¢ € H'(H?),

(Vg (H—tk,h,?lgk —¥), VgQD)szLz = (Vg (gr — Iy, 1y V), Vg Htk,hk‘/’)szLz — 0,
so that g}c = gi — Iy, p, ¥ is absent from O'. In particular, we see from (5-32) that
. —5, N2A
/2= ‘kll,“;om—tk,h;lgk’ AgN—2(e g50))szL2‘
_5, N2
<|(v. AgNT2(eN T 2%80)), 5, 12| S IV ¥llL2aas)

so that (5-31) holds. Finally, to prove that g;( is also absent from the frames 0%, 1 < o < A4 it suffices by
hypothesis to prove this for 1;@;(, but this follows from Lemma 5.4(ii).

In the case Nj — oo, we first choose R > 0 and we define

OF () = n0/RIN, (T, 120 (U1 () Np)). (5-34)

where 7 is a smooth cut-off function as in (4-1). This sequence satisfies

limsup | V8|l 12 (gsy < limsup | Ve g ll22¢3)
k—o00 k—o0

and therefore has a subsequence which is bounded in H'(R3) uniformly in R > 0. Passing to a
subsequence, we can find a weak limit ¢p& H! (R3). Since the bound is uniform in R > 0, we can let
R — o0 and find a weak limit ¢ such that

pF—~¢
in Hléc and ¢ € H'(R?). Now, for ¢ € CgO(R3), we have
I T = NE o7 ) g1y — 0
as k — oo and with Lemma 5.4(iii), we compute that
{gk: Mg @y ) L2xr2@n) = (T, jo18k Ag TN @) L2xL2083)
= (M1, 18k Ag V2OV )] 2y 2y 0k (1)
= (¢, Ap) 25 2m3) + 0k (1)

= —(a@;(»%;{)Hlel(u-M) + ok (1).

(5-35)

In particular, g;c =g — 5@2 is absent from 0’ and from (5-32), we see that (5-31) holds. Finally, from
Lemma 5.4(i1) again, g;C is absent from all the previous frames.
This finishes the proof of the claim and hence the proof of the finitary statement.
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6. Proof of Proposition 3.4

In this section, we first give the proof of Proposition 3.4 assuming a few lemmas that we prove at the end.

Proof of Proposition 3.4. Using the time translation symmetry, we may assume that 7z = 0 for all k£ > 1.
We apply Proposition 5.5 to the sequence (i (0)) which is bounded in H!(H?) and we get sequences of
pairs (¢, O*) € H'(R3) x F, and (¥, 6”) e HY(H?) x %y, u,v = 1,2, ..., such that the conclusion
of Proposition 5.5 holds. Up to using Lemma 5.4(i), we may assume that for all u, either l]’: =0 for all k
or (N,i’“)2|t;:| — oo and similarly, for all v, either 7 = 0 for all k& or |¢}/| — oo.

Case I: all profiles are trivial, p#* = 0, ¥ = 0 for all u, v. In this case, we get from Strichartz estimates,
(5-24) and Lemma 2.2(ii) that uy (0) = rkJ satisfies
. . 3 . 2
e A2 (ur () | z@y S e (O] 6, 1slle” ¢ i)} o 6
t=x t X
(6-1)

EN

15 -4 itA I
SIVue©l 5 ( sup N2 e Py (g (0)](x)) T — 0

N>1,t,x

W

as k — oo. Applying Lemma 6.1, we see that

lukll z@y < lle™ %)l 10, e xmy + luk — e 2 ug ()| g1 gy — 0
as k — oo, which contradicts (3-7).

Now, for every linear profile qggz (resp. Jé’z ), define the associated nonlinear profile U e“ i (tesp. U, ,:’ ©)
as the maximal solution of (1-2) with initial data U f (0) = ¢g;‘f (resp. U ,:’ (0= é’}é). We may write
U, ,r if we do not want to discriminate between Euclidean and hyperbolic profiles.

We can give a more precise description of each nonlinear profile.

(1) If O* € %, is a Euclidean frame, this is given in Lemma 6.2.

(2) If ;) = 0, letting (1", W) be the maximal solution of (1-2) with initial data W"(0) = ¥/*, we see
that for any interval J € 1",

1Ug 1 @) = 70py WY (& =) | 51y = O (6-2)
as k — oo (indeed, this is identically 0 in this case).
(3) If ¢! — +o00, then we define (I”, W) to be the maximal solution of (1-2) satisfying®
k ying
IW? (@) — " B2y || g1 g3y — 0

as t — —oo. Then, applying Proposition 3.2, we see that on any interval J = (—o0, T) € IV, we
have (6-2). Using the time reversal symmetry u (¢, x) — #(—t, x), we obtain a similar description
when 7} — —o0.

Note that (IV, W) exists by Strichartz estimates and Lemma 6.1.
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Case Ila: there is only one Euclidean profile, i.e., there exists p such that uy (0) = ¢ +0k (1) in H'(H3).
Applying Lemma 6.2, we see that Ue is global with uniformly bounded S'! norm for k large enough.

Then, using the stability Proposition 3.2 with &t = Ue &> We see that for all k& large enough,
il Z(r) S B 1
which contradicts (3-7).

Case IIb: there is only one hyperbolic profile, i.e., there is v such that u (0) = ~é’u +or(1)in H'(H?).
If z,‘(’ — 400, then, using Strichartz estimates, we see that g

IVge e T,y oy = [|Vge' ' Aey”|

39 —0
L10L13(n-u%x( 00,0)) LIOL 13 (H3%(—00,—1)))

as k — oo, which implies that ||e!2e Uk (0)|| z(=o00,0) = 0 as k — oo. Using again Lemma 6.1, we see
that, for k large enough, uy is defined on (—o0, 0) and ||ug || z(—c0,0) — 0 as k — oo, which contradicts
(3-7). Similarly, #;/ — —oc yields a contradiction. Finally, if z; = 0, we get that

ary-1uk (0) = ¥
converges strongly in H'(H?3), which is the desired conclusion of the proposition.
Case IlII: there exists ; or v and n > 0 such that

21 < limsup E! (¢ ) hmsupE (w
k—

k—o00

) < Emax —21. (6-3)

@U

Taking k sufficiently large and maybe replacing n by n/2, we may assume that (6-3) holds for all k. In
this case, we claim that, for J sufficiently large,

apP Z + Z Uh . +€”Agl’k — Up{ofk +eitAgr];I
1=u<J 1=v=J
is a global approximate solution with bounded Z norm for all k sufficiently large.
First, by Lemma 6.2, all the Euclidean profiles are global. Using (5-25), we see that for all v and all k&
sufficiently large, E'! (UI;),k) < Emax — 1. By (6-2), this implies that E1(W") < E . — 7 so that by the
definition of E.x, W is global and by Proposition 3.2, U ,‘l’ « is global for k large enough and

1Up 5 @) =700, WY (& = 1) | 51 @y = O (6-4)
as k — oo.
Now we claim that .
limsup [|[ VU, ™| o2 < 4Edux (6-5)
k—o0 o

is bounded uniformly in J. Indeed, we first observe using (5-25) that
IVeU dpp“L"OLz = Vg, rofk||L°°L2 + [ Very ||L2
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Using Lemma 6.3, we get that for fixed ¢ and J,
IVeUptors Oll72 = D0 IVeUl I oo 2 +2 D (VeUL(0). VUL (D) r2xr2

1<y=<2J y#y'
<2 Z El(UZ)'i‘Ok(l)§2Emax+0k(1)»
1=y=<2J

where 0z (1) — 0 as k — oo for fixed J.

‘We also have

limsup || Vg U;?ppH 30 SEpaon | (6-6)
k—o0 Li°Ly

is bounded uniformly in J. Indeed, from (6-3) and (5-25), we see that for all y and all k sufficiently large
(depending maybe on J), E 1 U ,3’ ) < Emax — 1 and from the definition of Ep,,x, we conclude that

sup [|U) | z®) < B |
Y
Using Proposition 3.2, we see that this implies that

S0 Ve U 19 S 1

r,x

maxan
Besides, using Lemma 6.1, we obtain that

IVe UL 1% 10 < EN(UY)
t,x

if EL(U ,g’ ) < 4§ is sufficiently small. Hence there exists a constant C = C(Enax, 1)) such that, for all y,
and all k large enough (depending on y),

IVeUZ 2 19 = CENU) S 1

mi\xan
L.
' (6-7)
[terel 10 S 1Ve Uy||2 30 SCE'(U}) SEpun 1.
L Ll3

t

the second inequality following from Holder’s inequality between the first and the trivial bound
y LrrY
”ngk ”L?OL)Z: <2E (Uk )-

Now, using (6-7) and Lemma 6.3, we see that

10

70

7
< > IVeUIVUL L

z:x 1<a<2J L 1<a#p=<2J
SEmaxyrl Z ||(Vg Uk )Vg Uﬂ“ % Enaxon Ok(l)
1<a#B=<2J Lix
Consequently, o
3

IVg pmfk| &s > IVe U]

%
1=a=<2J

B € ) E'UY 40k (1) SEpn |
1=a=<2J

‘? +ox (1)
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and using Holder’s inequality and (6-5), we get (6-6).

Using (6-5) and (6-6) we can apply Proposition 3.2 to get § > 0 such that the conclusion of Proposition 3.2
holds.

Now, for F(x) = |x|*x, we have

e=(i0:+Ag) U —UPIUM 1 = D (0 + AU —FUD)+ DY FUH - FUM™).

1<a=<2J 1<a=<2J

The first term is identically 0, while using Lemma 6.4, we see that taking J large enough, we can ensure
that the second is smaller than § given above in L%H;’g-norm for all k large enough. Then, since
up(0)=U ,?pp (0), Sobolev’s inequality and the conclusion of Proposition 3.2 imply that for all k large,
and all interval J

lurllzey S lullsiy < llue = U sy + 10 st @) S Emeon |

where we have used (6-6). Then, we see that uy, is global for all k£ large enough and that u; has uniformly
bounded Z-norm, which contradicts (3-7). This ends the proof.

Criterion for linear evolution.
Lemma 6.1. For any M > 0, there exists § > 0 such that for any interval J C R, if
IVe@llr2qzy =M and [P z(s) <3,
then for any ty € J, the maximal solution (I, u) of (1-2) satisfying u(ty) = e'’022 ¢ satisfies J C I and

1A 3
lu—e'"22 |l g1y <8,

lullsiry = C(M,$).

(6-8)

Besides, if J = (—o00, T'), then there exists a unique maximal solution (I,u), J C I of (1-2) such that
: itA _
im ([ Vg (u(t) —e" @) 243y = 0 (6-9)

and (6-8) holds in this case too. The same statement holds in the Euclidean case when (H?, g) is replaced
by (R*, 8i)).

Proof of Lemma 6.1. The first part is a direct consequence of Proposition 3.2. Indeed, let v = ¢??22 ¢,
Then clearly (3-3) is satisfied while using Strichartz estimates,

4
IVgulvll
L;L

< 4 V. eitAe < M§*
t Sl Ve gl e M

6 30
3 (JxH3) 107 I3 (FxH3)

thus we get (3-4). Then we can apply Proposition 3.2 with p = 1 to conclude. The second claim is
classical and follows from a fixed point argument. O
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Description of a Euclidean nonlinear profile. et
Fe={(Nk,tie, hi ) € Fe it =0 forall k or lim NZ|tx| = oo},
k—o00
Gj"h = { (1, tx, hi) € Fp ity =0forall k or lim || = OO}
k—o0
Lemma 6.2. Assume ¢ € H'(R?) and (Ny. tx, hi)x € Fe. Let Uy be the solution of (1-2) such that
Uk (0) = Htk,hk (TNk¢)
(i) For k large enough, Uy € C(R: H') is globally defined, and

1Ukll z@) < 2C (Egs(9))- (6-10)
(ii) There exists a Euclidean solution u € C(R : H'(R3)) of
(i0; + A)u = ulul* (6-11)

with scattering data qbioo defined as in (4-4) such that the following holds, up to a subsequence: for
any ¢ > 0, there exists T (¢, ) such that for all T > T (¢, &) there exists R(¢, e, T) such that for all
R > R(¢,e, T), we have

1Uk = tikll g1 - <N 2) = & (6-12)
for k large enough, where
(i) (1, X) = Nk‘/zn(Nk\IJ;l(x)/R)u(Nk\p,—l (x), N2t — 1))
In addition, up to a subsequence,

Ukl 139 10 10 =¢ (6-13)
LIYH, 13nL2 Hy' 3 (H3x{NZ|t—1|=T})

and for any £(t —t;) > TN 2,
IVg (Uk(0) = Ty—, T ) L2 <. (6-14)
for k large enough (depending on ¢, e, T, R).

Proof. We may assume that sy = I for any k.

If tz = 0 for any k then the lemma follows from Lemma 4.2 and Corollary 4.3: we let u be the
nonlinear Euclidean solution of (6-11) with ©#(0) = ¢ and notice that for any § > 0 there is 7'(¢, §) such
that

|Vu ||L;(?[/3([R3x{|t|2T(¢’8)}) =

The bound (6-12) follows for any fixed 7" > T'(¢, §) from Lemma 4.2. Assuming § is sufficiently small
and T is sufficiently large (both depending on ¢ and &), the bounds (6-13) and (6-14) then follow from
Corollary 4.3 (which guarantees smallness of 14 (¢)-e'22 Uy, (:I:Nk_zT(ng, 8)) in L;0/3H,§’10/3 (H3 xR))
and Lemma 6.1.
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Otherwise, if limg o0 IV, k2 |t | = 0o, we may assume by symmetry that V. kzlk — +o00. Then we let u
be the solution of (6-11) such that

[V@@) =) 2gs) = 0

ast — —oo (thus ¢~ = ¢). We let qNS = u(0) and apply the conclusions of the lemma to the frame
(Nk, 0, h )k € Fe and Vi (s), the solution of (1-2) with initial data Vi (0) = 7, T, ¢. In particular, we
see from the fact that NV kztk — 400 and (6-14) that

Vi (=tx) = gy TN @ L1 a3y — O

as k — oo. Then, using Proposition 3.2, we see that

Uk = Vi (- =t sty = 0

as k — 00, and we can conclude by inspecting the behavior of V}. This ends the proof. O

Noninteraction of nonlinear profiles.

Lemma 6.3. Let d)ck and 1//@/ be two profiles associated to orthogonal frames O and 0’ in Fo U J’h Let
Uy and U} be the solutions 0f the nonlinear equation (1-2) such that Uy (0) = ¢Gk and U} (0) = W@}{-
Suppose also that E' (¢p0,.) < Emax — 1 (resp. E! (w@/ ) < Emax — 1) if O € Fy, (resp. 0" € Fy,). Then

0p (Ve Ui (7). Ve U (D) 2z [+ 1 UV Uil HI(VeUe)Ve Uil 3

(H3XR) Y(I]-[]3><[R)
—0 (6-15)

15
8

as k — oo.

Proof. 1t suffices to prove (6-15) up to extracting a subsequence, and fix ¢ > 0 sufficiently small.

We only provide the proof that the second norm in (6-15) decays; the other two claims are similar.
Applying Lemma 6.2 if Uy, is a profile associated to a Euclidean frame (respectively (6-4) if Uy is a
profile associated to a hyperbolic frame), we see that

1Ukllst + U lls1 <M < 400

and that there exist R and é such that

Vg Uk”LtloLfco/lS”Li(.)tm((”'"z'XR)\S’IIfzk,,,(,hk) + ”Uk”Lalc(.)t((HSXR)\yfrk,tk,hk) <e,
(6-16)
?S'LTE [”Vg Uk ||LIIOL§YO/13mL)lc(.)t/S(‘(f(]s\]k’S’h) + ||Uk ||L)lc(,)t (y%]{,s.h)] S &,
where
Crn =1 eW xR:dg(h™"-x,0)<aN"and |t - T| <a®N?}. (6-17)

A similar claim holds for U, ]é with the same values of R, §.
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If Nj /N — oo, then for k large enough we estimate

IUkVeUpll | 30 <||Ux Vg Uy I, 5 + Uk Ve Uy || L1
il rileer o CLile xR |, 0
< IIUkIIL;gC||VgUk||L10L;g(y )+||Uk||L10 (@BxRNIE, yIVe kll orB
N/t e

§A48.
The case when N, ]2 / Nj — oo is similar.

Otherwise, we can assume that C~! < Ny /N. ,2 < C for all k, and then find k sufficiently large that

S Nt VTN gy = @ Using (6-16) it follows as before that

HUngL%H 30 Spr e

38
\’
Hence, in all cases,

lim sup ||Uy Vg Uk” 15 Sp e
LS

k—o00

The convergence to 0 of the second term in (6-15) follows. O

Control of the error term.

Lemma 6.4. With the notations in the proof of Proposition 3.4,

Ve (F(U™) - Z F(UR))

1<a=<2J

lim lim sup
J=0 (o0

s =0. (6-18)
L?L3

Proof. Fix g9 > 0. For fixed J, we let
— 14
Utk = 2 Ul 2. U= 2. U
1<p<J 1<v<J 1<y<2J

be the sum of the profiles. Then we separate

Ve(FU™Y - Y~ FUp))

6

1<a=<2J L%L;
Ve(FOM - FOR0)| | o+ [TeF U~ X Fwp)|
L7LR 1<a<2J LPLR
We first claim that, for fixed J,
hm usup Ve(FWUgoi)— Y FUY) g =0. (6-19)

1<a=<2J t

Indeed, using that

wilr( 2 ) 2 ren)|

1=a=<2J 1=a=<2J

S Ul PIlugve U,
aF# B,y
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742
we see that
V(PO - X FOD)| o5 T 10 1V "
1<a<2J LILY oty
Therefore (6-19) follows from (6-15) since the sum is over a finite set and each profile is bounded in L
by (6-7).
Now we prove that, for any given g9 > 0,
(6-20)

lim sup lim sup | Vg (F(U.) — F(U rofk)) ”Lng < €o-
t X

J—>o0 k—>oo

30
This would complete the proof of (6-18). We first remark that, from (6-6), Uprof X has bounded L}OH;’ 13
norm, uniformly in J for k sufficiently large. We also let jo = jo(go) independent of J be such that!®
(6-21)

sup limsup |UZ ||L10 < &p.
a=jo k—oo

Now we compute
5 1
Z Z va(e”Ang)Jvl p( prof, k)S_J HL%L)%

itAg . J J
kte g )— F(Uprof,k)) HL ¢~
t Y p=0

—

” Vg (F( prof
j=

. 1,3 . . .
of ke and e?2¢r/ are bounded in L!°H,’3 uniformly in J, if there is at least one term

Since both U
eithe rkJ w1th no derivative, we can bound the norm in the expression above by
P itA j 1—P 5—j itAg .J
va (e gr ) V ( prof k) HLZ SE‘malxﬂ') ”e grk ||L[l(ic

8
ILX

uniformly in J, so that taking the limit kK — oo and then J — oo, we get 0. Hence we need only consider

the term
J 4 itAg ,J
r Lx

Expanding further (Up{ of, k)4 and using Lemma 6.3 and (6-7), we see that
¢ = limsup Z I(UZ )4Vg(e”Agrk ) L%

itAg . J
limsup (U )4 Ve @25 )|
LPLY k—oo <4<y

k—o00 !
Ag..J
Slimsup Y UL 0 IUE Vg (e 22| 158
l

k—o00 1<a<J

< Epar,n limsup Z E! UDINUZEVg (e”Agrk)H L%

k—o0 1<a<jo

+ lim sup Z E! (U,?)IIU,?IILm ||Vg(€lmg”kj)|| 30
ord

k—o00 ]()<(¥<J

10The fact that Jo exists follows from (5-25) and (6-7).

O
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where jj is chosen in (6-21). Consequently, using the summation formula for the energies (5-25), we get

lim sup” (UP{Of k)4Vg (e”Ag rkJ) H SEpaon €0+ sup  lim SUPH Ui Ve (eltAg”J) H I5L @5
k—o00 ’

6
2L,5 1<a<jo k—>o0 Ly L

t

Finally, we obtain from Lemma 2.3 that for any profile UZ,

hm limsup |UZV (e”A-g J)|| = 0. (6-22)
J=>0 koo LSL 8 (H3xR)
This would imply (6-20) and hence complete the proof of Lemma 6.4. To prove (6-22), fix & > 0. For U
given, we consider the sets Ef N.T.h A defined in (6-17). For R large enough we have, using (6-16),
IUE Vg (e 2er])|
k"8 k LyLy 3 ((H‘xR)\yNk )
itAg . J
=Dl

<
7(%) ~ Emnax>n £.
LiOLy

= ” U]g ”L)lc()[ ((H3 XR)\H)II\i]{.tk.hk) va (e

Now in the case of a hyperbolic profile Uy’ , we know that W as in (6-2) satisfies W € L%, (H? xR).
We choose W € C®(H? x R) such that

v v,/
w>-w ||L}C9t(H3x[R)§8

Using (6-4) we see that there exists a constant C,, ¢ such that

A itAg . J
||Uh kvg(elt ng)” . 8 = ||(Uhk TThy WY/ (- — 1) Vg(e''Zerp )| 15
LILE O Nie ot hk) LILy (y)Nk s hk)
s ) A
+ W o Vg2 r])| s
L}Ly (EPNk . hk)
< C \V4 itAg .J
S Enuon €1 Cuel Vg (e Tk )|| ?5 .
(S)Nk s hk)
In the case of a Euclidean profile, we choose v € C° (R? x R) such that
llu — v”L}&(ﬂ@xR) =e
for u given in Lemma 6.2. Then, using (6-12), we estimate as before
Ag . J Ag . J
1U, Vg(elt “rg )|| 8 S Eneon €+ Cp, £(NM)2||vg(e” T )” 8 :
(y)Nk tge by (501\’/ s hk)
Therefore, we conclude that in all cases,
Ag . J Ag . J
”Ukvg(elt £rp )|| 8 NEmdx,r]8+Cas(N]g)2||vg(€” grk)” iy 15
(fN/ stieshe LiLy (yNA s hk)

Finally we use Lemma 2.3 and (5-24) to conclude that

hm limsup |UZV (e”Ang)H

<
~E \N &
T=00 koo s @R, i

9% hk
Since ¢ was arbitrary, we obtain (6-22) and hence finish the proof. O
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GENERALIZED RICCI FLOW
I: HIGHER-DERIVATIVE ESTIMATES FOR COMPACT MANIFOLDS

Y1LI

We consider a generalized Ricci flow with a given (not necessarily closed) three-form and establish
higher-derivative estimates for compact manifolds. As an application, we prove the compactness theorem
for this generalized Ricci flow. Similar results still hold for a more generalized Ricci flow.
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1. Introduction

Throughout this paper manifolds always mean smooth and closed (compact and without boundary)
manifolds. Let 9tet(M ) denote the space of smooth metrics on a manifold M, and C*° (M) the set of
all smooth functions on M. We denote by C the universal constants depending only on the dimension of
M, which may take different values at different places.

An important and natural problem in differential geometry is to find a canonical metric on a given
manifold. A classical example is the uniformization theorem (e.g., [Chow and Knopf 2004]), which says
that every smooth surface admits a unique conformal metric of constant curvature. To generalize to higher
dimensional manifolds, Hamilton [1982] introduced a system of equations

0gij
o
now called the Ricci flow, an analogue of the heat equation for metrics.

There are two ways to understand the Ricci flow: one way comes from the two-dimensional sigma

model (see [Bakas 2007]), while another comes from Perelman’s energy functional [Perelman 2002]
defined by

= —2Rij, 1-1)

T /)= [ (RHIVSP) e Ve, (e, ) € MaAM) X C=(M) (12

MSC2010: 53C44, 35KS55.
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where R, V, and dVy, is the scalar curvature, Levi-Civita connection, and volume form of g, respectively.
He showed that the Ricci flow is the gradient flow of (1-2) and the functional % is monotonic along this
gradient flow. Precisely, under the following system

dgij of 2
B = aRj;. L =—R-Af+ |V I-
we have P
G =2 [ |Ry Vs e av, 20 (14
M

Perelman’s energy functional plays an essential role in determining the structures of singularities of the
Ricci flow and then the proof of Poincaré conjecture and Thurston’s generalization conjecture; for more
details we refer readers to [Cao and Zhu 2006; Chow et al. 2006; 2007; 2008; 2010; Kleiner and Lott
2008; Morgan and Tian 2007; Perelman 2002].

Ricci flow coupled with a one-form or a two-form. 1f we consider the two-dimensional nonlinear sigma
model [Bakas 2007; Oliynyk et al. 2006], then we obtain a generalized Ricci flow that is the Ricci flow
coupled with the evolution equation for a two-form. This flow can be also obtained from the point of
view of Perelman-type energy functional.

Denoting by #? (M) the space of p-forms on M, we consider the energy functional

FD  Met(M) x A2(M) x C®°(M) - R

defined by
508 f) = [ (R+19P = H51HP) e ave, (1-5)
where H = dB. As showed in [Oliynyk et al. 2006], the gradient flow of FW) satisfies
—at” =—2R;j —2V;V; f + %Ifikefljkﬁ, (1-6)
0B;; ‘
atlj =3Vkaij—3Hk,'ijf, (1-7)
0
a—{=—R—Af+%|H|2, (1-8)
and under a family of diffeomorphisms the system (1-6)—(1-8) is equivalent to
S5 =—2Rij + 3 H* Hjy. (1-9)
5 =3Vithy, (1-10)
of 2 4 172
So=—R—Af+|V/P+fIHP (1-11)
Using the adjoint operator d*, Equation (1-10) can be written as
—L =—(d*H);j, (1-12)

at
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and therefore (because of H = dB)

oH
o
where Ay, = —(dd* + d*d) denotes the Hodge-Laplace operator.
The flow (1-9)—(1-10) can be interpreted as the connection Ricci flow [Streets 2008]. If we replace
H =dBby F =dA, i.e., replace a two-form by a one-form, then the flow (1-6)—(1-7) or (1-9)—(1-10) is
exactly the Ricci Yang-Mills flow studied by Streets [2007] and Young [2008].

=—dd*H=AHLH, (1‘13)

Ricci flow coupled with a one-form and a two-form. There is another generalized Ricci flow which
connects to Thurston’s conjecture —roughly stating that a three-dimensional manifold with a given
topology has a canonical decomposition into simple three-dimensional manifolds, each of which admits
one, and only one, of eight homogeneous geometries: S3, the round three-sphere; R?, the Euclidean
space; H3, the standard hyperbolic space; S? x R; H? x R; Nil, the three-dimensional nilpotent Heisenberg
group; §£(2, R); Sol, the three -dimensional solvable Lie group. The proof of Thurston’s conjecture can
be found in [Cao and Zhu 2006; Kleiner and Lott 2008; Morgan and Tian 2007; Perelman 2002].

To better understanding Thurston’s conjecture, Gegenberg and Kunstatter [2004] proposed a generalized
flow by considering the modified 3D stringy theory. This flow is the Ricci flow coupled with evolution
equations for a one-form and a two-form. As in (1-5), we define an energy functional

FO - Met(M) x A (M) x 4> (M) x C®(M) > R
by
9**(2)(g,A,B,f)=/M (R+1VSP = &IHE =3I FP) e v, (1-14)

where H = dB, and F = dA. In [He et al. 2008], the authors showed that the gradient flow of 5
satisfies

% = —2R;j —2ViV; [+ L HM Hypg + 2FF Fjy, (1-15)

38/1" =2V;F/; —2F/;V; f. (1-16)

8?;" =3V H*;j —3H*;;V, f, (1-17)

U~ R-af 4 LHP 4 IFP (1-18)

and under a family of diffeomorphisms the system (1-15)—(1-18) is equivalent to

ag;" = —2Ryj + LHF Hypy + 2F% Fy, (1-19)

8;" =2V, F/;, (1-20)

9Bij _ 3V HK (1-21)

ot
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a

o = TRAS VS HP + | FP (1-22)
Using again the adjoint operator d*, we have
8F—A F aH—A H (1-23)
oy Amth e = Au i

The flow (1-19)—(1-21) clearly contains the Ricci flow, the flow (1-9)—(1-10) or the connection Ricci
flow, and the Ricci Yang—Mills flow; we expect this flow can give another proof of the Poincaré conjecture
and Thurston’s generalization conjecture, with less analysis on singularities.

Main results. For convenience, we refer to GRF the generalized Ricci flow and RF(A4, B) the Ricci flow
coupled with a one-form A and a two-form B.

Let (M, g) denote an n-dimensional closed Riemannian manifold with a three-form H = {H;j}. In
the first part of this paper we consider the following GRF on M:

0

o i (% 1) = —2Rij (x,1) + T Hio (x, 0) Hi¥ (x, 1), (1-24)
0

gH(x, t) = AHL,g(x,,)H(x, t), H(x,0)=H(x), g(x,0)=g(x). (1-25)

It is clearly from (1-9) and (1-13) that the gradient flow of the energy functional FM s a special case
of (1-24)—(1-25). The corresponding case that H is closed is called the refined generalized Ricci flow
(RGRF):

0 1

o817 (¥, 1) = —2Rij (x.0) + 5 Hig (x. ) Hi* (x, 1), (1-26)
d

&H(x,t) = —dd;(x’t)H(x,t), H(x,0)= H(x), g(x,0)=g(x). (1-27)

Here d;( X1 is the dual operator of d with respect to the metric g(x,t).
Lemma 1.1. Under RGRF, H(x,t) is closed if the initial value H(x) is closed.

Proof. Since the exterior derivative d is independent of the metric, we have
d ad
gdH(x, t) = dgH(x, t) = d(—dd;(x,t)H(x, 1) =0.
sodH(x,t) =dH(x) =0. O
The closedness of H is very important and has physical interpretation [Bakas 2007; Oliynyk et al.

2006]. Streets [2008] considered the connection Ricci flow in which H is the geometric torsion of
connection.

Proposition 1.2. If (g(x,t), H(x,t)) is a solution of RGRF and the initial value H(x) is closed, then it
is also a solution of GRF.

Proof. From Lemma 1.1 and the assumption we know that H(x, t) are all closed. Hence

AHL,g(x,t)I_I(xs 1) = —dd,

g(x’t)H(x, 1). O
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For GRF, a basic and natural question is the existence. The short-time existence for RGRF has been
established in [He et al. 2008], where the authors have already showed the short-time existence for
RF(A, B) obviously including RGRF. In this paper, we prove the short- time existence for RGF.

Theorem 1.3. There is a unique solution to GREF for a short time. More precisely, let (M, g;j(x)) be an
n-dimensional closed Riemannian manifold with a three-form H = { H;jy }, then there exists a constant
T = T (n) > 0 depending only on n such that the evolution system

d
o 81 (X 1) = =2 Rij (x. 1) + 387 (x. )¢9 (x. 1) Hyty (x. 1) Hjpg (x. 1),

0
EH(X,I):AHL,g(x,t)H(x,t)s H(X’O):H(x)v g(x50):g(x),

has a unique solution (g;j(x,t), H;ji(x,1)) for a short time 0 <t < T.

After establishing the local existence, we are able to prove the higher derivatives estimates for GRF.
Precisely, we have the following

Theorem 1.4. Suppose that (g(x,t), H(x,1)) is a solution to GRF on a closed manifold M"™ and K is
an arbitrary given positive constant. Then for each o > 0 and each integer m > 1 there exists a constant
Cy, depending on m, n, max{a, 1}, and K such that if

|Rm(x, t)|g(x,t) <K, |H(x)|g(x) <K
forall x € M andt €0, a/ K], then

Cm

—1
|vm Rm(x, t)lg(x,t) + |VmH(x’ t)lg(x,t) = W

(1-28)
forallx e M andt € (0,a/K].

As an application, we can prove the compactness theorem for GRF.

Theorem 1.5 (compactness for GRF). Let {(My, gi(t), Hi(t), Ox)}ken be a sequence of complete
pointed solutions to GRF for t € [a, w) 3 0 such that:

(1) There is a constant Cy < oo independent of k such that

sup ‘ngk(x,t) ar(x.0) < (o, sup |Hk(xa05)|gk(x,oc) < (.
(x,t)e M x(a,w) xXeEMjy,

(i) There exists a constant 1y > 0 satisfies
injg, (0)(Ok) = to.
Then there exists a subsequence { ji }rxen Such that
(M. gj). (1), Hj, (1), Oj;.) = (Moo, goo(t), Hoo (), Oco),

converges to a complete pointed solution (Moo, goo(t), Hoo(t), Oso), t € [, w) to GRF as k — oo.
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In the second part of this paper, we consider the Ricci flow coupled with a one-form and a two-form.
This flow is the gradient flow of %) and takes the form

9
=81 (X 1) = =2Rij + T H* (0 Hja (x,1) + 2% (x, 1) Fjie(x, 1), (1-29)
9 )

EA,(x,t):ZVjFJ,-(x,z), Ai(x,O)=A,-(x), gij(x,O)zgij(x), (1—30)
d
gBij(X,t) =3V H¥ij(x.1), Bij(x.0) = B (x). (1-31)

Here A = {A;} and B = {B;;} is a one-form and a two-form on M, respectively, and ' = dA, H = dB.
For this flow, we can also prove the short-time existence, higher derivative estimates, and the compactness
theorem.

The rest of this paper is organized as follows. In Section 2, we prove the short-time existence and
uniqueness of the GRF for any given three-form H. In Section 3, we compute the evolution equations for
the Levi-Civita connections, Riemann, Ricci, and scalar curvatures of a solution to the GRF. In Section 4,
we establish higher derivative estimates for GRF, called Bernstein—Bando—Shi (BBS) derivative estimates
(e.g., [Cao and Zhu 2006; Chow and Knopf 2004; Chow et al. 2007; 2008; 2010; Morgan and Tian
2007; Shi 1989]). In Section 5, we prove the compactness theorem for GRF by using BBS estimates. In
Section 6, based on the work of [He et al. 2008], the similar results are established for RF(A4, B).

2. Short-time existence of GRF

In this section we establish the short-time existence for GRF. Our method is standard: we use the DeTurck
trick in Ricci flow to prove its short-time existence. We assume that M is an n-dimensional closed
Riemannian manifold with metric

d5% = gij (x) dx' dx’ (2-1)

and with Riemannian curvature tensor {ﬁ,- jkey- We also assume that H= {I:fi ik is a fixed three-form
on M. In the following we put

hij == Hjeg Hi**. (2-2)
Suppose the metrics
ds? =18 (x,t)dx" dx’ (2-3)
are the solutions of!
d . ~ ~ - -
5 8 (x,t) = =2R;j(x,t) + hij(x,1), gij(x,0) =gij(x) (2-4)

for a short time 0 < ¢ < T. Consider a family of smooth diffeomorphisms ¢; : M — M(0 <t <T) of
M. Let
ds? = @¥ds?, 0<t<T (2-5)

n the following computations we don’t need to use the evolution equation for H (x, t), hence we only consider the evolution
equation for metrics.
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be the pull-back metrics of d§7. For coordinates system x = {x!, ..., x"} on M, let
a’st2 = gij(x,1) dx' dx’
and
y(x’t) :(ﬂt(x) :{yl(xﬁt)""’yn(x’t)}'

Then we have
8yﬂ
axt dx/

gij(x.1) = = 8ap(y:1).

By the assumption g,g(x, t) are the solutions of

d ~ ~
a[gaﬂ(x Z) —_ZRaﬂ(x [)+ha,3(x t) gaﬂ(X,O) :gaﬂ(x)~

753

(2-6)

2-7)

(2-8)

(2-9)

We use R;j, R,j, R,,, rk Tk Tk, V, @, %; h,-j,fzij,izvij to denote the Ricci curvatures, Christoffel

ij> iy’

symbols, covariant derivatives, and products of the three-form H with respect to g;;, g;j. gij respectively.

) Zap(y.1).

Then
L ayaayﬁ(a ( ))+a (aya)ayﬂ ( )+8ya O (25 osrn.
- i x, = rEY ) a7 . ’ a7 ’
Thd oxt ax7 \ 9 54P axt \ar ) aw7 Sas 0D+ 55T o ) Sas
From (2-9) we have
3 8§aﬂ ayY
and
9 _ 0 ayB ~ ay ayP -
atgl](x 1) = 3 Oxl o) oeﬁ( D+ i 9x) a,B( 1)
0y® 0yP 9gap dyY 0 [0y dyF . P . dyP
axt oxd ayr or T ant \or ) i S0 0+ 5 e o
Since 5 s
ay® dayP « ay% dy
Rl](x’[): axi ax_]ROt,B(y’[)y hlj(x’[)_ a i 8 ] 0(,3( )

using [Shi 1989, §2, (29)], we obtain

d at 0y dt dy“
According to DeTurck trick, we define y(x,?) = ¢;(x) by the equation

d ay® axk ay @ gxk
tgu(x 1) ==2R;j(x,t) + hij(x,t) + Vi( - gjk) +V; ( gzk)

Ty

ALy Suy DRISLICUEE

then (2-10) becomes

0

d ~
tglj(x t):_ZRl](x t)+hlj(x t)+v1Vj +v]1/l’ gij(x70):gij(x)7

(2-10)

(2-11)

(2-12)
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where
Vi = qug? (5, —Tj,). (2-13)

Lemma 2.1. The evolution equation (2-12) is a strictly parabolic system. Moreover,

0 ~ ~
5,81 = 2"V, Vggij —g*
+ %gaﬂgpq (ﬁigpa : 6J'gqﬁ +2Vgj,- ﬁqgiﬂ —2Vagjp- 6Bgiq — 2V gpa - 6ﬂgiq —2Vigpa - 6Bé’jq)

+3¢%% 7 Hiap Hjpq.

B B

gipgqujaq,B -g* gjpgquian

Proof. 1t is an immediate consequence of Lemma 2.1 of [Shi 1989]. O
Now we can prove the short-time existence of GRF.

Theorem 2.2. There is a unique solution to GREF for a short time. More precisely, let (M, g;j(x)) be an
n-dimensional closed Riemannian manifold with a three-form H = {H;jy }, then there exists a constant
T = T (n) > 0 depending only on n such that the evolution system

d
o €17 (¥, 1) = =2Rij (x,0) + 387 (x, )8 (x,0) Higer (x, 1) Hjpg (X 1),

0
EH(XJ):AHL,g(x,t)H(x,t)s H(X’O):H(x)9 g(x70):g(x)7

has a unique solution (g;j(x,t), H;jx(x,1)) for a short time 0 <t < T.
Proof. We proved that the first evolution equation is strictly parabolic by Lemma 2.1. Form the Ricci

identity, we have Ay g(x,r)H = ALp,g(x,r)H + Rm*H which is also strictly parabolic. Hence from
the standard theory of parabolic systems, the evolution system has a unique solution. O

3. Evolution of curvatures

The evolution equation for the Riemann curvature tensors to the usual Ricci flow (e.g., [Cao and Zhu
2006; Chow and Knopf 2004; Chow et al. 2007, 2008; 2010; Hamilton 1982; Morgan and Tian 2007; Shi
1989]) is given by

d
ERijké = ARjjke + Vijke (3-1)

where
Viike = 2(Bijke — Bijek — Bitjk + Bikje) — 871 (Rpjke Rge + Ripke Rgj + Rijpe Rgk + RijkpRye).

and B;jre = gP" g9 Rpiqj Ry ks¢. From this we can easily deduce the evolution equation for the Riemann
curvature tensors to GRF.
Let v;;j(x,t) be any symmetric 2-tensor, we consider the flow

0
Egij(x»t) = v;j(x,1). (3-2)
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Applying a formula in [Chow and Knopf 2004] to our case v;j := —2R;j + %hl’j with hjj = Hjpyg ijz,
we obtain

d
—Rijke =—3(=2ViVkRjg + 3ViVikhjo + 2ViVe R — SViVihj

" + 2V ViR — 3V Vichig — 2V Vi Ry + 1V Vihig)
+ 58P Rijikp(—2Rqe + 3hqe) + Rijpe(—2Rgi + 3h41)]
= ViVkRjy = ViViRjx = ViV Rig + ViV Rix — 8P4 (Rijkp Rge + Rijpe Ryk)
+ 3 (=ViVihjg + ViVihjx + ViVihig — ViVihig) + 3877 (Rijkphae + Rijpehgr)
= AR;jike +2 (Bijke — Bijox — Bitjk + Bikje)
— gPU(Rpjke Ryt + Ripke Rgj + Rijpe Ryr + Rijrp Rye)
+ 5 (=ViVihjg + ViVehji + ViVihiyg — Vi Vehi) + 5877 (Rijkphqe + Rijpehgi) -
Proposition 3.1. For GRF we have
%Rijké = AR;jk¢ +2 (Bijke — Bijek — Bigjk + Bikje)
— 8P (Rpjke Ryt + RipkeRgj + Rijpe Ry + Rijrp Rye)
+ 5 (=ViVihjg + ViVihjk + ViVihic = ViVihix) + 5877 (Rijkphqe + Rijpehqgi) -
In particular:
Corollary 3.2. For GRF we have
9 2

ERm:ARm+Rm*Rm+H*H*Rm+ZViH*V2_iH. (3-3)
i=0

Proof. From Proposition 3.1, we obtain
0
—Rm = ARm+Rm*Rm+V?/ +/%Rm.

ot
On the other hand, 7 = H % H and

Vih=V(V(H+«H)=V(VH*H)=V*H+H+VH=xVH.
Combining these terms, we obtain the result. O

Proposition 3.3. For GRF we have

0
ERik = ARik + 2<Rpiqk’ qu) _2(Rpi, Rpk) + %[(hﬁq’ Riékq) + (Ripvhkp)]

+ 3 [=Vi Vil HI> + 7 ViVihji + g7V Vichig — My ].

Proof. Since
d jt d ip ,tq
ERik =g 5Rijke +2¢'7¢g" " Rijre Rpq
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and

" hij = g Hipg Hj?? = ¢ ¢P" ¢%° Hipq Hjrs = | H|,
it follows that

g/ =ViVikhje + ViVehj + Vi Vichie = Vi Vehik + g7 hge Rijip + 87 hgi Ry pi]
= —ViVi|HI* + g/ *ViVyhji + g7V Vichig — Mg + g7 g7 gy Rijicp + €7 hgic Rip.

From these identities, we get the result. O
As a consequence, we obtain the evolution equation for scalar curvature.

Proposition 3.4. For GRF we have

0 . ik
ER =AR+2 |RIC|2 —%A|H|2 + %(h,’j,RU) + %glkgjzvivj'hkg.

Proof. From the usual evolution equation for scalar curvature under the Ricci flow, we have

D R= AR+ 2 Ric + Lg™{(heq. Rickg) + (Rip. )]
+ LR (~Vi Vi | H? + g7 ViVihji + g7V Vichig — Ahy)
= AR +2[Ric|? + Hhij. Rij) + H(Rip., hip)
— IAIHP? + 1™ gtV Vyhjp + Yo' g7tV Vihyy — LA HI?.

Simplifying the terms, we obtain the required result. O

4. Derivative estimates

In this section we are going to prove BBS estimates. At first we review several basic identities of
commutators [A, V] and [d/0d¢, V]. If A = A(¢) is a t-dependency tensor, and 0g;; /0t = v;j, then
applying the well-known formulas stated in [Chow and Knopf 2004] on GRF we have

0 0
EVRm:VERm—FRm*V(Rm—l-H*H)
=V(ARm+Rm*Rm+Hx H+Rm+V?*H*H+VHxVH)+Rm*VRm +H *V H*Rm
=A(VRm)+ Y V'Rm«V/Rm+ Y VH+«V/HxV*Rm+ »  VHxV/H.
i+j=0 i+j+k=0 i+j=0+2 4-1)
More generally:

Proposition 4.1. For GRF and any nonnegative integer £ we have

0 . . . , , .
Evf Rm=A(V‘Rm)+ Y V'Rm«V/Rm+ > VH«V/HxVKRm+ > VH«*V/H.
i+j=¢ i+j+k=¢ i+j=L+2 (4-2)
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Proof. For £ = 1, this is (4-1). Suppose (4-2) holds for 1, ..., £. By induction on £, for £ + 1 we have

ﬁv@-i-l Rm

dt
_ 9 V(V* Rm)
ot

3
= vg(vf Rm) + V! Rm*V(Rm +H = H)
=V [A(Vf Rm)+ Y VIRm*V/Rm+ > VH*V/HxVFRm+ )~ vl’H*fo]
i+j=t i+j+k=t i+j=t+2
+ V! Rm*VRm +H * VH % V! Rm
= A(V“’1 Rm) + VRm *V!Rm 4+ Rm V¢! Rm
+ Z (Vi+1 Rm *V/ Rm +V! Rm xV/ 1! Rm)
it+j=t
+ > (VIT'H «V/H « VERm +VIH 5 VITUH % VERm +V'H % V/H % VK41 Rm)
i+j+k=t
+ Y (VMHxV/H+VH«VIT H)+ HxVH+V'Rm.
itj=t+2
Simplifying these terms, we obtain the required result. O

As an immediate consequence, we have an evolution inequality for |V/ Rm |2.

Corollary 4.2. For GRF and any nonnegative integer £ we have

ad . )

wa Rm[> < A[V/Rm[?=2|V** ' Rm[*+ C > |V'Rm|-|V/Rm|- |V Rm]
i+j=t

+C > |VH|-|V/H|-|[V*Rm|-|[V'Rm|+ C ) |V'H|-|V/H|-|[V‘Rm]|. (4-3)
i+j+k=t i+j=£+2

where C represents universal constants depending only on the dimension of M .

Next we derive the evolution equations for the covariant derivatives of H.

Proposition 4.3. For GRF and any positive integer £ we have
P . . . .
8—fo =A(V'H)+ > V'H«V/Rm+ Y  VHxV/HxV*H. (4-4)
! it+j=t it+j+k=t
Proof. From the Bochner formula, the evolution equation for H can be rewritten as

9
o H = AH +RmxH. (4-5)
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For £ = 1, we have

0 i)

EVHzVEH—i—H*V(Rm-l—H*H)
=V(AH+RmxH)+ HxVRm+H+« H*xVH
=V(AH)+ HxVRm+VHxRm+H =+« HxVH

=A(VH)+ VRmxH +VHxRm+Hxx Hx*xVH.

Using (4-2) and the same argument, we can prove the evolution equation for higher covariant derivatives.
O

Similarly, we have an evolution inequality for |V5H 2.
Corollary 4.4. For GRF and for any positive integer | we have
0
S IVIH? < AIVEH? =2V P2
+C Y VIH|-V/Rm|-|VEH|+C > |VIH||V/H|-|V*H|-|V'H]|, (4-6)
i+j=¢L i+j+k=4L
while

9
E|H|25A|H|2—2|VH|2+C-|Rm|-|H|2. 4-7)

Theorem 4.5. Suppose that (g(x,t), H(x,t)) is a solution to GRF on a closed manifold M" for a short
time 0 <t < T and Ky, K, are arbitrary given nonnegative constants. Then there exists a constant Cy
depending only on n such that if

Rm(x, 1)|gx,r) < K1, [HX)|gx) = K2
forall x € M andt €0, T], then
|H(x. 0)lgr,n < K2e@ K1 (4-8)
forall x € M andt €0, T].

Proof. Since

0
EIHI2 < AH|> + CuRm|-[H> < A|H + Cu Ky |H |,

using the maximum principle, we obtain u(7) < u(0)e"K1? where u(r) = |H|?. O

The main result in this section is the following estimates for higher derivatives of Riemann curvature
tensors and three-forms. Some special cases were proved in [Streets 2007; 2008; Young 2008].

Theorem 4.6. Suppose that (g(x,t), H(x,t)) is a solution to GRF on a compact manifold M" and K is
an arbitrary given positive constant. Then for each oo > 0 and each integer m > 1 there exists a constant
Cym depending on m, n, max{w, 1}, and K such that if

|[Rm(x, t)|g(x,t) <K, |H(x)|g(x) <K
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forallx €e M andt €[0,a/ K], then

C
|Vm lRm(x Z)lg(x 1) + |VmH(x l)lg(x 1) = l‘m’72 (4'9)

forallx e M andt € (0,a/K].
Proof. In the following computations we always let C be any constants depending on 7, m, max{«, 1},and

K, which may take different values at different places. From the evolution equations and Theorem 4.5,
we have

%|Rm > <ARm|?=2|VRm|*+C + C|V*H|+C|VH|?,
%IHIZ < A[HP?=2|VH|* +C,
£|VH|2 <A|VH|?-2|V*H|*>+C|VRm|-|VH|+ C|VH|*.
Consider the function u = ¢|V H|? 4 y|H|? + t|Rm |?. Directly computing, we obtain

d
o U S Au —2t|V2H|* + Ct|V*H |+ (C —=2y)|[VH|* + C +Cy —2t|[VRm|* + Ct-|VRm|-|VH|
<Au+2(C—y)-[VH*+C(1+7y).

If we choose y = C, then 374 = Au+ C which implies that u < C e€* since u(0) < C. With this estimate
we are able to bound the ﬁrst covariant derivative of Rm and the second covariant derivative of H. In
order to control the term |V Rm |2, we should use the evolution equations of | |2, |VH|? and |V2H|? to
cancel with the bad terms, i.e., |[VZRm |2, |[V2H|?, and |V3H|?, in the evolution equation of |V Rm |?:

d
—|VRm |?
8z| m|

C
IVRm|+C-|VRm]|-|V3H|+

<A|VRm|*-2|V2Rm|?>+C|VRm|? + 7

1/2|V2H| |VRm]|,

d
5|v2H|2sA|VZH|2—2|v3111r|2+c.|v2Rm|-|v2H|+ 1/2|VRm| |V2H|+C|V2H|* 4+ — |V2H|

As above, we define
u:=1*(|V?H|* + |VRm |*) + tB(VH* + Rm |*) + y|H|?,
and therefore, ou < Au + C. Motivated by cases for m = 1 and m = 2, for general m, we can define a

) ot
function

m—1
wi=1"(V"H* + V" 'Rm|*) + > Bit' (V'H|> + |V~ Rm |*) + y | H|?,
i=1

where f; and y are positive constants determined later. In the following, we always assume m > 3.
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. . Ci
Suppose that [VI"!Rm | + |VI H| < IR fori =1,2,. — 1. For such i, from Corollary 4.4, we
have

9 . ) . P L .
E|V’H|2 <AIVHP? =2V TH? + C ) |V/H|- |V Rm |- |V'H|

Jj=0 i i—j
+C Y > IV/H| |V H| | VEH| - V]
j=0£=0
i i
. . : C; +1 Ci Ci—j—t Cy
<AIV'HP 2|V HP +C-|V'H| Y - f j+l +C- |V’H|ZZ—’-%-—L
j—ot2 j=0¢=01
<AIVIH]? =2 |VIT H]> + |V’H|+ IV’HI

1+l
t

Similarly, from Corollary 4.2 we also have

9 . . ) -1 o .
8—|V’_1Rm|25A|V’_1Rm|2—2|V’Rm|2+CZ|V’ Rm |[|V:™'™/ Rm||VI™! Rm |
t izo

+C > > VH|VIT T H] [ VERm |- [V Rm |

j=0 (=0
i+1 . . . .
+C > |V/H|- VT H|- [V Rm|
j=0
Ci—
<AIVIT'Rm |2 =2|V'Rm|* + C - |V~ 1Rm|Z J“. -~
= Oz tz
l—li—l—jC C it Ce
i—1 J i—1—j— +1
+C-|V" Rm| T imi—i—¢ +1
]=0 {=0 t2 t 2 12
i
. Ci G . G
+CVITIRm| Y L T o vitty) oL
j=1t2 t 2 12

<AIVITIRm[2=2|VIRm |* + —- . |V~ 1an|+ |V’+1H|+ j|v"—1Rm|.

12

The evolution inequality for u is now given by

i o .
S =me T (VP [V Rm 2) Y i T (VP + [V Rm )

i=1

2 o= 1Rm|2) Sy ( ViHP +

i=1

d 0

+1™ (a |[V"H|* +

Vi~ Rm|? H|.
“ IV RmE )
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It’s easy to see that the second term is bounded by

but this bound depends on ¢ and approaches to infinity when ¢ goes to zero. Hence we use the last
second term to control this bad term. The evolution inequality for the third term is the combination of the
inequalities

3
at m

< A|VTH[* =2 |V" T H|* + C ) |V'H|- V"™ Rm| - |V"H]

i:0 m m_i . . . .
+C Y Y |VH|- |V HI|VH|- [V"H]
i=0j=0
Cm
<AIV'H? —2|V"P H]2 £ C|V"H|> + C-|V"Rm |- |V"H| + —— s |va|+ |va|

and

9 m—1 ) )
Ewm—l Rm|* < A[V"T'Rm > =2|V"Rm[*+C Y [V'Rm|- [V "7 Rm|-|V""! Rm|
=0
m—1m—1—i . . .l .
+C > Y |VH| V"' H|- |V Rm|-[V" 7 Rm]|
i=0 j=0
m+1 ) )
+C > |VH[- V" H]- [V Rm|
i=0
C
<AIV"IRm > =2 |V"Rm >+ C|V" ' Rm |* + — - |[V"H|-|[V" ! Rm |
[7

Cp
+ C|IV"H L H ||V Rm | + V"1 Rm |+ ;”|vm—1Rm|.
12

m+l

Therefore we have

m—1

9 . . .
S <m" N (VHP 4+ V" Rm )+ Y it (VH + [V Rm )
i=1

+™ (A|va|2—2|vm+1H|2+ V™H|+ C|V™H|?

m—+1
t 2
+ C|V™Rm|-|V"H|+ AIV™ ! Rm|?

— 2|V"Rm|* +

-|[V" I Rm |+ C|V" ™' Rm |?
2

C
+ W|v"%r|-|vm—1Rm|+C|vm+1H|-|V’"—1Rm|)
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+ Zﬁ, ( | Vit 1Rm|+A|V’H|2 2|V"+1H|2
i=1
+ A|VITIRm |2 +

H|+ —= |v'+1H| 2|V! Rm|2)
t Z

+y(A|H|>=2|VH|? +C)

< Au—=2t"|V" T H?? 4 Crm VT U H| |V R |
m—2
— 2" |V Rm > + C¢"|V" Rm |- [V H| + Y _ (i + DBiy12' (VT HI> + |V Rm |*)
m—1 i=0
=23 Bt IV H> + |V Rm|?) =2y |VH|* + yC
i=1

L CmTYVPHE + Com VT Rm 2+ T [VPH| 4 Ce T VT Rm |
—|—Ctm_7|V”’H|-|V’”_1Rm|—|—Ctm|Vm+1H|-|Vm_1Rm|

+ Z BiCit2|VI+ H| + Z BiCit' 2 (V'H|? + |V~ Rm)).
i=1 i=1

Choosing

. A )
(@ +1DBi+1 =B, ,3i=l.—|, i >0,

where A is constant which is determined later, and noting that

m—1 m—1 m—1
> BiCH AV H < 2 ) B VTP 5 Y BiCE

i=1 i=1 i=1

and

Zﬂ,c, = (IVH| + |V Rm))
i=1
m—2 ) ) )
<AICU(VH|+Rm )+ Y Bis1 Gt 2(IVT H| + |V Rm )
i=1
CIVHTHPE + 0| VIRm | Bi1Cig
<BICIIVH + Rm ) + Y Bisi 1( T )
i=Zl A 2Bi4+1Ciy1/Bi Bi

m—2 m—2 p2 2

1 S . - L C;
< AICHIVHI+Rm )+ 5 37 firl (Y HP 4V Rm ) 4 37 S
1

i=1 i=1
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we obtain

d

o U= Au—=2t"\V" T H?2 4 Cmvm L H| |V Rm |
—2t™|V"Rm |? + Ct™|V™H|-|[V™ Rm |+ Ct™ 1 |V"H|? + C™ 1| V™~ 1 Rm |?
+Ct" 2 |[VMH|- [V Rm | + Bo(|VH|? + [Rm )

- mX:Iﬁiti(|vi+1H|2+ V! Rm|2)+lgﬁit"(lv"“H|2+|Vi Rm |?)
i=1 i=1
+ A BtV H 2 + B Cy|VH| =2y |VH|* + C + Cy
< Au+ Cm NV Rm 2+ Cemm \VPHECm 2 (IVH ) 4 [V Rm ?) + Bo| V H
+B1C1|VH| = 2y|VH* + C + Cy — 3Bm—1" V"H|* = By ™' V" Rm |?
<Au+3CVt+C—Bp_t™ (V"' Rm |* + |V"H|?)
+(Bo+B1C1 —2y)|[VH> + C + Cy + B Cy.

When we chose 4 and y sufficiently large, we obtain %—L; < Au + C, which implies that u(z) < C since
u(0) is bounded. O
Finally we give an estimate that plays a crucial role in the next section.
Corollary 4.7. Let (g(x,t), H(x,t)) be a solution of the generalized Ricci flow on a closed manifold M .
If there are B > 0 and K > 0 such that
IRm(x,t)|g(x,n) = K, [H(X)|gx) =K

forallx e M andt €0, T], where T > B/ K, then there exists for each m € N a constant Cy, depending
onm,n,min{f, 1}, and K such that

VL RM(x, 1) g ey + IVH (X, 1) |g ey < Cm K™

forall x € M andt € [min{B,1}/K, T].
Proof. The proof is the same as in [Chow et al. 2007]; we just copy it here. Let 8; := min{p, 1}. For any
fixed point o € [81 /K., T] we set Ty :=to— 1/ K. For t :=t — Ty we let (g(7), H()) be the solution
of the system
g
ot

The uniqueness of solution implies that g(¢) = g(¢ + Ty) = g(¢) for z € [0, 1/ K]. By the assumption
we have

-  3H _ _
= —2Ric + 34, 7=AHL,§H, 2(0) =g(Ty), H(0)= H(Tp).

IRm(x, D)l < K, [HX)lge) < K

forall x € M and 7 € [0, 81/ K]. Applying Theorem 4.5 with « = 1, we have

—m—1— < _C
|Vm Rm(x,ﬂIg,(x’;) + |VmH(x,t_)|g,(x,;) = Z‘m’/nz
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for all x € M and 7 € (0, B;/K]. We have i™/2 > g™/22-m/2k=m/2 i f ¢ [8, /2K, B,/ K]. Taking
t = B1/K, we obtain
2m/26me/2

m/2
1

for all x € M. Since ty € [/ K, T| was arbitrary, the result follows. O

|Vm_l RIII(X, ZO)lg(x,to) + |VmH(x, t0)|g(x,t0) =

5. Compactness theorem

In this section we prove the compactness theorem for our generalized Ricci flow. We follow [Hamilton
1995] on the compactness theorem for the usual Ricci flow.

We review several definitions from [Chow et al. 2007]. Throughout this section, all Riemannian
manifolds are smooth manifolds of dimensions n. The covariant derivative with respect to a metric g will
be denoted by V.

Definition 5.1. Let K C M be a compact set and let {g }xen» €00, and g be Riemannian metrics on M .
For p € {0} UN we say that g5 converges in C? to goo uniformly on K with respect to g if for every
€ > 0 there exists kg = ko(€) > 0 such that for k > kg,

gk — goollcr:k,g == sup sup [EV¥(gr — goo)(¥)|g <. (5-1)
0<a<pxekK

Since we consider a compact set, the choice of background metric g does not change the convergence.
Hence we may choose g = goo.

Definition 5.2. Suppose {Uj }xen is an exhaustion? of a smooth manifold M by open sets and g are
Riemannian metrics on Uj. We say that (U, gx) converges in C* to (M, goo) uniformly on compact
sets in M if for any compact set K C M and any p > 0 there exists kg = ko(K, p) such that {g }x>x,
converges in C? to goo uniformly on K.

A pointed Riemannian manifold is a 3-tuple (M, g, O), where (M, g) is a Riemannian manifold and
O € M is a basepoint. If the metric g is complete, the 3-tuple is called a complete pointed Riemannian
manifold. We say (M, g(t), H(t), O),t € (o, w), is a pointed solution to the generalized Ricci flow if
(M, g(t), H(t)) is a solution to the generalized Ricci flow.

The so-called Cheeger—Gromov convergence in C°° is defined as follows:

Definition 5.3. A given sequence {(My, gk, Ok ) }xen of complete pointed Riemannian manifolds con-
verges to a complete pointed Riemannian manifold (Mo, €00, Oco) if there exist

(1) an exhaustion {Uy }ren of Moo by open sets with O € Uy, and
(ii) a sequence of diffeomorphisms @ : Moo > Uy — Vi 1= Oy (Uy) C My with P (Os) = Ox

such that (Ug, @5 (gkly;)) converges in C* to (Mo, goo) uniformly on compact sets in Moo.

21f for any compact set K C M there exists ko € N such that Uy D K for all k > kg
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The corresponding convergence for the generalized Ricci flow is similar to the convergence for the
usual Ricci flow introduced by Hamilton [1995].

Definition 5.4. A given sequence {(My, gz (¢), Hy (1), Ox)}ren Of complete pointed solutions to the
GRF converges to a complete pointed solution to the GRF

(Moo, 8oo(1), Heo (1), Ooo), 1 € (a, ),
if there exist
(1) an exhaustion {Uy }ren of Moo by open sets with O € Uy,
(i1) a sequence of diffeomorphisms @ : Moo 3 Uy, — Vi, 1= O (U) C My, with @ (0Os) = O
such that (Uy x (o, »), Q7 (gx (D) + dt?, CDZ(Hk(fNVk)) converges in C* to
(Moo X (o, @), goo(t) + dt*, Hoo(1))
uniformly on compact sets in Mo X (&, ). Here we denote by d¢? the standard metric on (&, w).

Let inj, (O) be the injectivity radius of the metric g at the point O. The following compactness theorem
is due to Cheeger and Gromov.

Theorem 5.5 (compactness for metrics). Let {(My, gk, Or)}ren be a sequence of complete pointed
Riemannian manifolds satisfying these conditions:

(i) Forall p > 0and k € N, there is a sequence of constants C, < 00 independent of k such that
8« VP Rm(gg) g, = Cp
on Mjy.
(i1) There exists some constant 1y > 0 such that
inj,, (O) = to
forall k e N,

Then there exists a subsequence { ji }xen such that {(Mj, , gj,., Oj,.)}ken converges to a complete pointed
Riemannaian manifold (M%), g0, Oxo) as k — 0.

As a consequence of Theorem 5.5, we state our compactness theorem for GRF.

Theorem 5.6 (compactness for GRF). Let {(My, gi(t), Hi (), Ox)}ren be a sequence of complete
pointed solutions to GRF for t € [a, w) > 0 satisfying these conditions:

(1) There is a constant Cy < 0o independent of k such that

sup IRm(g (x,1))|g, (x,0) < Co.  sup |Hi(x,0)lg, (x,a) = Co-
(x,1) € M x(ar,0) xeMy,

(i1) There exists a constant 1y > 0 satisfying

injg, 0)(Ok) = to-
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Then there exists a subsequence { ji }ren Such that

(M]k ’ g]k (t)’ PI]k (Z)7 OJk) - (MOO’ gOO(Z)v HOO(t)v 000)7
converges to a complete pointed solution (Mo, €00(t), Hxo (1), Oxo), t € [, ®), to GRF as k — o0.

To prove Theorem 5.6 we extend a lemma for Ricci flow to GRF. After establishing this lemma, the
proof of Theorem 5.6 is similar to that of Theorem 3.10 in [Chow et al. 2007].

Lemma 5.7. Let (M, g) be a Riemannian manifold with a background metric g, let K be a compact
subset of M, and let (gi.(x,t), Hi(x,t)) be a collection of solutions to the generalized Ricci flow defined
on neighborhoods of K x [B, V], where ty € [B, V] is a fixed time. Suppose that:

(1) The metrics gy (x, ty) are all uniformly equivalent to g(x) on K, i.e.,forall V €e Ty M, k,and x € K,
CTle)(V. V) = gr(x.10)(V. V) = Cg(x)(V. V),

where C < o0 is a constant independent of V, k, and x.

(ii) The covariant derivatives of the metrics gy (x, tg) with respect to the metric g(x) are all uniformly
bounded on K, i.e., for all k and p > 1,

1EVP gy (x, t0)|g(x) + |gvp—1Hk(x’ t0)|g(x) =G

where C), < 00 is a sequence of constants independent of k.

(iii) The covariant derivatives of the curvature tensors Rm(gy (x,t)) and of the forms Hy(x,t) are
uniformly bounded with respect to the metric gy (x,t) on K xX[B, V], i.e., for all k and p > 0,

18-V P Rm(gx (x, )| gye ety + 18 VPHR (X, Dl g (x.0) = Cp
where C 1’, is a sequence of constants independent of k.

Then the metrics gy (x,t) are uniformly equivalent to g(x) on K x [B, V], i.e.,
B(1,10) "' g()(V, V) = g (x,)(V, V) < B(t,10)g(x)(V, V),

4
where B(t,ty) = C eColt=10l (here the constant C(; may not be equal to the previous one), and the time-
derivatives and covariant derivatives of the metrics gi (x,t) with respect to the metric g(x) are uniformly

bounded on K x [B, V], i.e., for each (p, q) there is a constant Cp, 4 independent of k such that

01 01

—_8&yPp t R
gr(x. )|+ ’ 5.

gyp—1 o

g(x)

g(x)

for all k.

Proof. We use [Chow et al. 2007, Lemma 3.13]: Suppose that the metrics g1 and g, are equivalent, i.e.,
C~lg; < g, <Cgy. Then for any (p,q)-tensor T we have |T|,, < C(p+q)/2|T|g1. We denote by 4
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the tensor /;j := gkrgla Hjy1 Hjpg. In the following we denote by C a constant depending only on n, B,
and v, which may take different values at different places. For any tangent vector V' € Tx M we have

2 g (V. V) = “2Rie(gi(x. 0)(V. V) + Y (v, (V. V),

and therefore

—2Ric(gg (x, ) (V. V) + 2hi (x,0)(V, V)
gr(x. 0)(V. V)

< C§+ClH(x. D2, ()

<Cj+CCy=:C,

9
3 log gi (x,1)(V, V)‘ =

since
|RiC(gk(X, l))(V, V)l = C(/)gk(x’ t)(V? V)? |hk(x9t)(V’ V)l = C|Hk(x’ t)@k(x,t)gk(xv t)(V’ V)

Integrating on both sides, we have

gr(x. 1) (V. V)

—tloggk(x,l)(V, V)'dlZ m ,

_ 9
Clt; —t |2/
1 0 o 9

and hence we conclude that

/tl 3loggk(z)(V, V) dt‘ = 'log
o Of

0

e~ =lgy (x 1) (V. V) = gr e, 1) (V. V) = eIl gy (x 1) (V. ).
From the assumption (i), it immediately deduces from above that
ClemCIn=lg(x)(V. V) < grlx. 1) (V. V) = CeCl1lg(x) (V. V).

Since #; was arbitrary, the first part is proved. From the definition (or see [Chow et al. 2007, p. 134, (37)]),
we have

(81)°“ (B Va(gr)be + 5 Vi(gr)ac =¥ Ve(ghk)ab) = 2(5*I')gp —2(5 )3
Thus 8T (x,7) — 8T (x)|g(x) < CI¥Vgr(x,1)|g, (x)- On the other hand,
EVa(grk)be = (8r)eb (¥ T)ge — (ET)gel + (8k)ecl(** gy — (ET)gpl,
it follows that |8V gy (x,1)|g, (x,r) < C|84T'(x,1) — €T (x)|g, (x,r) and therefore
8V gy is equivalent to k" — 8T = 8kV — &V, (5-2)

The evolution equation for €T is

0
o (D)5 = =(20) “U1(*“ V)a(Ric(gi))bd + (* V)p (Ric(i))ad

~ (8 V)4 (Ric(gx))ap] + L (@0 [C*V)alhi)pa + < V)p(hi)aa — 5 V) alhi)as]-
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Since éT" does not depend on ¢, it follows from the assumptions that

=C ngV(RiC(gk))\gk + CI8V (i)l g,
8k
< CC|+ C|8*V Hylg, - |Hklg, =< Cjy.

i)
Z (8T _8T
5 ¢ )

Integrating on both sides,

51
Cilty =10 > > |86T(t;) —#T |, — ¥¥T'(t9) — ¥ T, -

d
—(g*T (1) —81) dr
at 8k

to

Hence we obtain

|8KT(¢) = 8T |, < C{lt1 —to| + [¥¥T(to) —¥T|g,
= Cilt1 —tol + C|¥ Vg (to) g,
< Cilt —to| + C|¥Vgx(to)lg
<C{lt—1| +Cy.

The equivalency of metrics tells us that

Vg (D)lg < B(1.10) 2 Ver (D), < B(t.10)*?- CI8 T (1) =T,
< B(t.19)**(C{lt — to] + C").
Since |t —#p| <  — B, it follows that [EVgi(¢)]g < 51,0 for some constant 51,0. But g and gy are

equivalent, we have
|Hi ()¢ < ClHi(t)lg, < CC{ = Cyp.

From the assumptions, we also have

€V Hylg < |(°V —#V) Hy + <V Hy |
= CI¥Vgklg - |Hilg + C|¥*V Hy|g,
< CCI/ + CGI,OGI,O = 52’0.

Moreover,

0
EgVHk = gV(Agk H; +Rm(gy) * Hy)

= (8V —8kV)Ag, Hyx +5“V Ag, Hy +5V Rm(gy) * Hy +Rm(gy) * 4V Hy
where Ay, is the Laplace operator associated to g. Hence

0
_gVH
ot k

g
< CI¥Vgilg - |Ag, Hilg, + CI$5 Vg, Hilg + CI¥VRm(gp)lg - | Helg + CIRm(gy)lg - 1€V Hy,

<.
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For higher derivatives we claim that
€2 Ric(gi)lg < Cp VP gile +Cp'. [EVPgilg + VP Hylg < Cpo. (5-3)

for all p > 1, where C/, C})’, and ép,o are constants independent of k. For p = 1, we have proved the
second inequality, so we suffice to prove the first one with p = 1. Indeed,

[V Ric(gk)le < CIEV V) Ric(gi) + 5 V Ric(gk) |,
< CIFT — T - [Ric(gk)lg, + C 1V Ric(gi)
< YVl + €.

Suppose the claim holds for all p < N (N > 2), we shall show that it also holds for p = N. From

N
Z ng—i(gV — 8KV 8k yi—l Ric(gy) + &% vy Ric(gz)

i=1

18V Ric(gy)lg =

4

N
< Z |ng—i(gv_gkv)gkvi—1 Ric(gx)| + |8V Ric(gx)le
g

i=1

we estimate each term. For i = 1, by induction and the assumptions we have

EVN=1(8V — 8k V) Ric(gx )|

< CIEVYTI(E Vg - Ric(gr))lg
N-1
S (M) EvN I g £V Ric(er)

J
j=0 g

N—-1 —j i -
(M) 1EVN T gl - [V Ric(gi)lg

N_l . .
<C Y (7)€Y sile + IEVN T il

<C (Nj_l)(cjﬁéj,o+C}”)|gVN_jgk|g

N—-1
= C(N —1)(CyCro+CIEVN gilg +C (
j=1

N—-1

; )€/ €0+ C/NCx—j 0

<CRIEVN grlg +CN.
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For i > 2, we have

[FVITHEV - S0y VT Ric(gr) |, < C[FVYT (Vi -S4V Ric(r))

N—i .
<0 Y (V) VN gy 898V Ric(g).
j=0

If j =0, then
8V Ric(gr)lg < Gy 15V grle + €2y < G Cimi o + CZy
Suppose in the following that j > 1. Hence

£/ -6V~ Ric(gy)|, = [((FV = #6V) + #6 V)] - 80VI~T Ric(gy) |

=C

M)~

(7)1 V" il - 85977417 Rie(gi g
l

Il
©

M~

<C (]l ) GI,O(CJ{I—I—H—I Ci—iti-10+ Clyyicn)s

I

Il
o

where we make use of (5-2) from first line to second line. Combining these inequalities, we get
EVY Ric(gr)lg < Cl¥ VN gilg + Cy.

Similarly, we have
1EVN e < CRIEVN gilg + CHY.

Since %gk = —2Ric(gy) + %hk, it follows that

ad
o f Vi =F VY (—2Ric(gi) + 1),

2
+1EVN gk |2

d
—[EVN g2 <
ot g

0
—gyN
o1 8k

) 1
<g|gvN RlC(gk)@, + §|nghk|§ + |gVNgk|§
< (L+18(CR)IEVN gi |2+ 18(CR) ™.

Integrating the above inequality, we get [V gy |g < C ~,0 and therefore |& VN hy| P C N+1,0. We have
proved lemma for ¢ = 0. When g > 1, then
qg—1

09 d
gyp — p _IRj 1
2a V7 8i(0) = gV (=2 Ric(gk () + 3he (1)),

Using the evolution equations for Rm(gg (7)) and /4 (¢), combining the induction to ¢ and using the above
method, we have

g

84 _ ~
M wgk(t)‘g + ‘az_qgvp lhk(t)‘g <Cpy. O
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6. Generalization

In this section, we generalize the main results in Sections 4 and 5 to a kind of generalized Ricci flow for
which local existence has been established [He et al. 2008].

Let (M, gij(x)) be an n-dimensional closed Riemannian manifold and let A = {4;} and B = {B;;}
denote a one-form and a two-form respectively. Set /' = dA and H = dB. The authors in [He et al.
2008] proved that there exists a constant 7" > 0 such that the evolution equations

d
Egij(?c, 1) =—2Rij(x,0) + Shij(x. 1) + 2 i (x. 1), gij(x,0) = gij(x),

0
o A0 = =2V FEG D, Ai(x, 0) = A (),

d
EBU(X’ 1) =3V H*;j(x,1), Bij(x.0) = Bjj(x)

has a unique smooth solution on m x [0, T'), where h;; = H,-lejkl and f;; = Fiijk. We call it
RF(A, B). According to the definition of the adjoint operator d*, we have

(d*F); =2Vi ¥, (d*H);j = -3V HE, (6-1)
and hence
%F(x, 1) = —dd;(x’t)F = ApL,g(x,nF = AF +RmxF, (6-2)
%H(x, t) = —dd;(x,t)H = AnLg(x,nH = AH +RmxH. (6-3)
They also derived the evolution equations of curvatures:
0

ERijké = ARjjre +2(Bijie — Bijek — Bigjk + Bikje)

— 8P4 (RpjkeRgi + RipreRgj + Rijpe Rk + RijkpRye)

+ 5[ ViVe(Hipg Hi?) — ViV (Hjpg HeP?) — Vi Vi (Hypg Hi??) + V; Vi (Hipg HeP9) |
+ 18" (Hkpg HP U Rijso + Hypg H?9 Ryjis)

+ ViVe(FP Fjp) = ViVi(Fj? Fp) = Vi Ve(Fi P Fip) + Vi Vi (FiP Fyp)

+ 8" (Fr? FrpRijse + Fr? Fep Rijks)-

Under our notation, it can be rewritten as

P . . . . . .
ERm:ARm+ Z Vi Rm *V/ Rm + Z ViH « V/IH + Z ViFxVI/F

i+j=0 i+j=0+2 i+j=0+2
+ Z ViH «V/H % V¥ Rm + Z NWIF«V/FxVKRm. (6-4)
i+j+k=0 i+j+k=0

As before, we have:
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Proposition 6.1. For RF(A, B) and any nonnegative integer { we have

e L _ l i J i J i J
o Vi Rm = A(Y Rm)+.Z VIRm +V7 Rm + Z VIH < VIH + Z ViIF % V/F
i+j=¢ i+j=L0+2 i+j=0+2
+ Y VIH % V/H % V¥ Rm + > VIF«VIF+V¥Rm. (6-5)
i+j+k=t i+j+k=t
In particular,

P . .
§|V1Rm|2 <AV'Rm[?=2|V**'Rm >+ C ) |V'Rm[-|V/Rm|-|V¢Rm]|

i+j=t

+C > |VH|-|V/H|-|[V'Rm|+C ) |VF|-[V/F|-|V'Rm|
i+j=L+2 i+j=L+2

+C Y |VH|-|V/H|-|[VKRm ||V Rm |+ C > |V'F|-|[V/F|-[VFRm|-|V*Rm|.
i+j+k=¢L

i+j+k=L
Since %F = AF +Rm % F it follows that

9
5 VF=Vo F+ FxVRm+HxH+FxF)

=V(AF+Rm*F)+ FxVRm+F«H«VH+ FxFxVF
=A(VF)+VRm*xF+Rm*«VF+ FxHxVH+ Fx FxVF,
It can be expressed as

9 . .
S VF=AVF)+ > VF%V/Rm

i+j=1 1-1 1—i

+ Y VIFxVIFxVRF+ Y N VIF«V/H <V T
i+j+k=1 i=0 j=0
More generally, we can show:

Proposition 6.2. For RF(A, B) and any positive integer £ we have

9 e ¢ i j
5 VEF = A(VEF) + > VIFxV/Rm

i+j=t . . cant S e S . o
+ Z V’F*VJF*V"F+Z ZV’F*VJH*VH—JH.
i+j+k=L i=0 j=0

In particular,

9 . .
E|V‘F|2§A|V4F|2—2|VZ+IF|2+C > IV'F|-|V/Rm|- |V F]
. . i+j=e e_le_i . . . .
+C Y VIFLVIF|VRFVIF| 4 C Y Y VI [VH [V HI L VEF

i+j+k=t i=0j=0



GENERALIZED RICCI FLOW, 1 773

Similarly, we obtain:

Proposition 6.3. For RF(A4, B) and any positive integer | we have

- ¢ i j
EV H=AN"H)+ Z V'H % V/ Rm

i+j=t . . i . .
+ Y VH«VH«VFH+ Y > VH*V/ Fx VI F,
i+j+k=¢ i=0 j=0
In particular,
P . .
E|V‘H|Z <AIV'HP 2|V HP+C ) [VIH|-|V/ Rm|- |V H]
. . i+j:£ Z_l e_i . . . .
+C > \VH||V/H||VFH|- VP H[+C )Y S IVIH|VF] VTR VR
i+j+k=t i=0 j=0

From the evolution inequalities
ad
5|H|2 <A[H|?=2|VH|? +C-Rm|-|H,

0
5|F|2 <A|F]*=2|VF]*+C-|Rm|-|F|?,
the following theorem is obvious.

Theorem 6.4. Suppose that (g(x,t), H(x,t), F(x,t)) is a solution to RF(A, B) on a compact manifold
M?" for a short time 0 <t < T and Ky, K», K5 are arbitrary given nonnegative constants. Then there
exists a constant Cy, depending only on n such that if

IRm(x,D)]gx,e) = K1, [HX)|gx) = K2, [F(X)|gx) = K3
forall x e M andt €0, T, then
|H(x,0)|gxry < KoKV | F(x, ) gy < KzeCr K11, (6-6)
forallx € M andt €0, T].
Parallel to Theorem 4.6, we can prove:

Theorem 6.5. Suppose that (g(x,t), H(x,t), F(x,t)) is a solution to RF(A, B) on a compact manifold
M™" and K is an arbitrary given positive constant. Then for each a > 0 and each integer m > 1 there
exists a constant Cy, depending on m, n, max{«a, 1}, and K such that if
|[Rm(x, Z)lg(x,t) <K, |H(x)|g(x) <K, |F(x)|g(x) =K
forallx € M andt € [0,/ K], then
_ G

|vm 1 Rm(x,)|g(x,r) + |V™H (x, g, + [V"F(x, e, = t—m;n, (6-7)

forallx e M andt € (0,a/K].
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We can also establish the corresponding compactness theorem for RF(A, B). We omit the detail since
the proof is close to the proof in Section 5. In the forthcoming paper, we will consider the BBS estimates
for complete noncompact Riemannian manifolds.
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dx.doi.org/10.2140/apde.2012.5.777

SMOOTH TYPE II BLOW-UP SOLUTIONS TO THE
FOUR-DIMENSIONAL ENERGY-CRITICAL WAVE EQUATION

MATTHIEU HILLAIRET AND PIERRE RAPHAEL

We exhibit €°° type II blow-up solutions to the focusing energy-critical wave equation in dimension
N = 4. These solutions admit near blow-up time a decomposition
X

u(t,x) = 0

(@+e) (7 )s  with e, 8,01z < 1,

1
AN=2/2(3)
where Q is the extremizing profile of the Sobolev embedding H'—> L¥ anda blow-up speed

M) = (T —t)e” VIleeT=0ll+o) qg ¢ 5 T

1. Introduction

Setting of the problem. We deal in this paper with the energy-critical focusing wave equation

du—Au— fw)=0  with f(r) =N/ N=2) (-1
(u,a,u)‘,:o:(u(), ul)v (I’X)GRXRN
in dimension N = 4. This is a special case of the nonlinear wave equation
dpru — Au— f(u) =0, (1-2)

which, since the pioneering [Jorgens 1961], has been the subject of a considerable amount of work. For
the energy-critical nonlinearity f(u) = 4¢t(N+2/(N=2) 'the Cauchy problem is locally well posed in the
energy space H' x L? and the solution propagates regularity; see [Sogge 1995] and references therein.
Recall that in this case, (1-2) admits a conserved energy

1 1 N-2 -
E) = B =3 [@ui+ [ 1vup e 252 [uve

that is left invariant by the scaling symmetry of the flow,

1 t x
u(t, x) = mu<x, x)

Global existence in the defocusing case was proved by Struwe [1988] for radial data and Grillakis [1990]
for general data. For focusing nonlinearities, a sharp threshold criterion of global existence and scattering

MSC2010: 35Q51.
Keywords: wave equation, blow-up.
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or finite time blow-up is obtained by Kenig and Merle [2008] based on the soliton solution to (1-1),

! (N=2)/2
er= (1 T2 /(NN —2>>> ’ (-

which is the extremizing profile of the Sobolev embedding H' — L?". Indeed, for initial data (ug, uy)
such that E (ug, u1) < E(Q, 0), those with ||Vug||;2 < ||VQ]| 2 have global solutions and scatter, while
those with ||Vugll;2 > [V Q|12 lead to finite time blow-up.

Note that like in the works of Levine [1974] (see also [Strauss 1989]) and as is standard in a nonlinear

dispersive setting, blow-up is derived through obstructive convexity arguments; see also [Karageorgis and
Strauss 2007] for refined statements near the soliton Q. However, this approach gives very little insight
into the description of the blow-up mechanism and the description of the flow even just near the ground
state soliton Q is still only at its beginning.

On the energy-critical wave map problem. There is an important literature devoted to the construction
of blow-up solutions for nonlinear wave equations; see [Alinhac 1995; Merle and Zaag 2003; 2008] for
the study of the ODE-type of blow-up for subcritical nonlinearities. For energy-critical problems like
(1-1), recent important progress has been made through the study of the two-dimensional energy-critical
corotational wave map to the 2-sphere,

2 .
ot — 0ypu — 2t KIS (1-4)
r 2r2

where k € N* is the homotopy number. The ground state is given there by

O(r) =2tan™' (rh).

After the pioneering works of Christodoulou and Tahvildar-Zadeh [1993], Shatah and Tahvildar-Zadeh
[1994] and Struwe [2003] and their detailed study of the concentration of energy scenario, the first explicit
description of singularity formation for the k = 1 case was derived by Krieger, Schlag and Tataru [2008]
who constructed finite energy finite time blow-up solutions of the form

X .
u(t, x) = (Q+8)<l, m) with [[e(2), 0:e (Dl 1, 2 K 1, (1-5)
with a blow-up speed given by
My =(T -1,

for any v > %; see also [Krieger et al. 2009a]. The spectacular feature of this result is that it exhibits

arbitrarily slow blow-up regimes further and further from self-similarity which would correspond to the
(forbidden; see [Struwe 2003]) self-similar law

A@)~T —zt. (1-6)

Numerics suggest that this blow-up scenario is nongeneric and corresponds to finite-codimensional
manifolds [Bizon et al. 2001]. After the pioneering work [Rodnianski and Sterbenz 2010] for large
homotopy number k > 4, Raphaél and Rodnianski [2012] gave a complete description of stable blow-up
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dynamics that originate from smooth data for all homotopy numbers k£ > 1. The blow-up speed obeys in
this regime a universal law that depends in an essential way on the rate of convergence of the ground
state Q to its asymptotic value,

T—Q~ lk as r — 00,
r
and indeed the stable blow-up regime corresponds to a decomposition (1-5) with blow-up speed
T—1
for k> 2,

A1) ~ “log(T —n[17CF2) (1-7)
(T —t)e VMoeT=Dl for = 1.

Note that this work draws an important analogy with another critical problem, the L? critical nonlinear
Schrodinger equation, where a similar universality of the stable singularity formation near the ground
state was proved in [Merle and Raphael 2003; 2004; 2005a; 2005b; 2006; Raphael 2005].

Statement of the result. For the power nonlinearity energy-critical problem (1-1), there has been recent
progress towards the understanding of the flow near the solitary wave Q. Krieger and Schlag [2007]
constructed in dimension N = 3 a codimension one manifold of initial data near Q that yield global
solutions asymptotically converging to the soliton manifold. The strategy developed by Krieger et al.
[2008] for the wave map problem has been adapted in [Krieger et al. 2009b] to show in dimension N =3
the existence of finite energy finite time blow-up solutions of the form

1
w(t, 0 = Sy (© +s)(t, %) with [|6(), dre (D) 51> < 1,

and with a blow-up speed given by
At =(T —1)", (1-8)

for any v > % The quantization of the energy at blow-up for small type II blow-up solutions in dimension
N € {3, 5} is proved in [Duyckaerts et al. 2011; 2012] in the radial and nonradial cases. In particular, for
radial data, if 7 < 400 and
sup [IVu®)|7, +dul7.] <|VOT. +a*, o <1,
1€[0,T]
then there exists a dilation parameter A(t) — 0 as t — T and asymptotic profiles (u*, v*) € H' x L? such
that

1 .
(u(t, x) — P Q(A)(Ct))’ 8tu(t)) — W, v*) inH'xL?ast— T;

see [Merle and Raphael 2005b] for related classification results for the L? critical (NLS).

These works however leave open the question of the existence of smooth type Il blow-up solutions. We
claim that such smooth type II blow-up solutions can be constructed in dimension N = 4 as the formal
analogue of the singular dynamics exhibited by Raphaél and Rodnianski [2012] for the wave map problem
in the least homotopy number class k = 1. The following theorem is the main result of this paper:
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Theorem 1.1 (existence of smooth type II blow-up solutions in dimension N =4). Let N = 4. Then for
all a* > 0, there exist € initial data (ug, uy) with

E(ug, u1) < E(Q,0) +a”

such that the corresponding solution to the energy-critical focusing wave equation (1-1) blows up in
finite time T = T (ug, u;) < 400 in a type Il regime according to the following dynamics: there exist
(u*, v*) € H' x L? such that

1 X * % . 71 2
(u(t,x) — PREE=IEIP Q(A(t))’ 8,u(t)> — W*,v") imH xL-ast—T, (1-9)
with a blow-up speed given by
A1) = (T — t)e~Vloe@=nl0+o) gy T (1-10)

Comments on the result. 1. On the smoothness of the initial data. An important feature of Theorem 1.1 is
to exhibit a new blow-up speed which is valid for €°° solutions. Indeed, while the Krieger et al. [2009b]
approach provides a continuum of blow-up speeds, the exact regularity of the obtained solutions is not
known, which is an unpleasant consequence of their construction scheme. In fact, it is expected that €>°
initial data should lead to quantized blow-up rates hence breaking the continuum of blow-up speeds (1-8),
we refer to [van den Berg et al. 2003] for a related discussion in the context of the energy-critical harmonic
heat flow. Hence we expect the blow-up rate (1-10) to correspond to the minimal type II blow-up speed
of smooth solutions with small supercritical energy. Such a general lower bound on the blow-up rate in
the spirit of the one obtained by Merle and Raphael [2006; Raphael 2005] for the L? critical NLS is an
open problem. The construction of excited blow-up solutions with other speeds and € regularity also
remains to be done. This problematic is related to the understanding of the structure of the flow near Q,
which is still in its infancy.

2. On the codimension one manifold. The proof of Theorem 1.1 involves a detailed description of the set
of initial data leading to the type II blow-up with speed (1-10). Indeed, given a small enough parameter
bp > 0 and a suitable deformation Qy, of the soliton with

Op,— Q asby— 0

in some strong sense, we show that for any smooth and radially symmetric excess of energy

I [ S i
T I Jlog (o)
we can find d (bg, 1o, n1) € R such that the solution to (1-1) with initial data

N

-2
uo = Qp, +no+d+, M1=bo( > Qb0+y-VQbo)+m,

blows up in finite time in the regime described by Theorem 1.1. Here v is the bound state of the linearized
operator close to Q and generates the unstable mode, we refer to Definition 3.4 and Proposition 3.5
for precise statements. Hence the set of blow-up solutions we construct lives on a codimension one
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manifold in the radial class in some weak sense. Following [Krieger and Schlag 2007; Krieger and Schlag
2009], the proof that this set is indeed a codimension one manifold relies on proving some Lipschitz
regularity of the map (by, 19, n1) — d+(bg, no, n1), and in particular some local uniqueness to begin
with. The analysis in [Krieger and Schlag 2009] shows that this may be a delicate step in some cases.
Our solution is constructed using a soft continuous topological argument of Brouwer-type coupled with
suitable monotonicity properties in the spirit of Cote, Marte and Merle [2009]. In other related settings
(see [Martel 2005; Raphaél and Szeftel 2011]) this strategy has proved to be quite powerful for eventually
achieving strong uniqueness results. This interesting question in our setting will require additional efforts
and needs to be addressed separately in detail.

3. Extension to higher dimensions. We focus on the case of dimension N = 4 for the sake of simplicity.
Our main objective is to provide a robust framework to construct €*° type II blow-up solutions. However,
following the heuristic developed in [Raphaél and Rodnianski 2012], the blow-up speed (1-10) corresponds
to the k = 1 case in (1-7), and we similarly conjecture in dimension N > 5 the existence of type II finite
time blow-up solutions close to Q with blow-up speed

T—1t

A(t) ~ .
O™ N e (T =) T

Note from (1-3) that the higher the dimension, the fastest the decay of the ground state Q, and that this
should help avoid some difficulties that occur only in low dimension like in [Rapha&l and Rodnianski
2012] for large homotopy number k > 4. We expect the strategy developed in this paper to carry over
to the cases N = 5 and 6, but the extension to large dimension will be confronted in particular with the
difficulty of the lack of smoothness of the nonlinearity. Let us also insist on the fact that the case N =4
is in many ways the more delicate one in terms of the strong coupling of the main part of the solution and
the outgoing tail due to the slow decay of Q, which results in the somewhat pathological blow-up speed
(1-10). This comment becomes even more dramatic in dimension N = 3, where we expect our analysis to
be applicable to the construction of €*° type II blow-up solutions, but this seems to require a slightly
different approach.

Strategy of the proof of Theorem 1.1.

Step 1: Approximate self-similar solution. Let D, A denote the differential operators in (1-18). Exact
self-similar solutions to (1-1) of the form

1 X .
u(t,x) = )\‘(N—Z)/Z([) Qb()\.([)>, with b = —A;,

where Q) satisfies the self-similar equation

AQp—b*DAQ)y+ Qp =0, (1-11)

are known to develop a singularity on the light cone y = (T —t)/A(¢#) = 1/b leading to an unbounded
Dirichlet energy ||V Qs |12 = +00; see [Kavian and Weissler 1990]. We therefore assume 0 < b < 1 and
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consider a one term expansion approximation

Qp = Q+b°Ty,
which injected into (1-11) yields, at the order b,

HT)=—-DAQ. (1-12)
Here H is the linearized operator close to Q given by

N+2 4/N-2)
H=-A——= . 1-13
50 (1-13)
The spectral structure of H is well known in connection to the fact that Q is an extremizer of the Sobolev
embedding H! — L?", and in the radial sector H admits one nonpositive eigenvalue with well localized

eigenvector ¥,

Hy =—-¢y, §>0, (1-14)
and a resonance at the boundary of the continuum spectrum generated by the scaling invariance of (1-1),
H(AQ) =0, AQ(r)~—S asr — +oc. (1-15)

r

In order to solve (1-12), we first remove the leading-order growth in the exact solution 7} = }T| y20
which is consequence of the flux computation

(DAQ,AQ)=1 lim yAQF >0 (1-16)
y—>+00

due to the slow decay of Q in dimension N = 4 from (1-3). For this, we solve

(DAQ.AQ) 1
Jocp|AQPP  2]logh]

HTy=—-DAQ +c,AQ1y<yp, withc, = as b — 0.
The purpose of this construction is to yield after a suitable localization process an o(bh?) approximate
solution to the self-similar equation (1-11) whose dominant term near and past the light cone is still given
by Q itself in the sense that

b*|Ti| <« Q fory=>1/b.

This identifies Q as the leading-order radiation term.’

Step 2: Bootstrap estimates. We now roughly consider initial data of the form

uo = Qpy +di ¥ +n0, w1 =boAQpy+n1, with |dy |+ 10, Ml g2 < b, (1-17)

and introduce a modulated decomposition of the flow

u(t,x) = m(Qb(t) +8)<t, %) b(t) = —A;.

ISee [Raphaél and Rodnianski 2012] for a further discussion on this issue and the role played by the nonvanishing Pohozaev
integration (1-16).
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Here we face the major difference between the power nonlinearity wave equation (1-1) and the critical
wave map problem (1-4), which is the presence of a negative eigenvalue in the first case (1-14) for the
linearized operator H close to Q. This induces an instability in the modulation equations for b, A that is
absent in the wave map case, leading to stable blow-up dynamics. However, we claim that the ODE-type
instability generated by (1-14) is the only instability mechanism.

The situation is conceptually similar to the one studied in [Cote et al. 2009] where multisolitary wave
solutions are constructed in the supercritical regime despite the presence of exponentially growing modes
for the linearized operator which are absent in the subcritical regime. We adapt a similar scheme of
proof that does not rely on a fixed point argument to solve the problem from infinity in time,? but by
directly following the flow for any initial data of the form (1-17). This reduces the full problem to a
one-dimensional dynamical system for which a clever classical continuity argument yields the existence
of d (bg, no, n1) such that the unstable mode is extinct, see Section 5.

The key is hence to control the flow under the a priori control of the unstable mode, and here we adapt
the technology developed in [Rapha&l and Rodnianski 2012] which relies on monotonicity properties of
the linearized Hamiltonian at the H? level of regularity. However, the analysis in [Raphaél and Rodnianski
2012] heavily relies on the existence of a decomposition of the Hamiltonian,

H=A*A, A=—-0d,+V(y),

which is central to the proof of the main monotonicity property and is lost in our setting. This forces us to
revisit the approach in several ways, and to rely in particular on fine algebraic properties of the flow? near
0 and coercivity properties of suitable quadratic forms in the spirit of [Martel and Merle 2002; Merle and
Raphael 2005a] (see Lemma 4.7) which remarkably turn out to be almost explicit thanks to the formula
(1-3). We are eventually able to find d5 (bg, no, n1) for which, to leading order,

b? ds 1

N~ 11 = — —_— = = ) 2
ogh). 2T M g T Al el <%

by ~ —cpb® ~ —
and whose reintegration in time yields finite time blow-up in the regime described by Theorem 1.1.

Notation. We define differential operators

Af:NT_2f+y~Vf (H! scaling), Df:%ery-Vf (L% scaling).  (1-18)

Denoting by
+00

(f.8)= / fe=| frgryr™dr
the L*>(R") radial inner product, we observe the integration by parts formulas
(Df,g)=—(f,Dg) and (Af, g)+(Ag, f)=-2(f 8). (1-19)

2 After renormalization of the time.
3See in particular (4-23), (4-38).
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Given f and A > 0, we shall write
St r) = mf(f, X)’
and the rescaled space variable will always be denoted by
y= .

We let x be a smooth positive radial cut off function, x (r) =1 for r <1 and x (r) = 0 for r > 2. For a
given parameter B > 0, we let

1) =x(%)- (1-20)
Given b > 0, we set
By—= 2. B, —logbl (1-21)
0= bv 1= b .

To clarify the exposition we use the notation a < b for when there exists a constant C with no relevant
dependency on (a, b) such that a < Cb. In particular, we do not allow constants C to depend on the
parameter M except in Appendix A.

2. Computation of the modified self-similar profile

This section is devoted to the construction of an approximate self-similar solution Q, which describes
the dominant part of the blow-up profile inside the backward light cone from the singular point (0, T')
and displays a slow decay at infinity which is eventually responsible for the modifications to the blow-up
speed with respect to the self-similar law. The key to this construction is the fact that the structure of the
linearized operator H close to Q is completely explicit in the radial sector thanks to the explicit formulas
at hand for the elements of the kernel.

We introduce the direction

®=DAOQ, 2-1)
which displays the cancellation
1
P < 2-2
OIS 35 (2-2)

and the crucial nondegeneracy which follows from the Pohozaev integration by parts formula,
(®,AQ)= lim (1y*|AQI*)=32>0. (2-3)
y—>+00
Proposition 2.1 (approximate self-similar solution). Let M denote a large enough constant. Then there

exists b*(M) > 0 small enough such that for all 0 < b < b*(M), there exists a smooth radially symmetric
profile Ty satisfying the orthogonality condition

(T1, xu®) =0 (2-4)

such that
P, = Q+ xp,b*Ty (2-5)
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is an approximate self-similar solution in the following sense. Let
2
Wy, = —APp, +b*DAPy, — f(Pp), (2-6)
then forallk > 0,0 <y < 1/b?,

d T 1 + [log(by)| 1 log(M) + |log(1 + y)|
I(Y) r<y<t t o s n t 2 . (&)
1+y |log b| =y=%  b*y?|logh| Y= 1+y
d_k 0Pp |  Dlycos [1+1log®y)l ! 4 gD +llog(+ 01T o
dyk ab |~ 1+ yk llogh| 253" b2y2|logh| Y= 1+ y? ’
and, forallk >0,y >0,
dk
d_yk(wB‘ —Cbb2X30/4AQ)‘
bt [1+[log®y)l, n L log(M) + [log(1 +y)[,
bZ
Fam e bene @)
for some constant
1 1
=——-[1+0 . 2-10
@ 2|logb|( i (|logb|)> =
Proof.
Step 1: Inversion of H. The first Green’s function of H is given from scaling invariance by
N -2 y?
AQ(y) = (1 - —) (2-11)
21432/ (NN —2)" 2\ NN =2)

which admits the asymptotics
k o 0,
Vk >0, M( ) = ()foz ) asy— (2-12)
O(y~N=240) a5y — 0.
Now let

y
I'(y) = —AQ()’)/W

be another (singular at the origin*) element of the kernel of H, which can be found from the Wronskian
relation

—1
I'AQ—-T(AQ) = T

From this we easily find the asymptotics of I'® for any integer k:

dkr( - {O(y_(N_2+k)) as y — 0,

o>y as y — oQ. 2-13)

4Note that I must be smooth at y =+ N(N —2), where A Q vanishes, because of the radial ODE HI" = 0.
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A smooth solutionto Hw = F is
w(y) = F(y)/yF(s)AQ(s)sN_lds —AQ(y)/yF(s)F(s)sN_lds. (2-14)
0 0

We now look for a solution to the self-similar equation in the form Q + b2T;. This yields

U, =—AQ,+b*DAQy — f(Qp)
=b*(HT; + DAQ) +b*DAT, — [ f(Q +b*T1) — £(Q) —b* f(Q)T]. (2-15)

Step 2: Computation of T1. Thanks to the anomalous decay (2-2), we choose 77 to be a solution of

HT)=F =—-DAQ +cpxpyaAQ,
2-16
{(Tl,XM<D)=0, (e-16)
with ¢; chosen such that
(F,AQ)=0. (2-17)
That is, from the Pohozaev integration by parts formula— see (1-21) and (2-3) —
o= (PAQ.AQ) _ 1imy oo YAQ()I?
(xBjaDAQ, AQ) 2 [ xpyalAQI?
! 1+ 0 ! b—0
= as v — L.
2 |log b| [log b|
This yields (2-10). Following (2-14), we first consider
N ¥ y
() =TW) f F($)AQ(s)s’ds — AQ(y) f F(s)T(s)s ds. (2-18)
0 0

The smoothness of T} at the origin follows from (2-18) together with elliptic regularity from (2-16). We
now examine the behavior of 7} at large y.
We first observe that, from the orthogonality (2-17),

~ +00 y
Ti(y) =— [F(y) / F(s)AQ(s)s’ds + AQ(y) / F(s)r(s>s3ds} :
y 0
Hence, from the degeneracy |[DA Q| = 0(y‘4), this yields that for By/2 <y < l/bz,

- +o00 S3 1 y 1+S BO
T < ——ds+ — —d —ds
| 1(y)|N/y A sH(1 159 ery2 [/O - s+ICb|/ 1132 }

_ llog(1 + )| 1

. 2-19
S+ bllogh| 19
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Similarly, for 1 <y < By/2,

N +00 y
()] = ‘F(y) f F(s)AQ(s)s%ds + AQ(y) fo F(s)T(s)s>ds
y

< +00o S3 J Bo s3 1 y S3 J y S3 J
_ d
”fy (5D +59) ”'Cb'fy A+ T 1 [/o T+ ”'Cb'/o 1452 s}

~ 1+ llog(by)| | [log(l +y)|
[log b| 1+y2

(2-20)
‘We now choose, thanks to (2-3),
- T, xu®
Ti(y) = Ty () — cAQ  with ¢ = — 1 XM P)

 (xm®, AQ)’

so that the orthogonality condition (2-4) is fulfilled. We note that the bounds (2-19) and (2-20) ensure
that ¢ remains bounded by log(M) uniformly in M and b, provided b is chosen sufficiently small with
respect to M.

This yields (2-7) for k = 0; the other cases follow similarly.

Step 3: Estimate on Wp, and 9,Wp,. We now cut off the slow decaying tail 77 according to (2-5) and
estimate the corresponding error to self-similarity Wp, given by (2-6).
We compute

Wy, =b*xp,(HT; + DAQ) +b*[—2xp T) — TiAxs, + (1 — x5)DAQ +b* DA (x5, T1)]
—[fQ+b*x5,T1) — f(Q) — x5, f(QT1].

Outside the support of xp, we have thus Wp, = b*DA Q. On the other hand, in dimension N = 4, we
have the Taylor expansion

1
FQ+b7 x5 T) — f(Q)— x5, [ (QT1 =b* x5, T () /O (1= 1)(Q() + b5, Ti () dr.

We thus estimate from (2-7), (2-15), (2-16) and the degeneracy (2-2) for y < 2B; that

T/ T 1
Wp, —bPchxp,aAQ| S b21y231/2<1 +1y e tin y4>

1
+b“|DA(x1_elT1>|+zb“|TE<y>|/0 (1—-0)Q(y) + th*T1(y)| dx.

(2-7) now yields (2-9) for kK = 0. Further derivatives are estimated similarly thanks to the smoothness of
the nonlinearity. We emphasize here that, given B > 0 large, we have 1/(1+y) <1/B <S1/(1+y) on
the support of x}, so that differentiating xz acts as multiplication by 1/(1 + y). Furthermore, we have
1/B1 = o(b) so that we can always dominate 1/(1 4 y) by b on the support of x 1’31.

Finally, we compute dj, Pp, from (2-5).
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To this end, we note that dpcp, = 0(
satisfies

1
—) when b — 0, so that the source term for 7} in (2-16)
bllog(b)|?

1 1
opF =10 0] AQ,
b [ (buogm)“"/” (b|logb|>"3°/“] ¢

where p(z) = zx'(2) € €2°(0, c0) and we keep the convention for function dilation. Hence, the same

arguments as for 77 enable us to show first that d;, fl , and then 0,71, satisfy the estimates

d*o,T 1 1+ [log(by)] 1+ ]log(1+y)]
< 1 S | — e L (221
e )‘ ~ b<1+yk>[ loghl  2=r=B2 T paiaioa ) =R 142 ] (2D
Finally, we compute from (2-5) that
dp Pg, = 2byp, Ty + b*d, log(B1)pp, T1 + b x5, Ti. (2-22)

This decomposition, together with (2-7) and the previous computation, yield (2-8), which concludes the
proof of Proposition 2.1. (I

3. Description of the trapped regime
We display in this section the regime which leads to the blow-up dynamics described by Theorem 1.1.

Modulation of solutions to (1-1). Let us start by describing the set of solutions among which the finite
time blow-up scenario described by Theorem 1.1 is likely to arise. We recall from (1-14) that v denotes
the bound state of H with eigenvalue —¢ < 0. The following lemma is a standard consequence of the
implicit function theorem and the smoothness of the flow; see Appendix A.

Lemma 3.1 (modulation theory). Let M be a large constant to be chosen later and 0 < by < b;(M) small
enough. Let (no, N1, d+) satisfy the smallness condition

by
[log bo’
then there exists a time Ty such that the unique solution u € €*([0, Tol; L>(RY)) N€([0, Tyl; H*(RM)) to
(1-1) with initial data

|d+| + H no, Vn()v ni +b0(1 - XBl(b()))AQv an ||H|XH1><L2><L2 S/ (3_1)

uo = Pg ) +mo+dir, w1 =boAPp @y + 11, (3-2)
admits on [0, Ty] a unique decomposition
u(t) = (Pp,bry) + €0 (3-3)
with A € €*([0, Ty, R%) such that
(@), xu®P)=0and b(t) = —A, forall t €10, Tp], (3-4)

and the following smallness condition is satisfied:
2

IVe@)ll,2 S bollogbol, — 1b(t) = bol + A1) = 1|+ [VZe®)] 2 S —
|log bo|

forall t €0, To]. (3-5)
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Remark 3.2. Recall that the slow decay of Q and the choice of Pp, induces an unbounded tail of A Pg,
in the energy norm, and more specifically || A Q|| 2 = 400, hence the need for the compensation in the

norm of the time derivative in (3-1).

Decomposition of the flow and modulation equations. Considering initial data satisfying the assumption

of the above lemma, we now write the evolution equation induced by (1-1) in terms of the decomposition

(3-3). Let
- )= (p
u(t,r)= W( Bi(b(1)) —|-8) t, Tt) = ( Bl(h(t)))k(t) +w(t,r),
where b = — ;. Let us derive the equations for w and ¢. Let

s(t)_/td_‘f
o a(@

be the rescaled time. We shall make an intensive use of the rescaling formulas

~

1 ds 1
u(t,r)= WU(S’)})’ y= Y dr = I

o = %(asv + bAv),,

deu = %[afv +b(05v +2A9,v) + b DAv + b Av], .

In particular, we derive from (1-1) the equation for &,

326+ Hp e = —Wp, —byAPp —b(d; Pg, +2Ad; Pp,) — 32 Pp, —b(d;e +2Ad;6) —byAe+N(e),
where, implicitly, B; = B (b(¢)) and Hp, is the linear operator associated to the profile Pgp,,

Hp,e = —As +b*DAe — f'(Pg,)e,
and the nonlinearity
N(e) = f(Pp, +¢&)— f(Pg) — f'(Pp)e.
Alternatively, the equation for w takes the form
0w + Hp,w = —[07 (Pp)s — A(Pp,)s. — f((Pp)n)] + Ni(w),

with

Hpw=—Aw — f'(Pp)n)w,

N, (w) = f((Pp)i+w) — f((Pg)) — f((Pp):)w.

(3-6)

(-7

(3-8)

(3-9)

(3-10)

(3-11)

(3-12)

(3-13)

(3-14)
(3-15)
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We then expand using (3-9), (3-10), obtaining
97 (Pp)x — A(Pp)x — f((Pp)y) = %[%PBI +b(d, Pp, +2A3; Pp,) + by AP, + V¥, |,
= %[bz\aszﬁgl +byAPg + Vg, |, +0 [%(BSPBI),\],
and rewrite the equation for w as
82w+ Hp,w = —%[bAas Py, +byAPg + Vg |, — 0 [%(as PBI){| + Ny (w). (3-16)

For most of our arguments we prefer to view the linear operator Hp, acting on w in (3-16) as a perturbation
of the linear operator H, associated to Q,. Then

3w+ Hyw = Fp, (3-17)

1 1
= —ﬁ[bAas P, +bsAPg, + Vg, ], — 9 [X(as PB,)A] —[f (@) = ((Pg)3)]w+ Ni(w),

with
Hauw=—-Aw+ f'(Q;)w. (3-18)

The set of bootstrap estimates. First we fix some notations. We introduce the energy €(¢) associated to
the Hamiltonian H,,

€ =2’ f [(Hd0w, diw) + (Hw)?]. (3-19)
Given the unstable eigenvalue ¢ € (0, c0), we set
Vi= ' ! V_= ' ! (3-20)
I RV RN
and introduce the decomposition of the unstable direction,
CR _
Bue ) ar(S)Ve+a_(s)V_. (3-21)
Let us write
(s) =ay(s)+ bs(3P V) (s) =a—(s) bs(aP V) (3-22)
Ki(s)=a,(s — LU, k_(s)=a_(s)——— , ). -
+ + 2\/2 b1 B 2\/2 b1 B

We note that the vectors V., V_ given by (3-20) yield an eigenbasis of

(25)

and hence correspond respectively to the unstable and stable mode of the two dimensional dynamical

dy
ay _ 01 Y,
ds ¢ 0

system
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which, to first order in b, is verified by the projection onto the unstable mode (¢, ¥); see (4-57). The
deformation term b, (9p Pp,, ¥) in (3-22) is present to handle some possible time oscillations induced by
the 33 Pp, term in the right-hand side of (3-11), which cannot be estimated in absolute value but will be
proved to be of lower order.

With these conventions, we may now parametrize the set of initial data described by Lemma 3.1 by
ay = k4+(0), and then reformulate the initial smallness properties in terms of suitable initial bounds for ¢;
see Appendix A for the proof, which is standard.

Lemma 3.3 (initial parametrization of the unstable mode and initial bounds). Let M and by be given as
in Lemma 3.1 and denote by C (M) a sufficiently large constant. Then, given (no, n1, ay) satisfying

b

<—, (3-23)
[log bo|

lat |+ 1m0, Vo, mi 4+ bo(1 = xB,wo) A Qs Vil g1y g 2512

there exists a unique dy with |dy| < b(z) /llog(bg)| and Ty > O such that the unique decomposition
u(t) = (P, b)) + €)rir) = (P (o)) rey + w(t)
of the unique smooth solution u to (1-1) on [0, To] with initial data (3-2) satisfies the initialization
e+ (0) = ay (3-24)
and the following smallness conditions on [0, Ty]:

o Smallness and positivity of b:

0 < b(t) < Sby. (3-25)
e Pointwise bound on by:
[b(n)]*
by()* < C(M)————. 3-26
by (1)]” < C( )|logb(t)|2 (3-26)
o Smallness of the energy norm:
b(t)
‘Vw(t), dw(t) + —((1 - XBl(b(t)))AQ)M,) =<Vbo. (3-27)
A1) [2xL2
« Global H?* bound: A
[b(1)]
EN<CM)————. 3-28
[é()] = C( )|logb(t)|2 (3-28)
A priori bound on the stable mode:
[b(1)]?
lke_ ()] < (C(M)'/E———. (3-29)
llog b(1)|
o A priori bound of the unstable mode:
[b()]?
Nl <2—2= . 3-30
kKt (D] = llog b(0)] (3-30)

We can now describe the bootstrap regime.
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Definition 3.4 (exit time). Let K (M) be a large constant. Given a € [— b2 o/ [log bol, b2 o/ log bol], we let
T (a4 ) be the life time of the solution to (1-1) with initial data (3-2), and 7} (a4) > 0 be the supremum of
T € (0, T (ay)) such that for all ¢ € [0, T'], the following estimates hold:

e Smallness and positivity of b:

0 < b(t) < 5by. (3-31)
e Pointwise bound on by:
[b(n)]*
by|> < K(M)—————. 3-32
bl < KMo (3-32)

Smallness of the energy norm:

<Vbo. (3-33)

HVw(t) a,w(t)+%(( — X860 A Q) .

Global H? bound:

[b(®)1*
[€(1)] SK(M)W- (3-34)
» A priori bound on the stable and unstable modes:
[b(1)]? g bOT
k(D] = 2—|1ogb(t)|’ lk— ()| < (K(M)) llog b(1)|” (3-35)

The existence of blow-up solutions in the regime described by Theorem 1.1 now follows from the
following proposition:

Proposition 3.5. There exists a, € [—b? o/ [log bol, b2 o/ log bo|] such that
T(ay) =T (a4).
Then the corresponding solution to (1-1) blows up in finite time in the regime described by Theorem 1.1.

The proof of Proposition 3.5 relies on a monotonicity argument applied to the energy €, which is the
core of the analysis (see Proposition 4.6), and the strictly outgoing behavior of the unstable mode induced
by the nontrivial eigenvalue —¢ < 0 of H (see Lemma 4.10). The fact that the regime described by the
bootstrap bounds (3-31)—(3-35) corresponds to a finite blow-up solution with a specific blow-up speed
will then follow from the modulation equations and the sharp derivation of the blow speed as in [Raphaél
and Rodnianski 2012].

4. Improved bounds

This section is devoted to the derivation of the main dynamical properties of the flow in the bootstrap
regime described by Definition 3.4. The three main steps are first the derivation of a monotonicity property
on €, which allows us to improve the bounds (3-31)—(3-34) in [0, T (a4+)], second the derivation of the
dynamics of the eigenmode and the outgoing behavior of the unstable direction, and third the derivation
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of the sharp law for the parameter b, which allows to bootstrap its smallness (3-31) and will eventually
allow us to derive the sharp blow-up speed.

Remark 4.1. Throughout the proof, we will introduce various constants C (M), §(M) > 0 that do not
depend on the bootstrap constant K (M). An important feature of all these constants is that, up to a
smaller choice of b*(M) or a larger choice of K (M), we assume that any product of the form C (M) f (b),
where lim,_,¢ f(b) =0, or that any ratio §(M)/K (M) is small in the trapped regime. This will be used
implicitly in this section.

Coercivity of €. Let us start by showing that the linearized energy € yields a control of suitable weighted
norms of (w, ¢) in the regime ¢ € [0, T} (ay)].

Lemma 4.2 (coercivity of €). There exists My > 1 such that for all M > My, there exists® (M) > 0 and
C (M) < oo such that in the interval [0, T (ay)),

2
€ > )\2[(H,\w)2+5(M))L2 U(va,w) +/ ) ] C(M)[K (M)'*—— (4-1)

llogb|?”

Proof of Lemma 4.2. This is a consequence of the explicit distribution of the negative eigenvalues of H
and the a priori bound on the unstable mode (3-35). Indeed, let ¢ € [0, T7(a+)), then first observe from
(3-21), (3-22), (3-35) that

(e, V)12 + 1(Bse, Y12 S i 1P+ [k |* + |bs |2(3p Py, ¥)?

SIK (M) ——— + C(M)b*|by|* < [K(M)]1V*D* /log b)?, (4-2)

|log b|?

where we used the estimates of Proposition 2.1 and the fact that ¢ is well localized. This yields

1 2, 2 2 2
F(WJ//A) (3zw V)™ = (&, )"+ (056 +bAe, )

b* g2 |Vel|?
< 1/4 2 _
KO g TP U y4(1+|10g(y)|)2+/ 72 } @

and similarly, using the orthogonality condition (3-4),

1 1
2w, O ®)a)? + 5 @w, O ®)3)? = (bAe, xu®)?

2 \V/ 2
§b2MCU — 2+/'2'] (4-4)
y*(1 + [log(y)D) y
Applying Lemma C.3 yields

)»2/|H)\w|2=/|H8|2>8(M)|:/ |V8|2+ 82 :|
B y2 oy [log(n))?

SRecall Remark 4.1.
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Introducing the rescaled version (C-13) of Lemma C.3, we then conclude that

@ > lfAQ(HAw)2+81(M)[A2/(V8 w)2+/ Vel +/ e }
—2 ’ y? y4(1 + [log(y)|)2

2 V8|2 b4
—szc[/ e +f| ]—CM Kon4—2
y*(1 + [log(y)])? y? (OLKAD] [log b|?
2 4
> 5 [ 3w +s0nn [ [@awz+ [£ ]—C(M)[K(M)]““b—,
2 r llog b|?

where we used the Hardy bound (C-3), and (4-1) is proved. ]

Remark 4.3. Note that (4-1) together with the Hardy estimate (C-1), the coercivity estimate (C-9) and
(4-4) yield the following weighted bound on & which will be extensively used in the paper: Let

(s, y) = AN D28 0, Ay) = dse(s, y) +bAe(s, y), (4-5)

s Vel 2 [ i b }
/y4(1+|10gy|2)+/ f /W’?l S c(M) | [€]+ K (M)] | op | @O
<C(M)|%|+\/W

First bound on by. We now derive a crude bound on b which appears as an order-one forcing term in

then

e bl @)

the right-hand side of the equation (3-11) for . This bound is a simple consequence of the construction
of the profile Q) and the choice of the orthogonality condition (3-4).

Lemma 4.4 (rough pointwise bound on by). We have the bound®
(e, HD)
by+——") < — /K
<s+(AQ,<D) e b|2

Remark 4.5. This is in contrast with [Raphaél and Rodnianski 2012], where the b, term could be treated
as degenerate with respect to € thanks to a specific choice of orthogonality conditions and the factorization

(4-8)

of the operator H in the wave map case. This difficulty in our case will be treated using a specific algebra
generated by our choice of orthogonality condition (3-4) which gives the right sign to the leading-order
terms involving b; in the energy identity of Proposition 4.6; see (4-24), (4-38).

Proof of Lemma 4.4. Let us recall that the equation for ¢ in rescaled variables is given by (3-11)—(3-13).
Observe also that from (1-19), the adjoint of Hp with respect to the L2(R") inner product is

H;] = HB| —|—2b2D (4-9)
To compute by we take the scalar product of (3-11) with 3 ®. Using the orthogonality relations
0", xu®) = (3" (P, — @), xu®) =0 forall m >0,

6Recall Remark 4.1.
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we integrate by parts to get the algebraic identity

bs[(APs,, Xy ®) +2b(Ad Py, xu®) + (A&, xu®P)]
=—(Wp,, xu®) — (¢, Hp (xu P)) +2b(9s¢, A(xmP)) + (N (&), xu®P). (4-10)

We first derive from the estimates of Proposition 2.1 that
4

W, xy®)?* < .
(Wa,, xu®P) S Tlog b2

4-11)

Similarly, using (4-6) yields

(9se, A(XMCD))z<C(M)[C(M)|‘6I+\/K( b|2] (4-12)

and

(e, Hj (xu®)) = (e, H®) — (He, (1 — xp)®) + O (Mcbz\/ c(M)[€] + VK (M)b*/[log b|2).

We then use the improved decay (2-2) and (4-7) to estimate

(He, (1—xM>c1>>25(/ _|H8IN) |%|+ﬁ
y

>m 1+ b|2'
Thus
(e, Hp, (xu®)) — (e, H¢)| <—|%|+\/IT ogb2’ (4-13)
Similarly,
(APg,, xm®) +2b(A0 Pp,, xu®P) + (A&, xuP)
—(AQ. @)+ o(”— YN +J1<<7b4/|1ogb|2)
— (10, <1>>+0(|1 ’ |) (4-14)

where we have used that in the trapped regime we have € < K (M)b*/[log(b)]?. Finally, on the support of
xum and for b < bj(M) small enough, the term Q dominates in Q;, = Q + b>T;. Hence, for the nonlinear
term, we have from the Sobolev inequality and (4-7) that

2
e
N(e), <I>§/ + )/ 1+goc<CM|:%+K }
(N (e). xu®)| <1+y6 i <1+5>[ lyellz=1 S C(M)| €+ VK (M) b|2
Injecting this, together with (4-11)—(4-14), into (4-10) yields (4-8).7 U

7Recall Remark 4.1.
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Global H? bound. We derive in this section a monotonicity statement for the energy € that provides a
global H? estimate for the solution. The monotonicity statement involves suitable repulsive properties of
the rescaled Hamiltonian H, in the focusing regime under the orthogonality condition (3-11) and the a
priori control of the unstable mode (3-35), which themselves rely on the positivity of an explicit quadratic
form; see Lemma 4.7.

Proposition 4.6 (H? control of the radiation). In the trapped regime, there exists a function F satisfying

<_+\/;

such that, for some 0 < a < 1 close enough to 1, we have

d [€+F b b
dr {)@(l—a) } = 2320 [\/Im } (4-16)

dt llog b|?

oz [ (4-15)

Proof.

Step 1: Energy identity. Let

~ N+2 1 N+2
Vi =0 = x2v<x> V) =552,

We first have an algebraic energy identity that follows by integrating by parts from (3-17),

2
S {f(a,,w) —/V(S,w) +/(ka) } /a, [(312) +wH,\wi|+/3,wH,\FB,. (4-17)

We now use the w equation and integration by parts to compute

—fa,Vuuﬁwz—/a,Vw(FB1 — dyw) (4-18)

d % 7 ~ ~
:E{/B’Vwafw}—fanme—/atV(atw)z—/a,tiatw. (4-19)

We next pick 0 < o < 1 close enough to 1 and combine the above identities to get

1od ([, o .
2)\‘2055 {)“2 |:/(atrw)2_/ V(azw)z—i-/(H)Lw)z—Z/8,Vw8,w]}

dab [~ -
:—R1+R2+%/8,Vw8,w—/3,,Vw8,w, (4-20)

where R; collects the quadratic terms

rR=2 U(anuo —/wa w)’ +/<wa>] 3/atV(atw> —i’—/atV(AQ)w

=F|:a/(8yn)2—aan2+a/(H8)2+§f(2V—|—y-VV)n2 —bS/s(2V—|—y-VV)AQ:| (4-21)
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and R; collects the nonlinear higher-order terms
~ by
Rzz/‘a,wH,\FBI—/8,Vw|:F31+)\—;(AQ)A]. (4-22)

Step 2: Derivation of the quadratic terms and treatment of the by term. Let us now obtain a suitable

lower bound for the quadratic term R;. The main enemy is the b; term which is of order one in ¢ and

will be treated by using a specific algebra generated by the choice of the orthogonality condition (3-4).
Observe from H(A Q) = 0 that (AQ/A),(y) = (1/M)N/2(AQ)(y/1) satisfies

—A(AQ/M)x(y) — (1/M)?V (y/M(AQ/M)(y) =0.
Differentiating this relation at A = 1 yields
H®=H(DAQ)=Q2V +y-VV)AQ.

We inject this into the modulation equation (4-8) to get

4 12
—bsf8(2V+y-VV)AQ=bf(q>,AQ)+|bs|0 FlL kan-—2 . (4-23)
M llog b|?

We thus conclude using the sign
(®,AQ)>0

and (4—8) (4-21) that
R = [/(3m)2 /[(3 OV 13y YV’ +a/(He)2+c1(b>
+0(| I+ﬁ b|2)} (4-24)

for some universal constant ¢; > O independent of M.

Step 3: Coercivity of the quadratic form. We now claim the following coercivity property of the quadratic
form in n appearing on the right-hand side of (4-24) in the limit case « = 1. The proof is given in
Appendix B.

Lemma 4.7. There exists a universal constant co > 0 such that for all n € Hr;d we have
1

@m*+ [ 2V +3y-VV]r = co | @ym)® = —[(, ¥) + (n, D)*].
o

From a simple continuity argument, there exists 0 < o™ < 1 such that given 0 < o™ < « < 1, for all
Hl

rad» W€ have

2
o /(ayn)2 - /[(3 —a)V+3y-VV]p: > % /(aynf - 5[(:7, )2+ (n, @)7).

We now pick once and for all such an & < 1 and control the negative directions.
Using (4-3) and (4-7) yields

(n, ¥)* S bl + VK (M)

bI2
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Similarly, we compute (1, ®) = (1, xpP) + (1, (1 — xar)P) for which (4-4) and (4-7) yield
(1. X ®)* < bIé| + VK (M) |2,
and applying (C-1) we have

117 _ 1 )
1, (1= xa)®)* < lynll3 [/ — 5—/|8,n| )
L y=M/2 Y M ’

This, together with (4-24), yields the lower bound on quadratic terms,

4
R, > f [cl((b ) + [€]) + 0<\/K(M)b—)i| (4-25)

llog b|?

for some universal constant ¢; > 0. Indeed, a straightforward integration by parts in (3-19) yields

%5/|ayn|2+/|He|2.

Step 4: Control of lower-order quadratic terms. The lower-order quadratic terms in (4-20) are controlled

Vava‘ bfgz f”z —(bcm) e+ VKM
tVWorw [ 1+ 6 + y] )\2( (M)[€] + (M b|2>
1
—2( +VK( W) (4-26)

similarly,

and, with the help of (3-32),

|| &’ 0’
fat,Vwatw (/\3 +-3 ) U 1+y6+/ 7 ] (bC(M)|f£|+~/K(M b|2>

Remark 4.8. We note here that (4-26) is sufficient for the proof of our theorem. Indeed, the estimated term
f 3, Vwd,w has been integrated by parts with respect to time, so that it becomes a part of . Furthermore,

we note that to compute (4-16), we multiply & by 1>*. Consequently, the commutator bor /A [ o Vwo,w
appears on the right-hand side. However, (4-26) yields that, in the trapped regime, this supplementary
term is controlled by b/A3/K (M)b*/|log b|?. Similar arguments will be repeated implicitly below for
the terms that require an integration by parts with respect to time.

Step 5: Rewriting the nonlinear R, terms. It remains to control the nonlinear R, terms in (4-20) given by

(4-22). According to (3-17), this term contains by,-types of terms which cannot be estimated in absolute
value and require a further integration by parts in time. Let

1
FB] =F —0F,, with FZZX(asPBl)A, (4-27)
and write

~ b ~
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We now integrate by parts in time to treat the F, term,

—/SthkatF2+/3ti8,F2

d ~ ~ ~
=—E {/athAFz—f3,VwF2} —/(atti+23,V8,w)Fz+/3,tu)H)LF2.

The last term is rewritten using (3-17) and integration by parts,

/3nUJHxF2 = /[F] — 0 — HywlH, I,

1 ~
=5 {/|VF2| —fVFz} 2/8[VF22+f[F1_ka]HAF2-

Eventually we arrive at a manageable expression for R»,

Ry = d /a H, F /8\7 F+1/IWI2 I/VFZ
=—— w — w = - =
2 dt t A2 t 2 ) 2 ) 2

~ b ~ ~
—/ati|:F1+A—;(AQ){|—’r/‘athkFl—/(B,tVuH—ZB,VB,w)Fz

1 ~
—EfatVF22+f[F1—wa]HAF2- (4-28)

We now aim at estimating all the terms in the right-hand side of (4-28). According to (3-17), we split F|
into four terms

1
F1+ (AQ)A [\IfB1 +Fii+Fi2+N@)], . (4-29)
with
Fi,1 =bAds Py, +bs(APg, —AQ), Fio=[f"(Q)— f'(Pg)]e. (4-30)
Step 6: F)| terms. These are the leading-order terms.

e Wp terms. We first extract from (2-9) the rough bound
2

Up | <— 4+ C(M)b*1y<2p,, 4-31
Vil S oy T CA0b b (4-31)
which yields
1+ |log y|? b*
/ T g P S ——,
1+y |log b|
and thus, from (4-7),
~ le[|Wp, |
8Vw g
‘/ e (1+y4>
b R
A3 |1
b4
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Next we use the fundamental cancellation H (A Q) = 0 and (2-9) to estimate

b* [1+|10g(by)| 1 log(M) + log(14y)|

|HVp | S T532|  Jlogh| 1r<y<op, + Wlogbll&)/zgyswl 112

1)’5231]
bZ

7 3 ,

T Hllogh] =

and thus get
6

14+ Y| HWp) > < 4-32
[asdimars S g (4-32)
Hence
1 _b 1 s b JEGD b*
0w H,, ﬁ(\pBl)A N)L—3||77/Y||L2 ﬁ(1+)’) |H(Wg,)| S K(M)Ilog—blz'
e F| 1 terms. From (2-7) and (2-8) we obtain
1 + [log(by)| 1 log(M) + [log y|
Fiq| S |bg|b? | ——=—=1 ———F1 :
|Fi1l < 1bs] |: llog ] 25y58°/2+b2y2|10gb| By/2<y<2B, T 152
and, recalling that differentiation with respect to y acts as a multiplication by 1/(1 + y),
|bs |6 [ 1+ [log(by)| 1 log(M) + [log y|
HF | SCWM < ————13p,2<
|HFy 1| S C( )1+y2 llog b| 25y_30/2+b2y2|10gb| By/2<y<2B 1,2
from which
b (1+[log y|*)
L+ y)IH(F1 ) S bl : Fii? < |bs)p. 4-33
[a+imapsing T LD RP S (4-33)
Hence similar arguments as with the Wp, terms yield
~ b4
‘/a,VwFl,l 2 blbyIC O 1+ KD llogbf? < - VKM S
and
C(M)b |b
[ st £ S D e+ VK (i og b2
A5 |logb|
| | é b* b b*
<— VKM)— | S =VKM)——.
[uogm T iogn) TV M iiogrr | ¥ 3 VE M iiogap
« F o terms. The explicit expansion of the cubic nonlinearity and the bound (2-7) yield
C(M)b* C(M)b* C(M)b?
|Fi2l S le| and |VF1,2|§—3|8| ——|Vel, (4-34)
1+y? I+y l+y

from which

0 Vw(Fy.2)

3 2
5C(M)b fls (b|‘6|+ r( b|2>

k3 +6N
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and, after integration by parts of the Laplacian term,

C(M) n| b2 / b? b?
< \Y, — |V
SANE [/1+y41+y2|8|+ V| 1+y3|e|+1+y2| g|

S g + RO b|2}

o wH,; (F12);

* Nonlinear term N (¢). We expand the nonlinearity as
N(g) =3Pp e’ + ¢ .

This yields, using (3-27) and (C-1), the rough bound
2

1+y

IN@©)I S

In what follows, we will use the following bound on 7, which follows from (4-6), (C-1):

4 1/2
”yn”LOO,S”Vn”LZSJ(C(M)|%|+\/K( ) .

ogb|?
‘We then estimate
3
le]

~o3 ) 148 < 23

b b*
||V8||L2<C(M)|%|+\/K(M b|2) <—\/K(M)

|log b|?

1
2 /&Vw(N(S))A

for by < b*(M) small enough. We split the second term into

f athA<(Ni8))*) / Vaw <<N$))A) = / Vatw((Ni‘z))*). (4-35)

The second of these terms is estimated by brute force:

(N(e)) e|? e|?
/Va,w M <L L InIIISN L ymi / ||6
~ 1495~ A 1+y
4 3/2 b b4
M)|€| + VK (M < — 7
R

The first term in (4-35) is split into two parts:

/va,w.v((Nig))*) /vatw [V(w?) +3(Pp), V()] + ; /SZVT]-VPBI.

The second term is integrated by parts in space and then estimated by brute force:
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3 2
E EVU-VPBI :F

/r][ezAPBl +2¢V Pg, - Ve
il &2 +I8|IV8|

PER A TR
1 Ly &2 +/ |Ve|?

bt 3/2 b bt
<—(c<M>|%|+¢K< ) S5

og b|2 23 log b2’

The first term is more delicate and requires first a time integration by parts,
fvatw [V(w?) +3(Pp),V(w?)] = {/| w| [ w +3(PB,)Aw:|}

—3/w8,w|Vw|2—3/le|2[w8t(PBI)k—|—(PBI)AB,w].

We may now estimate all terms by brute force. First,

fw 2 ) 2 4+3(Pg,) [|| Lo + 1y Pp, 1l vel /'W'z A
w —w w £ 00 %) & 00
5 BiJA YEIL YIBIL YEIL )\‘2 |]Ogb|2
second,
1 |Ve|? »* \? b b
’f ? Sﬁ”)’gnLN”)’n”Lm/ )2 ( c(M)[€|+ vK (M b|2) Sﬁﬂog—bly
and third,

wll 7o Vuw|? b
<y IIL /| | [ —|—C(M)b|bs'|1y§Bli|

|ogb| / IVel> b b*
—|V 1 4+ C(M)|by <= ,
)\.3| gle( + ( )| | b yz ~ )\.3 |10gb|2

‘ f IVw[>wd; (P,)x| <

where we used the rough bound extracted from (2-8), |9, Pp,| S C(M)b1,<p,. Finally,

ptONYZ
‘owF(PBl)AaIw' sl [ 1 SN(C<M>%+¢K< ) <

og b|? A3 |logb|?’

for by < b*(M) small enough. The above chain of estimates together with Remark 4.8, achieves the
control of the nonlinear term N (g).

Step 7. F, terms. We estimate from (2-8),

/‘ 0p Pp,
(I+y)

2 1 1 2 b
Vo, P < d op P, < —. 4-36
vl S e =0
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‘/ 8,wHAF2

Hence, first,

|b T [ Inl6sP
1l Pl 190119, Py

(1+y4)
|”| 4 >
c(M)[€|+ VK (M)b*/[log b|
%
[| |+V blz]
second,
1
~ Ibslbf [0 Pp, | |€] |bs|b
Vwhk| < ! < M)|é€ K
V WIS T ] Ty iegel DI VEM b|2
[ VR ng]
and third,
bs|? dy Pp, |? 1 (by)? 1 »
/|VF2|2+/VF22§|S| /|b | f' apa] < L O 1
A2 (I+yY 2|10gb|2 22 [log b2
Similarly,
‘/(8;;?w+23,f/43,w)F2 +'/\8[?F22

bs| + b? bln|)|9, P 9, Pp, |
/((I |+ )|e|+4|n|)| b B||+|bslb/| b Bll]
(I+y%) I+y

[(|b |+b)\/ (M)|%|+Wb4/|logb|2 o b|2| s|]
% b
<—[ + VK (M) }

Bl M log b2
Eventually, (4-32) and (4-33) ensure that

bo b2|b |2 bo
14+ y)|HWg + F D> < 1< ,
Joaeocen s roRs oG+ i | < g
which together with (4-36) yields
1 b3|b| b*
~ 23 [log b|2 S A3 llog b|2

We similarly estimate from (4-34), after integration by parts, that

b b2, P b? b2V
§| s / b7|el[9p P, | /IVBbPBI le] n Vel
A3 1+y6 T+y3 142

b &2 veP\'? b bt
S C(M) + S :
A3|log b 1+ y® 1+ y4 A3 |log b2

1
‘/ ﬁ(‘I’B1 +F ) HF| S

1
‘/ ﬁ(Fl,Z)AHAFZ
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For the nonlinear term, we extract from (2-8) the rough bound
b
|H (9, Pp)| S [C(M) +log(b)]ry21y53w

which together with (C-1) ensures that

[C(M)+log(b)]| |/ e
A3 ST+ 14y

b, log bI* &2
sconPUEE [ i
(1+yHllog y|

b b
—\/_<C(M)|%|+\/K( b|2)

23 logb|2”

‘/ (N HyF>| S

Y<Bi

Step 10: The remaining F, term has the right sign. It remains to estimate the term

— /HAWHAFZ

on the right-hand side of (4-28). Let us stress the fact that this term is a priori no better O (€/ A3) due to
the b contribution and the bound (4-8); recall Remark 4.5.

We now claim that the main contribution has the right sign again. Indeed, we first compute from the
T, equation (2-16) that

HTy = —-®+cpxpaAQ and HIT =0 L Doy : (4-37)
0 bllogh| (1+ y?)

We then apply the decomposition (2-22),
H (3, Pp,) = H(2bT\ +2b(xp, — DTi +b*d, log(B)pp, T1 + b* x5, T1) = —2bd + X,
and estimate using (2-8), (2-21), (4-37) that

|2| < b ;12< <B /2+;13 /2< .
~ 14 y2[|logh| =TT b2y2(logh|

In particular, [ %2 < b?/|log b|, and thus using the modulation equation (4-8) gives
b
—/HWHAF2 = —r;/(He)H(abPBI)
b,
=33 He (209 + %)

b b |bs|
=27 by(e, HD) + — O €| + VK (M)b*/|log b2
Zobi(e, HO) + ( |10gb|\/| |+ VK (M)b*/llog |)
4
_,b [_M n 0(\/|%|/M+\/K(M)b4/|logb|2>:| (e, HD) + %O(b—)

ML 0,9 |log b|>

2b ,HcI>2 ¢ b b*
_2b(e, HO) (I I+ﬁ b|2> _30( _) (4-38)

A3 (AQ, CI>) log b2
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(+ﬁ

Collecting all the above estimates yields (4-16) and concludes the proof of Proposition 4.6. ]

llo ng) (+39)

Improved bound. We now claim that the a priori bound on the unstable direction (3-35), coupled with
the monotonicity property of Proposition 4.6, implies the following:

Lemma 4.9 (improved bounds under the a priori control (3-35)). In [0, T1(ay)] we have

Hw(z) 8;w(t)+%(( — XB16») A Q) ) < bollog by, (4-40)
L2xL?

b (1) b*(0)
llog b(1) 2220-0) (1) = [log b(0) PA20-2)(0)” (4-41)
b < KOD_P* )

T2 |logh)?’

4
I%(t)lsK(M) b . (4-43)

2 (logh)?

Proof.

Step 1: Energy bound. The energy bound (4-40) is a consequence of the conservation of energy. Indeed,
conservation of energy and the initial bounds of Lemma 3.1 ensure that

E(u, d;u) = E(uo, u1) = E(Q) + O (boy/|log bol),
(see Appendix A) and thus give
1 1 1
E(Q)+ Otbaltogboh = 5 [ [3:Pun ]+ [19Par+Vuf =5 [[(Payivu]' @4

We lower bound the first term by expanding

b b b3 b
0;(Pp)y+ 0w =0,w+ X((l —xB)AQ); + X(XBIAQ)A + T(A[XBI T\ + Ts(abPBl)k

b
= 0w+ (1= xp)AQ) + 2,

with
/225b3|logbo|,

where we used the bootstrap bounds (3-31) and (3-32). Finally,

o 1 [[b 2 5
/[31(P31)x+3zw] > Ef[x((l—XBl)AQ)x+3zw} — O (bgllog bol). (4-45)
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We then expand the second term as

| tsmnrsat - f el

1 2 1 4
= 5/ [VPs +Ve] -5 / [Ps, +¢]
1 2 1 4 3 1 2 22 1 3, .4
=5 [ IVPs[ =3 | [Ps,| = (. APy + Pg)+ 5| [ IVel’ =3 | Pye® ) =7 (4Pge” +¢%).
From the construction of Pg,,
3 |V Pg,|"— i |Pg,|" = E(Q)+ O(b°|logb)). (4-46)
The linear term is treated using (2-9), the improved decay (2-2) and (4-31). We get
|(e. AP, + Py)| = [(e. DA Py, — )| S lle/ ¥l 2y (B* DA Py, — g2 SbIVel2.  (4-47)

We now rewrite the quadratic term as a small deformation of H and use the coercivity bound (C-8) to
ensure that

/|Vs|2—3/P§1822c0/|V8|2—|—Def, (4-48)
with
2
Def::3/(Q2—P§1)ez—w.
o

Collecting (2-7) and (C-1), on the one hand, and (4-2) on the other hand, we compute

'/(QZ—P;)SZ

The nonlinear term is easily estimated by the Sobolev inequality:

< 1y (Q* = Pe)llL=IVel?, SblIVel3, and |(e, ¥)I* < bllogh|.  (4-49)

/ |(3Pg, +&)e®| < lyPp, i< llvell=IVel2, < VbollVell2,. (4-50)
Injecting (4-45), (4-47), (4-46), (4-49), (4-48), (4-50) into (4-44) now yields (4-40).

Step 2: Lower bound on b. We now turn to the proof of (4-41). First observe from the bootstrap estimate
(3-32) that

2 1
—
< 2

logh| — 10

(4-51)

|bs| = VK (M)

This implies

d b 4p3 1 | —a
— = b 1— >0
ds ((log b)2A2<1—“)) 720-0) (log b)? [ ( 210gb) T ] g

and (4-41) follows.
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Step 3: Improved H? bound. We now turn to the proof of (4-43). We integrate (4-16) in time and
conclude from (4-1) and (4-15) that

2(1-a)
KIQIBS ( u )) [€(0)]

A(0)
b*(t) —o [f b(D) b* (1)
1/2 2(1-a) -
+ (K(M)) [—Ilogb(t)lz + [A(D)] /0 (D)2 |1ogb(f)|2dt] . (4-52)

We then derive from (4-51) that

/f b(7) b* (1)
o [AM(D)P72 logb(1)|?

/t )\4[ b4
Y s T A—
o A2 |logb|?

1 b (1) 1 tpy b3 . 2
—2(1—a)x2<1 —a()|logh(®)2 2(1—a) Jo 1322 |log b|2 llog b|?

4 t 4
b (1) \/— b(r) b (1) 1 dr.

~ Xz(l‘“)(t)llogb(t)lz o A2 logb(r)* [log b(7)]

and hence obtain the bound

b(t) b*(t) b* (1)
3—2a 2 dv 5 2"
o [A()] [log b(7)| llog b(1)|
Injecting this into (4-52) and using the initial bounds (A-12), (A-17) and the monotonicity (4-41) yields

)\,2(1 —a) (f)

10\ b40) 1n bY@ b(t)
(OB ( ) ———— 4+ (K(M))" SVK( (4-53)
1(0) |log b(0)|? Jlog b(t) 2 |10g llog b(t)?
and (4-43) follows. The bound (4-42) now follows from Lemma 4.4 and (4-53). This concludes the proof
of Lemma 4.9. O

Dynamic of the unstable mode. We now focus onto the dynamic of the unstable mode. We recall the

decomposition
g, ~ ~
Y(r) = Eaﬁ//) — A )V, +a (V.. (4-54)
and the variables given by (3-22),
by by
k() =ay(s) + —=pPp,, ¥), Kk_(s)=a—(s) — —=(Pp, V).
AV/ AV/
Lemma 4.10 (control of the unstable mode). Forallt € [0, Ti(ay)] we have
b2
- ()] < 2<1<<M>>1/8| B0 (4-55)
and k4 is strictly outgoing,
dK+ 2
b . 4-56
T — k| <Vb llogb| (4-56)
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Proof. We compute the equation satisfied by the unstable direction (e, ¥) by taking the inner product of
(3-11) with the well localized direction i and get

d2
T (e ) — (e 9) = Ee) — (32 Pg,, ), (4-57)

with
E(e) = —(Wp,, ¥) —bs(APp,, ) — b(0s Pp, +2A0; Pp,, V) — b(ds¢ +2A05¢, )
—by(Ae, )+ (N(e), ¥) + b*(Ae, DY) + ((f'(Pg) — f(Q)e, ¥).  (4-58)

Simple algebraic manipulations using (4-54) and (3-22) and the initial condition yield the equivalent

system
d E.(s) d B _E_(s) )
Sk =) + WS =—/tk_(s) W (4-59)
with b b
Ei(s)=E(s)— Es(abPBI, v), E_(s)=E(s)+ g(abPBI, v). (4-60)

We now have from the explicit formula (4-58) and (4-60), the exponential localization of i, the orthogo-
nality
(Y, AQ) =0,

the estimates of Proposition 2.1 and the bootstrap estimate (3-32) the bound

1|E |<|b|<|b|+ 1€+ VK (M) v ><«/E b’ (4-61)
= +1 5 s ] = s =
NG |log b| llog b|

which together with (4-59) yields (4-56). Let then
» [log b|2
K— 9
b

then from (4-59), (4-61), (3-32), we estimate that
ds di_ |logh|*> 4loghb> 2logh
— =2k ———— +Kk-bg| —
ds ds b* b> b3

_llogbP? ENT. o lloghl (1]
| (Vi - ) [ B o(F)

VElloghP ,  lloghl® - b7 VT
R _~b <——2%+1.
= 5 o K-+ o K logh| ~ 2 +

G =

We integrate this in time and get
NG 5 _G6=9)
G(s) < GO0y T +f e 2 Ve <1,
0

where we used the initial inequality (A-18) yielding that %4(0) < 1. This concludes the proof of (4-55)
and of Lemma 4.10. ]
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Derivation of the sharp law for b. We now turn to the derivation of the sharp law for b, which will
yield the monotonicity statement on b needed to obtain the smallness bootstrap estimate (3-31), and will
eventually lead to the derivation of the sharp blow-up speed (1-10).

Lemma 4.11 (sharp law for ). Let
Ppy = XBy/a 0, (4-62)
G(b) = b|APg, 3, +/0b5(ab1330, APg,)db, (4-63)
9(s) = (38, APg)) +b(e +2Ae, APp)) +by(3y Py, APp,) — bs(35(Pg, — Pp,), APg).  (4-64)
Then

G(b) =64b|logh|+ O(), |9 S K(M)b, (4-65)
2

JToghl

Remark 4.12. Observe that (4-65) and (4-66) essentially yield a pointwise differential equation
b2

“2llogh|’

d 2
g{G(b)+9(S)}+32b S K(M) (4-66)

~
N

which will allow us to derive the sharp scaling law via the relationship —A;/A = b.

Proof of Lemma 4.11. The proof is inspired by the one in [Rapha&l and Rodnianski 2012]. We multiply
(3-11) by AISB0 and compute
(bs A Pp, +b(d; Pg, +2A0; Pp,) + 3> Pp,, A Ppg,)
= —(Wg,, APg)) — (Hp,e, APp,) — (37 + b(d5e +2Adse) +bsAe, APpg) + (N(e), APg,).
We further rewrite this as
(bs A Pp, + b(ds P, +2 A3, Pp,) + 32 Pp,, A Pg,)
= —(Wg,, APp) — (bs A(Py, — Pp,) +b(ds(Pp, — Pg,) +2A3,(Pg, — Py,)) + 8] (P, — Pg,), APp,)
— (Hp,&, APp,) — (826 + b(d5e +2Ad5e) +bsAe, APg,) + (N(e), APg,). (4-67)
We now estimate all terms in this identity.

Step 1: b terms. An integration by parts in time allows us to rewrite the left-hand side of (4-67) as

- - ~ - - d - - -
(bs APpy+b(dy Pp,+2 A0, Pp))+07 Ppy, APg,) = y [G (b)+b; (3 Py, APp,) | +1b51 1105 Pp, |15, (4-68)

N

with G given by (4-63). Observe from (3-32) the bound

~ |bs|? b? v
b P9, Pr 12, < < (K (M))? S :
1371196 Py ll2 S =7~ S (K(M)) llogb|> ™ /|log b|
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We now turn to the key step in the derivation of the sharp b law which corresponds to the following

outgoing flux computation:®

- 1
(Wp,, APp,) = 32b2(1 + O(II |>) asbh — 0. (4-69)

Indeed, we first estimate from (2-9) that

[1+|10g(by)| 1+|10g(1+y)|}< b

Wy —cpb? AQO,AP <b4/ )
|(Wp, — cob®xpyjah Q, APgy)| S llog b[(1+2) (1+y)2 |~ |logh|

y<By/2

The remainder term is computed from (2-10) and the explicit formula for Q (1-3),

- b? 1 1
b x8,/aAQ, A Pp, =—<1 0( ))U AQ)? 01} 32192(1 0( ))
(cbb” X Byja N Q Bo) Sllog bl + log b y§1/2b( 0)"+0() + log b

and (4-69) follows.
We now estimate the lower-order terms in b that correspond to the second line of (4-67). One term is

reintegrated by parts in time,
~ ~ d -~ ~ ~ ~
=05 (Pp, = Ppy), APpy) = = {bs(0y(Pp, = Pp,), AP} +b7(9(Ps, = Pry), 0y P,
The remaining terms are estimated in brute force using (2-8) and (3-32), which yield
|(bs A(Pp, — Ppy) +b(d;(Pp, — Pp,) +2A8;(Pp, — Pp,)), APg,)| +b;|(35(Pp, — Ppy), 0 A Ppy)|

| sl2 b’
S Ibs + S K@) -
|log b|

Step 2: ¢ terms. We are left with estimating the third line on the right-hand side of (4-67). We first treat
the linear term from (4-1), (4-7) and (3-34) and get

|(Hp,&, APp,)| < |(He, APg,)| +/|e| |P5, — Q*||A Py +b*|(DAe, APl (4-70)

On the one hand, (4-7) together with bootstrap estimates yields

1/2
f'g”Pﬁ —QZIIAﬁBOISbZ/ el _ e (/ lef? )/ b?
| e (1377 = (1+y°)  ~ llog®)|’

On the other hand, after integration by parts, we repeat the same arguments as before and apply (C-4).

8See again [Raphaél and Rodnianski 2012] for more details about the flux computation statement and its connection to the
Pohozaev integration by parts formula.
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This yields

b* (DA€, APpg,)

e e
sz/ ||4+b2/ ||2+b2/ Ve .
y<g, (1 +y%) Bo/4=<y=<Bo/2 (1 +y7) y<By 1—|—y

<b3/2< e )”1 (/ e )”1 (/ Vel|? )”2
~ 1 +y%) Bo/d<y<By2 (1 4+ 9 y<By 1 +?

12
< V/llog(®)] (c(M)|%s|+\/K<M b|2)
< VK (M)

V log<b)| '

Finally,

- b2
He, APg)| < ||Hell 24/ |log b + VK (M) ———
|(He, APp,)| < | Hell 2/ Tog b + VK ( )/@
< V/Tlog bl 1€ ] + VK (M) b*/log b2 < VK (M)

We further integrate by parts in time to obtain

2

llogb|

(976 + b(dse +2Ad,) + by Ae, APpg,)
d . i _
= —-[(@e. APy) +ble +20¢. APg)] = bi[(Boe +bAe, AdyPp) + (6. D1)].

with
&y = —A P, — A*Pg, — bAdy Pg, — bA*3y Pp,.

We thus estimate from (4-1), (4-5), (4-7), (3-32) and (3-34) that

- €
|bs||(ds& +DAe, AdpPp,) + (e, d>b)|,§|bs|[/ MJr/ i ]
B Y

0/4<y<By Y <Bo 1+y2
< |bs|llogb|
S b2

2

Vllogh|’

C(M)\/I%I +VK(M)b*/|logh|> < K (M)
The nonlinear term is estimated as before. Indeed, we have

(N (), APy < f<|PBl| 16162 A Py |

le|?

1 - Bo
< = Ily(IPs, |+ leDll | (1 4+ y*) A Pg ||L°°/ —_—
b? : ’ o y(1+yH

e )[ crkon-2 ]<I<(M)”—2
SR llogb|2 | ~ Vlogh|

Step 3: Control of G(b) and 9. Injecting the estimates of Steps 1 and 2 into (4-67) yields (4-66). It
remains to prove (4-65). The estimate for G (b) is a straightforward consequence of the choice (4-62) and
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the explicit formula (1-3). It remains to control $. We integrate by parts in space in (4-64) and get
9(s) = (85 +bAe, APpy) —b(e. APy, + A* P,) + by (35 Py, APpy) — by (3p(Pp, — Ppy), APp,).

The b terms are estimated as in Step 1,

|bs|

|bs|| (3 Pry, A Pp,) — (35(Pp, — Ppy), APg,)| < p

<b.
The linear term is estimated using (4-1), (4-5), (4-7), (3-32) and (3-34),
|(3s¢ +bAe, APg,) —b(e, APg,+ A Pg,)|

€ 1 2\ 172 logb e|? 172
e S B ) e
y<By Y y<Bg Y b y b y<Bg Y 1+ |10g)7| )

and (4-65) is proved. This concludes the proof of Lemma 4.11. O

5. Sharp description of the singularity formation

We are now in position to conclude the proofs of Proposition 3.5 and Theorem 1.1 as simple consequences
of the a priori bounds obtained in the previous section. The proofs rely on a topological argument that
finishes the bootstrap argument, and then the sharp description of the blow-up dynamic is a consequence
of the a priori bounds obtained on the solution and in particular the modulation equation (4-66).

Proof of Proposition 3.5. We argue by contradiction and assume that for all

b? b?
a, e [_ o5
[log bo|  |log by

:|» Ti(ay) < T(ay).

In view of what Lemma 4.9 says about the bootstrap regime and the improved bounds of Lemmas 4.9
and 4.10, a simple continuity argument ensures that 77 (a. ) is attained at the first time ¢t where

|K+(t)I=M- (5-1
2[log(b(1))|
The fundamental fact used now is the outgoing behavior (4-56), which together with (5-1), ensures that
‘dﬁ(Tl (a4))| > 0.
dt

Thus from a standard argument,’ the map

b3 b3 R i)
— , — Rxy, ay+— ay),
llog bo|” [log bo| o ST AR

is continuous. We may thus consider the continuous map

CD.[_ b ]_>R wr o> (T (anyy Hlo8LT1 @)
llogbol” logbol |~ PA(Ti(ay))

9See [Cote et al. 2009, Lemma 6] for a complete exposition.
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b? b?
cp([— o 0 DC{—I,I}.
[log bo|  [log by|

On the other hand, the outgoing behavior (4-56) together with the initialization x4 (0) = a ensure that

b? b?
<I><— 0 ):—1 and CD( 0 ):1,
[log bo| [log bo|

and a contradiction follows.'” This concludes the proof of Proposition 3.5. ]

Proof of Theorem 1.1.

On the one hand, (5-1) implies

Step 1: Finite time blow-up and derivation of the blow-up speed. Choose from Proposition 3.5 initial

data with Ty (a4+) = T (ay4). We first claim that u blows up in finite time,
T =T(a4) < +o0. (5-2)
Indeed, from (4-41),
22170 <p3 and thus A2 <a2I9B <p =),
Integrating this differential inequality yields
<A -2 <1

and (5-2) follows. The (H1 ﬂ[—ﬂ) x (L?N Hl) bounds (3-33) and (3-34) on (&, 9;¢), and hence on (u, d;u)
in the bootstrap regime, and standard A2 local well posedness theory ensures that blow-up corresponds to

At) =0 ast— T(ay).

We now derive the blow-up speed by reintegrating the ODE (4-66) and briefly sketch the proof which
follows as in [Raphaél and Rodnianski 2012].
First recall the standard scaling lower bound

A1) < Cluo)(T —1),

which implies that the rescaled time is global,

(1) ft de — 400 ast—>T
s(t) = — .
o A(T)

Let
$=G+9

so that from (4-65) we get

1 g 1
— 64b [logb|(1+ 0O —— d b=—2(14+0(—— .
$=64bllog '( +0<|logb|)> an 64|log;ﬂ< +0<\/|log§6|)>’ 69

10Thjs topological argument is the one-dimensional version of Brouwer’s fixed-point argument used in [Cote et al. 2009].
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and ¢ satisfies from (4-66) the ODE

¥

r(+o(=))
s+t———14+ 0| ———
T 128log g2\ Jiog 9]

We multiply the above by |log $|?/$?, integrate in time and obtain to leading order that

128(log s)Z( ( 1 )) , As 2logs ( ( 1 ))
=——="(140 thatis, — — =b= 1+0 ,
7 ) V/ logs| A s v/ logs|

where we used (5-3). Integrating this once more in time yields

1
—logx = (logs)?( 1 .
og (logs) < +0( |10gs|)>

e )

[log A|1/4

and thus

Integrating this from ¢ to 7" where A(7") = O yields the asymptotic

1
Ay =(T —1) exp(— [log A(1)] (1 + O<W>>)’
which yields (1-10).

Step 2: Energy quantization. It remains to prove (1-9), which can be derived exactly as in [Raphaél and
Rodnianski 2012]; this is left to the reader. This concludes the proof of Theorem 1.1. O
Appendix A: Modulation theory

This appendix is devoted to the proof of Lemmas 3.1 and 3.3. The arguments are standard in the framework
of modulation theory and we briefly sketch the main computations.

Proof of Lemma 3.1. First note that the bounds
IV(Pg, — Q)2 +b IIAPg, —b(1 — xp)A Q|2 S bllogh]
ensure that our initial data are of the form
uo=Q+1no, ur=n,
for a small excess of energy in the sense that
IV, it llz2x 22 S bollogbol,  1V270, Vit llz2x 22 S bo. (A-1)

Hence the continuity of the flow associated to (1-1) ensures the existence of a time 7y > 0 (uniform in
1o, 1) for which the solution u to (1-1) with initial data (uq, 1) satisfies on [0, Tp] that

sup [V(u— Q), dullz2r2 S bollog bol. (A-2)
[0,To]
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Step 1: Modulation near Q. The nondegeneracy (AQ, ) # 0 ensures!!' that u admits on [0, Ty] a
decomposition

u(t) = (Q+ &), (A-3)

with
E@), xuy®) =0. (A-4)

Moreover, A € €2([0, To); R’ ), and noting that 7 satisfies

by
7 b @ < 9
(Mo, xMP)| S llog bo]
we obtain the bound
b2
A0 —1] S —2—. (A-5)
[log bl

We then let b(t) = —A,(¢) on [0, Tp].

Step 2: Positivity of b. Straightforward computations yield

- ( b(t) )
atg(t) = atu—_Au .
A1) 1/3(0)

Taking the scalar product with x,; ®, we obtain at the initial time

(D120 XxuP)

b(0) = A(0) : (A-6)
((Auo) /20y xu®)
where (2-5) together with (A-5) imply
by
1.0, Xu®) =bo(AQ, x <I>)+0<—>, (A7)
(@0 x) " [log(bo)]
((Auo)1/20): Xxu ®) = (AQ, xu®) + O(bjllog(bo)1). (A-8)
This yields the positivity of 5(0) and the positivity of b(¢) for small time, together with
b
b(ty=bo+ O (—) (A-9)
|log(bo)|
As b > 0, we may introduce the decomposition
u) = (0 +8&x = (P +&aw, Wwhereet) =&() — (Pp,pay) — Q)- (A-10)
Observe from (2-4) and (A-4) that
YVt el0, Tol, (@), xu®P)=0. (A-11)

The uniqueness of such a decomposition is guaranteed by the (local) uniqueness of (A, £).

UThis is a direct consequence of the implicit function theorem and the smoothness of the flow (1-1).
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Step 3: Smallness of e. To complete the proof, we obtain smallness of & in H' and H2. To this end, we
note that

£(0) = (uo)1/x0) — P, (0)) = [(PBl(bo))l/Mo) — P, von | + (M0 +ds¥)1/00)-

Simple computations based on the estimates of Proposition 2.1 yield the expected result,
2

0
[log(bo)|
This concludes the proof. O

e(0)
+y4

IVe(0)ll2 < bollog(bo)|  and H I

+ V()2 S (A-12)
L2

Proof of Lemma 3.3. The proof of this lemma is divided into two steps. First, given (no, 171, d+) satisfying
the smallness condition (3-1) for small by, we prove that b, by and w satisfy (3-31)—(3-34). Then, we
show that given (bg, 19, 111), we can apply the inverse mapping theorem to dy — x4 (0) close to 0. The
arguments used are standard and we refer to [Cote et al. 2009] for a detailed proof in a similar setting.

Step 1: Smallness of initial modulation. Given (ng, 11, d+) satisfying the smallness condition (3-1), we
can apply Lemma 3.1. This yields 7y and b, €, w such that (3-31) holds and

bZ
IVw®ll2 S bollogbo)l, IV w2 S —0—. (A-13)
[log(bo)|

We emphasize that Lemma 3.1 implies in particular that by/2 < b(0) < 2b¢ for sufficiently small bg.

As before, we focus now on bounds satisfied initially. We first compute b;(0) using (1-1) and the
orthogonality condition (A-11). Recalling that (8,’7‘ Pp,, xu®) = (85*18, xm ®) = 0 for any integer k, we
get, like for (4-10),

bs[(APg,, xm®) +2b(A0dy P, xu®P) + (Ag, xuP)]
=—(Wp,, xu®) — (&, Hg (xu ®)) + b(3se, A(xm®)) + (N (&), xmu®P),

where, denoting by LHS and RHS the two sides at initial time, we compute, for by small enough with
respect to M that

2

b
RHS| < C(M)[ —2— + 8 ,
IRHS| < C( >(|10g(b0)|+|| se||Lz(y<M>)

At the same time, after time-differentiation, we obtain

|bs (0)]
2

(AQ, xu®) < |LHS|. (A-14)

95¢(0) = 1(0)9,£(0) = —b;(0)3p Pp, v(0)) — b(0) Aug + 1(0) (bOAPBl(bO))l/MO)- (A-15)
Observe now from (2-8) that
19 Py o) | 2y <o) S CMDDo < /o,
which together with (A-5), (A-9) and (3-1) yields
b2
195 O) | 2y <20y = MO 13O L2y <2my S —2— + b5 (0)|v/bo, (A-16)

[log bo|
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which together with (A-14) concludes the proof of the initial bound (3-26) on b;.
Then we compute

dw(0) = by p 2O p
W =Uul 2(0) b'B1(6(0) 2(0) B1(b(0)) /\(0)’

so that, introducing (A-15) and previous estimates on b(0), we get

b(0)
w0 + = ((1 = x5,60)AQ); (| S bollnbo)| < v/bo,
)\.(O) L2
and
2
IVo,wO)l2 < - (A-17)
|log bo|

Together with (A-13), this yields (3-27) and (3-28).
Finally, straightforward computations yield

_! la by 9, P
K,—E(e,x/f)—z( sS,W)—E( b Pp,, V).

Consequently, we apply (3-28), noting that w(r) = (¢(¢))x(1), and (A-15) because of the exponential decay
of ¢ to get
2

b
ke (0)] S —2—. (A-18)
|log by

Step 2: Computation of d... We now claim from an explicit computation that given a,, the initialization
(3-24) can be reformulated in the form

., OF
F(dy)=ay, with —| =1yl + 0y, (A-19)
dd |4, —o
from which the implicit function theorem concludes the proof of Lemma 3.3.
Let us briefly justify (A-19). We want to study the mapping

V— R, dy [b(), bs(1), (£0), ¥), (358(1), ¥)],

where V' is a neighborhood of 0. To this end, it is necessary to study the dependencies of all initial
parameters on d. . For conciseness, we denote by d differentiation with respect to d in what follows.

Computation of (A (0), £(0)). As a first step in modulation theory, we proved that (A(0), £(0)) = ® (up),
where @ is a smooth mapping H IRY) > R x H I(RN) defined on a neighborhood of Q. Due to the
exponential decay of ¥ € 6> (R") we thus have that A(0) is a smooth function of d with differential
dA(0) = dA € R. We have the same result for ¢ with differential de(0) = d¢ € H! (RY). By definition,
we have

£(0) = uo— Q1.
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so that

dxr

de =y + W(AQ)I/A(Oy

Computation of b(0). From (A-6), b(0) is a ‘€' mapping with

db(0) = d |: (D120, xuP) N ((A%u0) 1720y xm®) — ((Au1)1/30)s XM(D):|

((AMO)I/A(O)a XM QJ) ((Auo)l/k(o), XM (I))z
(D 17200 xuP) ((AY)1/0.0), xu D)

—1(0)
((Auo) 1), XM<I>)2

where (A-6) and (A-7) ensure that, for some db € R, we have
db(0) =db+ O (by).
Computation of €(0). Next,
€(0) =&(0) — (P, 0 — Q-
Consequently, (¢(0), ¥) is also a smooth function of d; with derivative dpsi (0) satisfying
dps1(0) = (d&, ) — db(0) (3 P, b0))» ¥)-

Replacing d¢ by its values, and applying that (A Q, ) = 0 together with [A(0) — 1] < b(z) /log(bg)|, we
get

d&, ¥) = 1Y 13, + O(by),

so that
dps1(0) = [V 117, + O (bo).
Computation of d;¢(0) + by (0)9p PBl (b(0))- From (A-15),
95£(0) = —by(0)dy P, b0)) — b(0) Aug + 1(0) (boA P, ) )

1/0(0)°

so that (956(0) + bs(0)d, P, b0)), ¥) is a smooth function of d with derivative

dps>(0) = —db(0)(Auo, ¥) +dr([(BoA Psyo)) 5.0y T (B0 Prion)) 1 3.0 ] ¥) = DONAY, ¥),

where, for the same orthogonality reason (A Q, ¥) = 0, we have

(Aug, ¥) = (AQ, ¥) + O(bo) = O(by).

Consequently dps>(0) = O (bg).
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Conclusion. Finally, we have
1
VT

and x4 (0) = a4 reduces to a simple one-dimensional equation F(dy) = a4, with F computed as

1
1 (0) =3 [(5(0), V) + —=(05¢(0) + b3 (0)3p P, 6(0))» lﬂ)},

combination of the above functions so that it is smooth in a neighborhood of 0. Moreover,

1 1
dF = E[dpsl(O) + ﬁdpsz(o)] = w12, + 0y,

and (A-19) is proved. This concludes the proof of Lemma 3.3. ]

Appendix B: Coercivity estimates

The aim of this section is to prove the coercivity properties of the quadratic form

B(n,n)=<%v,v)=/ |arn|2+/ Wi,
R4 R4

where
6 9 r?

— 3 ’— _Z
W =2V +3rV = s T T

We use the elementary method developed in [Fibich et al. 2006]. The coercivity property of Lemma 4.7
is a consequence of the two following facts. First the index of B on

2 u’
VulP + | = < +o0

is at most 2. From standard Sturm—Liouville oscillation theorems, see Theorem XIII.8 [Reed and Simon

H'= {u radial

1978], this is equivalent to counting the number of zeroes of the solution to

{ BU =0, (B-1)

uoy=1, U'(0) =0,

on (0, 00), and this can be analytically reduced to counting the number of zeroes of a Bessel function.
Then we need to show that the orthogonality conditions (1, 1) = (, ®) = 0 are enough to treat the
two negative directions. Arguing exactly as in [Fibich et al. 2006] — see also [Marzuola and Simpson
2011] —this is equivalent to first inverting the operator % on Hrlad, and then showing that B restricted to
Span{B~'v, B~ ®} is negative definite, which is an elementary numerical check. We shall check these
two facts below and refer to [Fibich et al. 2006] for the proofs that this implies the claimed coercivity
property. The proofs there are given for exponentially decaying functions and potentials, but one checks
easily that the decay of the potential |W (r)| ~ 1/r* at infinity and |®(r)| ~ 1/r* are more than enough
to have all proofs go through.
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Computation of the index of B. We first show that the index of % on Hr] is at most 2. We start by noting
that W (r) > W (r), where
3 r?

VO =T T

Hence, classical Sturm-Liouville theory ensures that U has less zeros than U, the unique solution to

1 d 3d o~ A A A A/
——=—|r"=—=U|+WU=0, uo)y=1, U (0)=0, (B-2)

on (0, o0). Second, we look for U of the form U r)y=QQ/ 2 U (r? /2), with U a sufficiently smooth
function. Denoting by s the new variable r2/2, straightforward calculations yield that U is a solution to

> —  — _ _ _
—ﬁU—FWU:O, Uy=0, U 0=1, (B-3)
S
on (0, 00), where
Wes) 3 1
S =———"—"——.
2 (1+s5/4)3

Setting then U (s) = /T +s5/4 17(1/\/1 + 5/4), we obtain that U is a solution to (B-3) if and only if U
is a solution to

2

2 d” ~ d ~ 2 r7 [7 [’
"—U+1—U + (967> — 1)U =0, u)=0, U'(1)=-8,
dr? dt

on (0, 1). Hence, U is a combination of Bessel functions: l~/(r) = C1J(1,4/61) + CrY (1, 4/67).
We compute (C;, C2) and draw the explicit combination with Maple (Figure 1). The computed solution
U has two zeros on (0, 1). Moreover, it diverges at 0 so that U (t) ~ K/t close to O with K #0, As a

0,25

L e e e LT ™ .
do 01 02 03 048506 07 08 03 1,0

tau

Figure 1. Solution to (B-3) computed by Maple.
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Figure 2. Solution to (B-1) computed by MAPLE.

consequence.

lj(r)wé—ltl( %0 whenr — oo,

and thus the index of —A + W on I-'Ir]ad is exactly two. Hence the index of 9B is at most 2.

Choice of the orthogonality conditions. We now invert %. We first check numerically that the solution

U does not vanish at infinity, that is,

lim U(r) > 0;

r——+00

see Figure 2.

Hence U is not a resonance — note that if U had been a resonance, we could have removed the

resonance by diminishing a bit the potential and getting a potential with index 2 and no resonance — and

thus from standard ODE arguments [Fibich et al. 2006] there exists unique smooth solution in H! 4 of

1d d
RBU = ——— | r’— WU =,
r3dr _r dr | + v
on (0, 00), with (1 +r>)U € L™, and
1d[ .d
RBU = ——— | r’— WU = &,
r3dr _r dr | +

U'(0) =0, (B-4)

U'(0)=0, (B-5)

on (0, 00), with (1 + r> /logr)U € L°°. We denote by B! Y and B~ the respective solutions to these

systems. We recall the explicit formula

&(r)=DAQ(r)=

2-3r%/4
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In the remainder of this section we check numerically that the restriction of B to Span(B~!v, B~ ®) is
negative definite, or equivalently:

B,y B0, 9)

Lemma. The symmetric matrix B = |:(gg—1cp, V) @B, D)

] satisfies

B, ¥) <0 and detB >0, (B-6)
and is thus negative definite.

Numerical proof. We use standard MATLAB routines for the computation of solutions to (B-4) and
(B-5). We note that we only fixed the initial value for U'(0). The value U (0) is left open in order to
achieve the expected decay at infinity that characterizes the inverse. To obtain B~'1, we first compute
¥. We obtain that the corresponding eigenvalue is approximately / = —0.5860808922. Because
decays exponentially, we only need to obtain an approximation on a short time-range. We computed
our solutions until 7y max = 30. We emphasize here that we use an explicit scheme. As a drawback, the
accumulation of errors tends to make the numerical solution become negative when the exact solution
is exponentially small. Hence, our scheme becomes unstable after time ﬁp,max = 18. Nevertheless,
we extend our numerical solution by 0 after this time. This induces an exponentially small error. The
pictures in Figure 3 illustrate this computation. On the left-hand side we draw the obtained solution. On
the right-hand side, we draw Yieg(r) = ¥ (1) exp(\/—_lr). We observe here that our solution enters the
exponential asymptotic regime before the instability comes into play.

The solution B~ !4 is computed with the extension of . Straightforward ODE analysis shows that
the unique solution decaying fast at infinity behaves like 1/r2 asymptotically. The choice of U(0) is
made with respect to this criterion. Figure 4 illustrates that we obtained a solution with the suitable decay.
As previously, on the left-hand side is a picture of the numerical solution. On the right-hand side we
plot B~ e (r) = r2B~1 (r). In the latter computations, this solution is involved in scalar products

Eigenvector Psi on r=0..30 Exponential decay of the eigenvector

12 2
o~
1 150 / \
i \
\ / \
08} i ;
| AN
\ = Y
06 | 1 = o5t S~ ]
] 1 g T
o | = T
041 1 8 F ™ 1
. \ «E 0 \\\
\
02f \ 1 05
\ \
N |
. i |
“02 s s s s -
0 5 10 15 20 25 30 % 5 10 15 20

Figure 3. Numerical simulations for .
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APsi on r=0..30 Asymptotic behavior of Apsi
0.2 T 50 T
N
I\
(AR —
1\ wr
\ /
~_ /
0 /
0r |
-0.1 oL
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a % 20
< o
02| < |
| |
10
-0.3
|
|
ol
-0.4] ‘
| I
_05 . . . . . _10 . . . . .
o 50 100 150 200 250 300 0 50 100 150 200 250 300

r r

Figure 4. Numerical simulations for By,

with . Hence even if drawn until Ti,x = 300, we only need a precise computation of this solution until
Tp-1y max = 18.

The last solution B~ ® is computed with the same method. In this second case, the expected decay of
the solution is log(r)/r?. Figure 5 illustrates that we obtained a solution with the suitable decay. The
picture on the right-hand side restricts to the time-interval r = 0. .. 100 because this is the significant
region. In the latter computations, this solution is involved in integrals which converge slowly. Hence, we
compute this solution until Tg-1¢ max = 1000.

We now compute numerically the entries of the matrix B. We first compute (B~ ®, ) = (B!, ).
The exponential decay of ¥ implies that we need to compute the first integral (B3~ ®, ) on a shorter
time-interval. Hence, we prefer this computation to the second one. We compute the L? scalar products
with a standard trapezoidal method. Changing the time-interval and the time-step, the computations are

s AQonr=0..100 Asymptotic behavior of AQ
100
|
2 / \ 80 \
i \. 1 60 |
or | o 4dof |
E
g g ~
2 - T 20¢ \\
g
-2 0 A\
N\
-3| N
-20 N
N\
.
-4 -40F T
sl ‘ . . s 60 . ; ,
0 20 40 60 80 100 % 200 200 600 800 1000

Figure 5. Numerical simulations for 3~ ®.
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Convergence of I(M)
-574.15 T T

-574.2F

-57425f © 0 0 0 0 0 0 0 0 o6 o o

-574.3¢
S 57435t Lo+

-574.4F o+

-574.45 .

-574.5- b

-574.55~ - L . L
50 600 700 800 900 1000

M

Figure 6. Computations for (3~ ®, ®).

stable up to an error of 1072. We get the following approximations for the integrals involving :
(B, ) =—-4.63+£10"2 and (B~'d, ) =32.65+10"2.

The last integral is a more involved computation. Indeed, standard real analysis implies that
M
[ (M) ::f B Lo Q@ (r)ri}dr = (B, @) + err(M),
0

with a remainder satisfying err(M) = (K + o(1)) In(M)/M 2 for some constant K. This remainder
goes to 0 slowly; we see numerically that our computations have not converged even after integrating
until Tp-1¢ max = 1000 (see Figure 6, red crosses). To improve the rate of convergence we compute an
approximation of coefficient K and subtract the estimated error term of our computations. This yields the
blue circles in Figure 6. In this second computation we obtain a very good rate of convergence. Hence,
we get the approximation (B~ ®, ®) = —574.25 4 1072, which leads to

det(B) = 1591 =10,

concluding the numerical proof of the lemma. U

Appendix C: Some linear estimates

We start by recalling some obvious integration-by-part results:

Lemma C.1. For any N > 3, there exists a constant C for which there holds, for any v € Hrlad([RRN ),

OIS V2
[ 5 ] + sup (|y|<N—2>/2|v<y>|)sc[ |Vv(y)|2] : (C-1)
RN |y| yeRN Rn

Looking for control on further derivatives, we prove a lemma.
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Lemma C.2 (Hardy inequalities). Let N =4. Then forall R > 2 and v € Hrzad([R{N ), we have

9 2
/ ';—'2)'5 f (Av), (C-2)
2 2
/ %5/ '8“2” +/ vl?, (C-3)
y<R y (l+|10gy|) Y<R y y<2
2 2
v dyv
/ %gogze/ | y2| +/ v (C-4)
R<y<2R Y y<R Y y<2

Proof. Let v be smooth. (C-2) follows from the explicit formula after integration by parts,

— 2 )
/(A”)2:/<a””+¥3yv> =/(ayyv)2+(zv-1)/ '3;‘2)' .

To prove (C-3), let a € [1, 2] be such that

lv(a)|? 5/ 2. (C-5)
I<y<2

Let f(y) = —(1/y3(1 +1log(y))) e, so that V- f = 1/(y*(1 + [log y|)?), and integrate by parts to get

/ 4#22 =f VIV f
a<y<r Y*(1+logy) a<y<R

R

|U|2 vayv
= | - —|-2 —’;
1 +1log(y) |, y<r (1 +logy)
1/2 o\ 172
lv|? |0, v]
<@+ </ _— / . (C-6)
v=k y*(1+log y|)? y<k Y?

similarly, using f(y) =(1/y*(1 - log(y))) ey, we get

/ #22 =/ PV f
e<y<a y (1 - lOg y) a<y<R

Pz 1° 1
G O LU RS / P
[1—log(y)}e v<a ¥ (1—logy)

2 172 2\ 1/2
o ) 9,01 _
shb+ ([t L R
y<RY gy y<R Y

(C-5)—(C-7) now yield (C-3). The last inequality (C-4) is a straightforward variant of [Raphaél and
Rodnianski 2012, Lemma B.1, (B.4)] and is left to the reader. U
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Lemma C.3 (coercivity estimates with H). Let r be the first eigenvector of H. Then there exist ¢ > 0
and My > 1 such that for M > My, there exists §(M) > 0 such that given u € Hrlad([RN ), we have

(Hu,u) > c f (@yu)* — %[m, ¥)? + (u, xm®)?], (C-8)

5 (dyu)? / u? ]_ 1 2 )
/(H“)ZS(M)U v ) ST egynz | T s X" ©

Proof. (C-8) is a standard consequence of the coercivity of the linearized energy which admits exactly v

as bound state and A Q as resonance at the origin, the good enough localization of ® from (2-1) and the
nondegeneracy from (2-2). The detailed proof is left to the reader.
To prove (C-9), we first observe the key subcoercivity property

/(Hu)2 = /(Au +Vu)? = /(Au)2 — 2/ V(@yu)? + /(AV +VHu?

sl [awrs [ L@ [ T )
‘C/ ! /1+y6 cl) 14+ /1+y8’ -

where we used the asymptotic value

Viy) = N(N+ii(N —2 |:1 + 0<%):| as y — +o0.

(C-9) now follows by contradiction. Let M > 0 fixed and consider a sequence u,, such that

/(ayun)z_i_/Lzl (C-11)
y? y*(1 + [log y|)?
and

/(Hun)zs%, (ttn, xu®) =0. (C-12)

Then by semicontinuity of the norm, a subsequence of u,, weakly converges to a solution us, € HILC of
Huo, =0. The solution u, is smooth away from the origin and hence the explicit integration of the ODE

and the regularity assumption at the origin u, € HILC

imply that
Uso = aAQ.

On one hand, the uniform bound (C-11) together with the local compactness of Sobolev embeddings
ensure that, up to a subsequence,

(ay’/‘n)2 |”n|2 (ayuoo)z |’/tc>o|2
1+y4 1+y8 1+y4 1+y8

thanks to the x,,s localization. We thus conclude that

and (U, xuP®) = (Uoo, xuP),

a(AQ, xu®P) = (Uoo, xuP) =0

and thus & = 0. On the other hand, the subcoercivity property (C-10), the Hardy control (C-2), (C-3) and
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(C-11), (C-12) ensure that

2 2
Oy t4n) +/ “n S >0,

1+ y4 1+ yS
from which
a2|: (3,A0)? n IAQIZ} _ (Byo0)® n oo > C=0,
1+ y4 1+y8 14 y4 I+y
and thus @ # 0. A contradiction follows. This concludes the proof of (C-9) and of Lemma C.3. (I

Straightforward computations show that the coercivity estimates with H can be adapted to any of the
operators H, yielding, for any A > 0 and u € Hr;d([R{N ),

1
(Hyu,u) > c / (dyu)? — m[w, W)+ (u, (e ®))?] (C-13)

for the same ¢ and § (M) as in Lemma C.3.
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NONCONCENTRATION IN PARTIALLY RECTANGULAR BILLIARDS

Luc HILLAIRET AND JEREMY L.. MARZUOLA

In specific types of partially rectangular billiards we estimate the mass of an eigenfunction of energy E in
the region outside the rectangular set in the high-energy limit. We use the adiabatic ansatz to compare
the Dirichlet energy form with a second quadratic form for which separation of variables applies. This
allows us to use sharp one-dimensional control estimates and to derive the bound assuming that E is not
resonating with the Dirichlet spectrum of the rectangular part.

1. Introduction

We study concentration and nonconcentration of eigenfunctions of the Laplace operator in stadium-like
billiards. As predicted by the quantum/classical correspondence, such concentration is deeply linked with
the classical underlying dynamics. In particular, the celebrated quantum ergodicity theorem roughly states
that when the corresponding classical dynamics is ergodic then almost every sequence of eigenfunctions
equidistributes in the high energy limit (see [Schnirelman 1974; Colin de Verdiere 1985; Zelditch 1987]
and [Gérard and Leichtnam 1993; Zelditch and Zworski 1996] in the billiard setting for a more precise
statement). In strongly chaotic systems such as negatively curved manifolds, it is expected that every
sequence of eigenfunctions equidistributes. This statement is the quantum unique ergodicity conjecture
(Q.U.E.) and remains open in most cases despite several recent striking results (see for instance [Faure
et al. 2003; Lindenstrauss 2006; Anantharaman 2008; Anantharaman and Nonnenmacher 2007]). On
the other extreme, the Bunimovich stadium, although ergodic, is expected to violate Q.U.E. Indeed, it is
expected that there exist bouncing ball modes, i.e., exceptional sequences of eigenfunctions concentrating
on the cylinder of bouncing ball periodic orbits that sweep out the rectangular region (see [Bécker et al.
1997] for instance). The existence of such bouncing ball modes is still open and only recently did Hassell
prove that the generic Bunimovich stadium billiard indeed fails to be Q.U.E. (see [Hassell 2010]).

Our work is closely related to the search for bouncing ball modes but proceeds loosely speaking in
the other direction. We actually aim at understanding how strong concentration of eigenfunctions in
the rectangular part cannot be. We thus follow [Burq and Zworski 2005], where it is proved that even
bouncing ball modes couldn’t concentrate strictly inside the rectangular region. This was made precise by

Marzuola was supported in part by a Hausdorff Center Postdoctoral Fellowship at the University of Bonn, in part by an NSF
Postdoctoral Fellowship at Columbia University. He also thanks the MATPYL program, which supported his coming to the
University of Nantes, where this research began. Hillairet was partly supported by the ANR programs NONaa and Methchaos.
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Burq, Hassell and Wunsch in [Burq et al. 2007], where the following estimate was proved:

leell 2wy = E7 " lull 2y

in which |lul| 2y and [u| z2(q) denote the L? norm of the eigenfunction u in the wings and in the
billiard, respectively.
Our main result for the Bunimovich stadium is the following:

Theorem 1. Let Q2 be a Bunimovich stadium with rectangular part R := [— By, 0] x [0, L]. We set
W = Q\ R and denote by X the Dirichlet spectrum of R, i.e.,

2.2 2.2
s = {kL—Z + IB—”Z, k,leN}.
0 0
For any € > 0 there exists Ey and C such that if u is an eigenfunction of energy E such that E > Ey and
dist(E, X) > E™¢ then the following estimates holds:
548¢
lullp2@) = CE ¢ |lullL2gwy.

This bound improves on the Burq—Hassell-Wunsch bound provided that & < % It is natural that the
smaller ¢ is the better the bound is. Indeed, the condition on the distance between E and ¥ is comparable
to a nonresonance condition and should imply heuristically that # must have some mass in the wing
region. It is quite interesting to have a quantitative statement confirming this heuristics. We will actually
give a more general statement concerning more general billiards (see Theorem 2). In particular we will
consider billiards with smoother boundaries (see Section 2) disregarding the fact that these may not
be ergodic. Here again we expect the bound to be better when the billiard becomes smoother and this
statement is made quantitative in Theorem 2.

The method we propose relies on comparing the Dirichlet energy quadratic form with another quadratic
form arising from the adiabatic ansatz presented in the numerical study of eigenfunctions by Béacker,
Schubert and Stifter [1997]. This adiabatic quadratic form has also appeared recently in [Hillairet and
Judge 2009] in the study of the spectrum of the Laplacian on triangles. These two quadratic forms are
close provided we do not enter too deeply into the wing region so that the nonconcentration estimate
really takes place in a neighborhood of the rectangle that becomes smaller and smaller when the energy
goes to infinity (see Sections 4.3.3 and 4.6.1). Since the new quadratic form may be addressed using
separation of variables, we will show precise one-dimensional control estimates and then use them to
prove our results. We have separated these one dimensional estimates in an appendix since they may be
of independent interest. Finally, we remark that the method can be applied to quasimodes with some
caution (see Remark 5.2) but there are no reasons to think that the bound we obtain is optimal.

2. The setting

Let L be a function defined on [— By, B1] with the following properties:

- For nonpositive x, L(x) = Lo > 0.
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K L(x)
(—Bo, Lo) /

R

(=B, 0) (bo.0) (B1,0)

Figure 1. An example of a billiard €2.

- On (0, By), L is smooth, nonnegative and nonincreasing.
- When x goes to By, L’ has a negative limit (either finite or —o0).

- For small positive x, we have the asymptotic expansions
L(x)=Lo—crx¥ +o(x?), L'(x)=—cryx’ ' +ox""1 (2-1)
for some positive ¢z, and y > %
The billiard €2 is then defined by
Q ={(x,y) | -Bo<x=<B;, 0<y<L(x)}.

See Figure 1 for an example of an applicable billiard. For any » < B;, we will denote by Q4 :=
QN{x <b}andby Wp, :=QN{0<x <b}.
We study eigenfunctions of the positive Dirichlet Laplacian, A, on 2. Namely, we study solutions u g
such that
Aug = — (8)26 + Eﬁ) ugp = Eug and ug|sg =0,

where £ > 0.
We may formulate this equation using quadratic forms. We thus introduce ¢ defined on H'(2) by

q(u) = / |Vu|?dx dy.
Q

The Euclidean Laplacian with Dirichlet boundary condition in €2 is the unique self-adjoint operator
associated with ¢ defined on HO1 (2). We denote by ¢, the restriction of ¢ to H'(Q}) and by Ap the
Dirichlet Laplace operator on £2,. We will also denote by %, the set of smooth functions with compact
support in Q.

3. Adiabatic approximation

Motivated by the well-known eigenvalue problem on a rectangular billiard and computational results in
[Bécker et al. 1997], we introduce a second family of quadratic forms a; and compare it to gp.
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For any b < B; and any u € %, Fourier decomposition in y implies that

) wk
u(x,y)= Xk:uk(x) sm(L(x)y).

L(x) y
/(; sm(kn m)

each Fourier coefficient uy is given by

2 /L(X) , (nk )
up(x) = —— u(x, y)sin dy.
k(X) Lo Jo (x,») L(x)y y
For such u, we define

abw)—Z/ (|uk<x>|2 f)wk( )@?dx,

keN

Ny() = Z/ o> P

keN

Since
P LW
2

Observe that for each fixed x, Plancherel’s formula reads

L(x) L(x)
Sl S5 = [ e P ay,
keN 0

so that we get Np(u) = by integration with respect to x.

el g,

(3-1)

Fixing some 0 < by < By, and using that L is uniformly bounded above and below on [— By, bo] we

find a constant C such that for any b < by and u € L?(Qp):

o0
—1 2 2 2
C M ullg, = D Nkl 2 p, 5 =< Clul,.
k=1

(3-2)

The quadratic form a;, appears as the direct sum of the following quadratic forms ay j (that can be

defined on the whole function space H'(— By, b)):

b k2m? L(x)
— /2 2
ap p(u) 1= /;Bo(lul + (s )I ul ) 5 ——dx.

Recall that, on an interval 7, the standard H! norm is defined by
1
lullar = (11227 + 2 20)
so that, for any k and b < By and any u € 63°(— By, b) we have

k272 k-m

min(L(b), o)

2.2
2
1 = Uk 0> 1-
0 )uunH < apalu) < max(L )uunH

(3-3)

(3-4)

(3-5)
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The norm aé i thus defines on H 1(— By, b) a norm that is equivalent to the standard H' norm.

3.1. Comparing ap and qp. To compare ap and g, we introduce the following operators D and R

defined on %, by

yL'(x)
L(x)

Du = 0yu+ Ru.

Ru = dyu,

Using the Plancherel formula for each fixed x and then integrating, we obtain
ap (1) = / \Dul? + |3yul? dx dy.
Qp

from which the following holds for any u, v € %p:

ap(u,v)—qp(u,v) = {(Du, Dv) — (dxu, dxv)
= (dxu, Rv) + (Ru, Dv), (3-6)
= (dxu, Rv) + (Ru,dxv) + (Ru, Rv). (3-7)
We thus obtain the following lemma.

Lemma 3.1. Let § be the function defined by

8(b) = sup |L'(x)| + sup |L'(x)|*.
(0,h] (0,h]

Then for all u,v € 9y
1 1
lap (1. v) — o (. )| < 8(b)- g% ) -4 (v).
Remark 3.1. The function § is continuous on (0, B;) and §(b) = O(h?¥~!) when b goes to 0.

Proof. In (3-7), we use the Cauchy—Schwarz inequality, max (|| Du/||, ||0,u]|) < aé (u), and the fact that
v/ L(x) is uniformly bounded by 1 on €. d

The following corollary is then straightforward.

Corollary 3.2. For any 0 < b < By and any u € H (), the linear functional A defined by A(v) :=
ap(u,v) —qp(u, v) belongs to H~1(Qp). Moreover

Al a-1@,) =8O ullmi(q,)-
4. Nonconcentration

4.1. Preliminary reduction. Let u be an eigenfunction of ¢ with eigenvalue £. And define the associated
linear functional A using Corollary 3.2.
Integration by parts shows that for any v € Ho1 (2p) we have

C]b(”’v) = E'(”?”)LZ(Q)’
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so that
ap(u,v)— E - Np(u,v) = A(v). 4-1)

We now deal with this equation using the adiabatic decomposition. We thus define Ay as the distribution
over 9 such that, for any v € 9@y,

Ar(v):=A (v(x) sm(knm)) 4-2)

Remark 4.1. From now on, u will always denote the eigenfunction that we are dealing with. We will
denote by uj the functions entering in the adiabatic decomposition of u, by A the linear functional
associated with # and by Ay the one-dimensional linear functionals that are associated with A.

A straightforward computation yields, that for any v € % we have

)

b
a@kwbvy—E:[Bzwcwvu> ¥ = Ar(),

where ay, i is the quadratic form defined in (3-3).
An integration by parts then shows that, in the distributional sense in (— By, b), we have

1 k2 2
Lu ST E)uy = A 43
T dx ( uy) + ( 12 )uk k (4-3)
where the linear functional A « 1s defined by

1~\k(v) = Ak(%-v). (4'4)

Remark 4.2. Since L is not smooth, this definition of A . doesn’t make sense as a distribution. However,
in the next section, we will prove that Ay actually is in H~! and, since multiplication by 2/L is a
bounded operator from H'(— By, b) into itself, we thus get that A is a perfectly legitimate element of
H~'. Moreover, for any b there exists C(bg) such that for any b < bg, and v € T, we have

We denote by Py the operator that is defined by
1 d k2n?
P = ———(Lu —E
(@) de(u>+(L2 )w

and we try to analyze the way a solution to equation (4-3) on (— By, b) may be controlled by its behavior
on (0, b).
The strategy will depend upon whether k& is large or not, but first we have to get a bound on Ay in

some reasonable functional space of distributions.
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4.2. Bounding Aj. In this section, we prove that each A is actually in H~!(—By, b) and provide a
bound for its H~! norm.
We first note that, using (3-4), for any F € H~!(— By, b):

e = sup F@L (o [F@)
= Bob) = e 1ot~ peay, 16712

(4-5)

Using (3-6) in the definition of Aj; — see (4-2) — we obtain

Ar(v) = <8xu, R (v(x) sm(knﬁ))> + <Ru, D (v(x) Sm(kﬂm)»

Denote by Ay (v) the first term on the right and By (v) the second term. By inspection, we have

1 b
Ar(v) = —/ (x) ))Fk(x) dx and Bp(v):= 5/0 V' (x) L' (x)Gy (x) dx,
where we have set
2 L(x)
Fi.(x):= m/(; Ly - yoxu(x,y) -cos( —)) dy, (4-6)
) L(x)
Gr(x):= Tx)/o Ly - yoyu(x, y)-sin(knm) 4-7)

Since u € H'(Q), Fy and Gy, are L?(0, b) and we can estimate the /! norm of Aj using them.

Lemma 4.1. For any by < By, and given Ay and Fy., Gy defined as above, there exists C = C(Q2p,)
such that

Al -1 < CODY | Frell 20,6y + 5" " Gl 2(0,8))- (4-8)

Proof. We estimate Ay (v), using first an integration by parts

k b X v/
A== [ ( [ L(E)Fk<s>ds) d
—By 0

2 L)
Using the Cauchy—Schwarz inequality and the fact that L'(§) = O(£Y~!) we have
L) y—3%
< Cxy * N Fellz2(o.6)-
’/0 L) * Lo

Inserting into Ay (v) and using the Cauchy—Schwarz inequality again we get

| A (v)] < C - (k)| FillL20.6) * 1Vl L2~ By 5) -

which gives the claimed bound using (4-5).
Next, the second term is estimated using directly the Cauchy—Schwarz estimate and the fact that
suppo p] 1L/ (%) < Ch7~1. We get

|Bk()| < C-b" " NGrll20.8) - 1V L2~ Bo.by)-

That gives the claimed bound using again (4-5). O
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Define F := 1y dxu and G := 1y d,u. By definition, F (x) is the Fourier coefficient of the function
F(x,-) with respect to the Fourier basis

(y > cos(kni)) .
L(x) )/ kenuioy

Using the Plancherel formula we get
L(x)

L
> Fk(X)2¥ < / |F(x, p)*dy.

k>1 0

For the same reason, but using this time the sin basis, we have

L(x) L&)
Gr(x)? /= = G(x, y)|*dy.
> G /0 G Cx, y)Pdy

k>1
Integrating with respect to x and bounding y from above and L (x) from below uniformly we get:

Lemma 4.2. For any bg there exists C depending only on the billiard and by such that, for any b < by,

Y IFlF 200 < ClOxulF 2 (4-9)
k>1
Y NGk 200y = Clyul} 2 s - (4-10)
k=1 s o
We now switch to the control estimate. We begin by dealing with the modes for which 2 E>E.
0
4.3. Large modes.
4.3.1. A control estimate. Equation (4-3) may be rewritten as
k?m?
! + | ————E up = hy, 4-11
k 20 k k (4-11)
where /1y, is the element of H~! defined by
. L
hy == Ag + f”;c (4-12)
The H~! norm of & is now estimated as follows:
2.2
Lemma 4.3. There exists a constant C := C(bg) such that for any b < by and any k with kLZ —E>FE
the following estimate holds: 0

1kl -1 By.by < CB0) (KDY | FicllL20.6) + 07 " NGkll208) + Y lukllrzpy)-  (4-13)

Proof. Using Remark 4.2, the norm of Ay is uniformly controlled by the norm of Ay and the latter is
estimated using Lemma 4.1. To estimate the H~! norm of (L'/L) uj,, we first set v = (L'/L)u; and

remark that
L/ / L// (L/)z
() (542
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We choose a test function ¢ and estimate

b L/ /
I =/ (—u ) dx.
1 s\ T k| ¢

We perform an integration by parts, use that L’ (x)/L(x) < CbY ™11, then apply the Cauchy—Schwarz
inequality to get

b L/ /
‘/_BO (fuk) ¢dx

We then estimate ) 2
_ L’(x) (L'(x))
L= '/—BO( L(x) N L2(x) )”(X)¢(x) dx

_ b L'(x) ’
| [, Tt s

< CHY Murll L2006y 10" L2 (= By )

We perform an integration by parts, use that

-2
< Xt

’L”(x) (L))
L(x) L2%(x)

then twice apply the Cauchy—Schwarz inequality to get

b X
I < C/B (/0 7 u(@)| dé) 16" ()| dx < CHY "l 1200, 19| L2(0,) -
—By

The claim follows using (4-5). O

The variational formulation of equation (4-11) is given by

b b k272
/ u;cv/dx + / ( —E)ukv dx = hi(v). (4-14)

—By —By Lz(x)

Since k%7?/ L(z) — E > E, the left-hand side is a continuous quadratic form on HO1 (— By, b), so that,
by Lax—Milgram theory, there is a unique v in HO1 (— By, b) satisfying (4-11) in the distributional sense.
The following lemma allows us to estimate the L2 norm of this v.

Lemma 4.4. There exists a constant C depending only on by but not on b < by, k, or E such that, if
E>1and kznz/Lg — E > E, the variational solution vy, in HO1 (— By, b) to equation (4-11) satisfies

1 1
vk llz2By.by < CB)(BY | FicllL20.5) + E~ 26" " GrllL2c0.6) + E720"  uklL20y)- (4-15)

Proof. Since vy, is a variational solution, putting v = vy in (4-14) we get

b . 5 b k272 5
/—Bo v (x)|"dx + /_BO(LZ—(x)_E)|vk(x)| dx = hi(vy). (4-16)

In the regime we are considering the second integral on the left is positive, so that we obtain

b
[B o (O 1dx < Vi)l < Il vkl -
— Do
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Since vg is in Ho1 (— By, b), Poincaré’s inequality gives ¢(b), a positive continuous function of b defined
for b > — By and satisfying

b
| wieordx = coylud
—By
This gives a constant C depending only on by such that, for any 0 < b < by, we have

Ikl = Cllgll -1 -

We now use (4-16) again to obtain

k27T2 b 5 5
( i —E) [ Py < Yhelsboeln < el
L0 —By

with the preceding bound. Using the estimate (4-13) we obtain

1

k*m? 2 _ _

(55— &) Tullzc sy = COV1ElL0p +5~ NGeli + 5~ Tl zon)
0

We divide both sides by (kzzrz/L% — E)%. The coefficient in front of b || Fi || 12(o p) is bounded by a
constant that is uniform in k, using the fact that

k? L2 (1+E) (2)(1+E)
sup —————— = sup — = ||=— — .
kzn-Z/L%_EzEkzﬂz/L(z)—E ZzEJTZ Z 2 E
For the two other terms, we use simply that k272 / L% — E > E. This gives the lemma. O

We can now let wy = uy — vg. By construction, wy is a solution to the homogeneous equation

k2 2
—w”+( id —E)sz. (4-17)

Moreover, since both u and vy, satisfy Dirichlet boundary condition at — By we have that wy (—Bg) = 0.
Since the “potential” part in equation (4-17) is bounded below by E, concentration properties of
solutions may be obtained using convexity estimates.

Lemma 4.5. For any b < by, any solution w to (4-17) such that w(—Bg) = 0 satisfies

b b
b/_BO|w|2(x)dx§(Bo+bo)/O |w|?(x) dx.

Proof. Multiplying the equation by w we find

k2 2
—w"w+ T _E)w?=0.
L%(x)

It follows that (w?)” > B2w?, for some positive B (here B2 = 2E).
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Since w(—By) = 0, using the maximum principle on [— By, &], we obtain for all =By < x <& < by
sinh(B(x + Bo))
sinh(B(§ + Bo))

For any ¢ € [0, 1], define x(¢) = —Bo+¢(Bo+b) and £(¢) = tb. Since for any ¢ we have —By < x(¢) <
&(t) < by, we may integrate the preceding relation:

w?(x) <w?(§)

sinh(B(x(¢) + By)) ,
sinh(B(5(1) + Bo))

Since sinh is increasing the quotient of sinh is bounded above by 1 and we obtain

1 1
/ w?(x (1)) dt E/ w?(E(1))
0 0

b b
b/—Bo wz(x)dxf(BO—i—b)/O w?(x) dx. d

Putting these two lemmas together we obtain:
Proposition 4.6. There exists a constant C depending only on by such that for any b < by, for any k and
E such that k*m*/L} —E > E and E > 1,
1 1., 3 1

lurll2—Boby < C (O 21 Frll 20,5y + E~26Y 721Gkl 20,6y + 67 2 1k Nl L2¢0,5)) (4-18)
for C = C(by).
Proof. According to Lemma 4.5 we have

_1
lwillL2(— By,by = CO™ 2 Wil £2(0,5)

where w; = uy — vy and v is the variational solution constructed above. Using the reverse triangle
inequality, we obtain

1 1.1
lurllL2—Bo.by = CO™ 2 llukllL20,6) + (C +0¢)b7 2 vkl L2~ By b)-

The claim will follow using estimate (4-15) of Lemma 4.4. Observe that the prefactor of [[ug |12 p) is
at first (up to a constant prefactor)
b2 4 bR ETIpYL

. L. . . .
Since E~2bY~1 is uniformly bounded we obtain the given estimate. O

4.3.2. Summing over k. We will now sum the preceding estimates over k. We thus introduce

kmy
L(x)

up(x.y) = ), w(x)sin

kzﬂz/L()—EZE
and prove the following proposition.

Proposition 4.7. There exist by and Ey and a constant C depending only on Eq and by such that, if u is
an eigenfunction with energy E > Eq and b < by, then

s 720 < C(O* Hdxullyy, + E7' 02 2Uyullizgmy + 07 ulF20p5)-
(03] b W) W)
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Proof. We square estimate (4-18), sum over k, and use (3-2) and Lemma 4.2. O

Observe that the controlling term in the preceding estimate is supported in the wing region. However,
compared to the usual bounds (as in [Burq et al. 2007]) there is a loss of derivatives since we need du
and dyu in the wings.

Corollary 4.8. Let by and E be fixed. There exists C depending on the billiard by and Ey but not on
the eigenfunction nor on b < by such that
lutl32my < C(O7E + 027 ) ul 2y + b7 ul220p).
2 2 2
f’roof. We bound “ax””LZ(Wb) and ”ay””Ll(Wb) by E||u||L2(Q) and use the fact that the norm over W,
is less than the norm over W. O

It remains to choose b in a clever way to obtain the desired bound.
4.3.3. Optimizing b. We will choose b to be of the form M ~! E~% for some constants M and « to be
chosen. As long as « is positive, there is some large E¢ such that for any E > Ey then b = M E™* < by

so that we can use the preceding proposition.
We obtain

”u-i-”iZ(R) Sc((Ml—2VE1—Ot(2V—1) + E—(X(Zy—3))||u”iz(9) + ME® (4_19)

2
1122 0,)-

It remains to make good choices to obtain the following proposition.
Proposition 4.9. There exists Ey and C depending only on the billiard such that for any u eigenfunction
with energy E > E the following holds:

1
”u-i-”izug) = %”u”%}(g) + CE2v—1 ”“”12([4/) (4-20)

Proof. We choose o :=1/(2y — 1) and M such that CM 1727 = %. For E large enough, E~*2vy—3)
goes to zero. It is thus bounded by 1/(8C) for E large enough. Substituting in (4-19) we get (4-20). O

4.4. Small modes. We now consider modes for which k272/ Lg — E < E, and this time we rewrite the
equation Py (uy) = Aj in the form
—u% — zZpuy = hy, (4-21)

in which we have set z; = E — kznz/L(z) and
. L, k(1 1
M= M+ et n—(f - L_)k
0
4.4.1. The control estimate. Since z; > —E we can use the results of the Appendix to control the term
lux | L2(—By,p)- To do so, we need to estimate the norm of /i in H=Y(—By. b).

Lemma 4.10. There exists some constant C depending only on by such that, for any b < by and any k
such that kznz/Lg — E < E, the following holds:

12kl =1 By ) < C (KDY | Ficll 20,8y + 67 " Gk ll20.0) + BF ™" + K20Y D) lukcllr20,))- (4-22)
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Proof. From the definition,

. L, k*[(1 1
Mhe = Mt z“ﬁﬁ(ﬁ‘ﬁ)“k
0

and estimate each term separately. The first term is estimated using Lemma 4.1 and Remark 4.2. The
second is estimated as in the proof of Lemma 4.3. The same method applies to estimate the third term.

b 1
b= (5 i Jucoe

and observe that the quantity in parentheses is O(XK_). Integrating by parts and using the Cauchy—Schwarz

‘We introduce

’

inequality twice gives
I3 < CH" 1|9l 20 py ek L2(0,0)-
Using the definition of the H~! norm (see (4-5)) and putting these estimates together yields the
lemma. O
For any E € R, define
k*m?  1’nm?

E— =
2 2
Ly B;

V(E):= min{

,(k,l)eNxN}.

Remark 4.3. Taking / = 1 in the definition shows that, for £ large, we have
W(E)<cVE (4-23)

for some constant c.

Lemma 4.11. For any 8 > 0, there exists some ¢ such that the following holds. For any k such that
2k = E—k*n? /LY = B2,

sin(Bo/Z0)] = - ”J(_EZ

Proof. First we use that there exists some ¢ such that
[sin x| > ¢ dist(x,7Z) forall x € R.

We denote by /. the integer such that

g lpm
dist| /zp, —2Z ) = |z — —|,
1S( ZkBo) ‘ * 7By
so that we have
kix? [2rm?
) Iy Zk—llgnz/Bg a L(z) a Bg
sin(Bo/zk)| = ¢ | /zpk———1| = ¢ =c )
‘ | BO N Zk +lk7T/B() ﬁ

where, for the last bound, we have used the Lemma 4.12 below.
The claim follows by the definition of v(E). O
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Lemma 4.12. Fix o > 0 and denote by | the (step-like) function on [0, 00) defined by
A —1(M)a| = dist(A,aZ)
Then there exists some C such that
A+IA)a =CA. forall A €0, 00).
Proof. Define f by
10 = A +i(k)a'

Since / vanishes on [0, o/2], we have f(A) = 1 on this interval. Next, f tends to the limit 2 when A goes
to infinity. Finally, on /2, M| we have

1O = 1+Q < g 2ML

o

Putting these estimates together, we get:

Proposition 4.13. There exists by and Eq and a constant C := C(by, Eg) such that the following holds.

For any E > Ey, for any k such that kznz/L% — E < E and for any b < by, we have the estimate
1

_1
lurllr2-Byp) = (E) (Ezbwr2 I Fxll 20,5 67 3Gy Iz20.8)+ (1 4+ EBY 2072 ugllL2(0.8))-
(4-24)
Proof. For any k we let z; = E —k*n?/ Lé and use the estimates of the appendix combined with the

bound on /. given by Lemma 4.10. For k such that z; corresponds to estimates (A-10) and (A-12) of
Theorem 3 we obtain

1 _1
il 2= By.py < COZ Nkl r-1(—Boby + b~ 2 ukllL2(0.))
1 _1 _1
< C(kb" 2| FllL20,) + 572Gkl L20.6) + (BF + KDY T2+ D72 ||ug || 120 ) -

We now use that k = O(E %) in the regime we are considering. We also remark that b +k2b¥ 2 +1 =
O(1 + EbY*2).
In the opposite case (for k such that z; corresponds to estimate (A-11)), we have to add a global
sin(Boy./Zx)|~! prefactor. Using Lemma 4.11, we have
1
/Zk E2
C

I <
pinBo DI < €K < o E

We thus obtain that, for any k,

k|l 22— Bo,b) 1

E2
= Cmax (150 ) (7 oo 457 HIGel + (0 B8 H il iz,

Using (4-23), for large £ we have E 1/2 /v(E) bounded from below, so that the claim follows. O
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4.5. Summing over k. We use the estimates of the preceding sections to obtain a control on ||u

k
u_(x,y) = Z Uy (x) sin(LJ(r;)).

k2n2/Ly—E<E

2
- ||L2(R)
in which we have set

Proposition 4.14. There exists by and Eq and a constant C depending only on Eq and by such that if u
is an eigenfunction with energy E > Ey and b < by, then

E

S IER

”“—”iz(R) = Eb2y+1||8x“||L2(W)+b2y 1||ayu||L2(W)+(1+Eby+2) b~ 1”””22(W))'

Proof. We square (4-24) and sum with respect to k. The Lemma 4.2 controls Y_ || Fx||? and 3 |Gk ||?.
Plancherel formula takes care of ) |juy |2. We also use as before that the norm over W}, is smaller than
the norm over W. O

As for the large mode case, we get a corollary using the fact that ||dxu||? and ||dyu||? are bounded
above by E||u||iz(m.

Corollary 4.15. There exists by and E¢ and a constant C depending only on Ey and by such that if u is
an eigenfunction with energy E > Eq and b < by, then

E? E? Eb~
2 2y+1 2y— +242
”u_”LZ(R) §C|:(])(E)2b £ +1)(—E‘)2b v ) ||M||L2(Q)+(1+Eby ) (E)2 “ I|L2(W):|

4.6. A nonresonance condition. We now want to make the previous estimates explicit with respect to

E and b so that we can use a similar optimization procedure as for the large modes case. We thus impose
some condition on v(E). Namely, for any ¢ > 0, we introduce the set
kK*n?  [*m?

%= {E €R|v(E) > coE™ }—{EeRHE— T
0

>coE ffork,l e N}.

In other words, the set %, consists in energies that are far from the Dirichlet spectrum of the rectangle
[—Bo, 0] x [0, Lo]. It is natural to say that such energies are not resonating with the rectangle. The
coefficient ¢y which is irrelevant when ¢ > 0 has been chosen in such a way that Weyl’s law for the
rectangle implies that % is not empty. Note however that, although expected, it is not clear that there
actually are eigenvalues in %, nor for that matter in %,.

Once ¢ is fixed, the estimate of the Corollary 4.15 becomes

C [(b2y+1E3+26 + b2y—1E2+28) ”u”i2(9) + (1 4 Eby+2)2b_lE1+28”u”iz(W)]-
(4-25)

lu—122 0y <

4.6.1. Optimizing b. As before we let b = M E~ for some positive « and try to optimize the bound.

Proposition 4.16. Define a by

3+28 24 2¢
o = max , .
2y 4+1 2y —1



846 LUC HILLAIRET AND JEREMY L. MARZUOLA

There exists Eg and C such that for any u eigenfunction with energy E in % such that E > E, the
following holds:

lu—l2apy < HulZagg + € EMF25 ul2, (4-26)

Proof. With the given choice of « it is possible to choose M so that the prefactor of ||u ||i2 @) is % for E

large enough. The claim follows remarking that the definition of « implies
3 1
o= > ,
2y +1 y+2

so that the prefactor (1 + EbYT2)? is uniformly bounded above. O

5. Nonconcentration estimate
We now put all the estimates together to obtain the following theorem.

Theorem 2. Fix ¢, and define p by

24y +2(y+1De 142y +4ye
0 := max , )
2y + 1 4y —2

There exists Ey and C such that any eigenfunction u of Q2 with energy E in %¢ such that E > E satisfies:

lull 2@y = C - EPull 20w

Proof. We first remark that whatever the exponent « is we always have 1 4+ 2 + ¢« > 1> 2}%1 so that
the exponent for the small modes is always larger than the exponent for the large modes. Thus, adding

the estimates from propositions 4.9 and 4.16, we obtain
||u||22(R) = %”u”iZ(Q) + CE1+2€+al|u||iZ(W)-

Since [|u|| [u]| [u]| we get

2 — | 2 _ | 2
L2(R) L2(Q) L2(w)

%”“”22(9) =1+ CEI+2£+O[)||””%2(W)

When £ is large the constant 1 can be absorbed in the term with a power of E. The claim follows by
computing 1 + 2¢ + « for both possible choices of « and taking square roots. O

We state as a corollary the corresponding statement for the Bunimovich billiard (see Theorem 1).

Corollary 5.1. In the Bunimovich stadium, for any ¢ > 0 there exists Eoy and C such that if u is an
eigenfunction of energy E in %, such that E > E then the following estimate holds:
5+8¢
lullp2) <CE™6 |lullp2gw)-

Proof. Welety =2,s0a = max(4—268, 5—288>. Since @ < %

proof is complete. O

for any nonnegative ¢, the
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Remark 5.1. The bounds in [Burq et al. 2007] gives a similar control with 1 as the exponent of £. Our
bound thus gives a better estimate as long as ¢ < % As it has been recalled in the introduction, it is quite
natural that the nonresonance condition allows to get better bounds.

Remark 5.2. We could deal with quasimodes by adding an error term to A that is controlled by some
negative power of E. There will be mainly two differences in the analysis. First the second term A will
not have support away from the rectangle anymore and second, in the optimization process, we will have
to take care of the new error term (which will possibly change the range of applicable exponents).

Remark 5.3. By adding the estimates in propositions 4.7 and 4.14, we get a different control estimate,
where the control still is in the wings but now with a loss in derivatives. We haven’t tried to optimize this
bound.

Appendix: One-dimensional control estimates
The aim of this appendix is to provide a control estimate for the equation
~u"—zu=nh
on [— By, b] of the form

lull 2 By,0) = Cilltl -1 By,py + C2llullL2(0,5)-

in which we want an explicit dependence of the constants C; and C, on z and b. It is now standard (see
[Burq and Zworski 2005]) that if b is fixed then we can choose C; and C, to be independent of z but
what we need is an estimate when b goes to 0.

We first need a few preparatory lemmas.

Lemma A.2. For any ¢ > 0, there exists a constant C := C(g) such that for any b, for any h €
H~Y(=By,b) and any z such that z < (1 — g)w? /b2, there exists a solution v, € Ho1 (0,b) to
—vg—zvp = h,
in%'(0,b) and
lvpllz20.6) = COIAIE—1(-By.b)- (A-1)

Proof. First we note that 4, when restricted to (0, b) also belongs to H~1(0, ) and that ||/ || H-1(0.b) =
21l r—1 (= By, b)- The proof follows from a standard resolvent estimate since, on (0, b), the bottom of the
spectrum of the self-adjoint operator v — —v” with Dirichlet boundary condition is 72/b%. We include
it for the convenience of the reader. We decompose v, in Fourier series:

Vp(x) = Zak sin(kb—”x).

k=1

h(x) = Z(k;rz —Z)ak sin(anx);

k=1

We have
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hence
k22 /p? - z)*
”h”%rlob = Z( 222 /12 ) ]
(0.5) k272 /b
k>1
or
zb?

2
2 2.2 - ( k2 2> 2 272 2
1Al er-1 (0,67 Z 76 (/igfl e )HUPHHI(OJJ) Z b vpl 20,0y

The claim follows since the inf is bounded away from zero in the regime we are considering.
Lemma A.3. Givenz < (1 —¢&)n?/b%, letw € HO1 (—Bo, b) be a solution to
—w" —zw =0
in @' ((—Bg,b) \ {0}). Then there exists a constant A such that w = AG, in which the function G is
defined by
sin(y/Z(x + Bo)) sin(yZh)
ifx <0,
vz vz (A-2)
sin(v/Z(b — X)) sin(vZBo)
if x >0.
vz vz

Proof. Let w be such a function then necessarily there exist two constants A such that

G(x) =

LA BY)
wry =1 V7
g szl —x)

+ Nz
By assumption w € H'! and hence is continuous at 0, so
sin(4/z Bg) sin(/zb)
A———F = A, ———.
vz vz
In the regime we are considering sin(/zb)/+/z # 0, hence we can divide by this expression and express
A_ in terms of A4. The claim follows. O

We finish these preparatory lemmas by establishing the control estimate for multiples of G.

Lemma A.4. (1) For B such that 0 < B < 7/ By, there exists By = By(B) and C := C(B) such that,

for any z < B? and any b < By, the following estimate holds:

1
1G 2= By,0) = COT2(G 20,8 (A-3)

(2) For any B,e > 0 there exists By := B{(B) and C := C(B,¢) such that, for any b < B and

B% <z < (1—¢)n?/b?, the following estimate holds:
1

b~ 2
G <C——|G . A-4
Gl L2(=By,0) = Sn(ZBo) 1G 1l L2(0,5) (A-4)
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Proof. (1) We first assume that z < —Z g for some positive Z,. We set z = —w? and compute

0 : h2 b 0
/ 1G(x)|? dx = M / sinh®(w(Bo + x)) dx.
—By w —By

b s 1.2 b
/ G ()2 dx = M[ sinh?(w(b — x)) dx.
0 w 0

By a straightforward change of variables we get

k2 w By
/O G ()2 dx = Smhw%b)/o sinh?(£) dE,

—By

b s 1.2 b

[ |G(x)|2dx:M/ sinh?(£) dE&.
0 w 0

[ sinh?(g) dg
sinh? (X))

b
/_OB G2 dx = L@Bo). : 1G(x)|? dx.

We set F(X) := , so that we finally obtain

F(wb)

It is straightforward that F(X) is positive, tends to 1 at infinity and that F(X)/X tends to % at(. Asa
consequence, there exists some C(Z) such that, for any z < —Z2,

0 b
/ |G(x)|? dx < C max(1, (a)b)_l)/ |G(x)|? dx,
—By 0

For b < B; and w > Z,, we have max(1, (wb)™') < max(1,w~1)b~! < Ch~! which gives the claim
for this range of parameters.
We now assume that we have —Z7 < z < 2. We have

/0 G ()2 dx = Sin(ﬁb)r/"
—By

NG

. 2

where the constant C comes from the fact that the function sin(w)/w is continuous and its argument

2

Sln(«/_ b) ‘ /
By

belongs to a fixed compact set. On the other hand, by a simple change or variables we have

. 2 . 2
/b|G(x)|2dx_ sin(v/zBo) /b sin(v/zx) dx>chE
= > cB;—,

0 NE 0 vz 3
in which ¢ is given by
sin(/z Bg) 2 ; sin(4/zx) 2
c = |——= in —
/ZBg 0<x<B;| ./zx
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Using that sin(w)/w is continuous and does not vanish on (—oo, 7) and choosing B; accordingly we
obtain the first bound.

(2) We first use homogeneity and prove the bound for G :=zG. We have

0 = 2 . 2 0 . 2 . 2
f—B }G(x){ dx = ‘sm(ﬁb)! /—B |81n(ﬁ(x+Bo))| dx < By |sin(X)|~,

in which we have set X := ,/zb. On the other hand we have

b b X
/ G (x)|* dx = |sin(ﬁBo)\2/ Isin(v/zx)|” dx =b.}sin(ﬁ30)\2.l/ Isin(£)|2dE,
0 0 X Jo

with the same X. Under the assumptions, X belongs to a compact subinterval of [0, 7). Since on this
interval the function

X . 5
XHW[) Isin(§)|“d&

18 continuous, the claim follows. O

Proposition A.5. There exist § and By := B1(B), such that if b < By and v € HO1 (=B, b) satisfies
—v" —zv = h,

with h that vanishes on (— By, 0), then the following estimates hold.:
(1) If z < B2, then

1 _1
Ill2=By.0) < C1(O2 Al g-1—Bypy + b2 VlL2(0.5))- (A-5)
@) B <z <5
’ bz b=z
<o —2 hllye B — , A6
vl 2= By,0) = 1(|sin(Boﬁ)||| |1 (=Bo,b) T |sin(Boﬁ)|||v||L2(°’b)) (A-6)
3) Ibe2 < z then
1 1
Il L2 By0) = C3(O211AI 1By by + D 2MV]L2¢0.5))- (A-7)

2 . .
Proof. In the first two cases, we have z < bLZ < ’br—z We may thus consider v, as given by Lemma A.2 and

define v, by extending v, by 0 for negative x. Observe that w := v — 10, is in HO1 (— By, b) and satisfies
—w" —zw =0

in @((—By, b) \ {0}) so that v — U, = AG for some A according to Lemma A.3. Using Lemma A.4 we
obtain in the first case
- _1 -
[v="0pllL2(=By,00 = CO 2V —=UpllL2(0,8)-
We use the triangle inequality on the right-hand side and the fact that v, is 0 for negative x and coincide
with v, for positive v. We obtain

_1
Il 22(=bg,0) < CH™2 (vl 20,6y + IVpllL2c0.8)) -
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The claim then follows from the estimate on [[vp|£2(g p) in Lemma A.2. We prove the second case by
following the same argument, inserting the corresponding bound for G.

The third case will follow the same lines but we will introduce a different particular solution v,
following then even more closely the proof of [Burq and Zworski 2005]. We set A = /z.

Denote by H the unique L? function on (— By, b) that vanishes on (— By, 0) and such that H' = / in
the distributional sense. The L2 norm of H is related to the H~! norm of / by the relation

b
I1H — (/0 H(y) dy) “LZ(—BO,[)) = Hh”H_l(—BOab)'

The Cauchy—Schwarz inequality then implies that

1 _
IH | 22— Bypy = (1 +52) Al g-1(— By .b)- (A-8)

Set

X : )\’ _
e = [ FEEED g ay,

Then v, satisfies

" 2 _ /
—v,—A"vp = H

in 9'(— By, b) and v, (—By) = 0 but the boundary condition need not be satisfied at 5. We thus have

sin(A(x + By))
= —vp(b)———————.
v = v = v () G By b))
The function v — v, is thus a multiple of sin(A(x + By)).
We have
0
/ ‘sin()»(x + Bo))‘2 dx < By
—By
and

b
i 2 > l( _ i)
/0 sin(A(x + Bo))|” dx > 3 b )
Hence, in the regime under consideration we have
_1
lv=vpli2(=By,b) = CO™2[[v—=VpllL2(0,5)- (A-9)

We perform an integration by parts in v, and observe that the boundary contributions vanish because
H vanishes near — B and sin(A(y — x)) vanishes at y = x.
Finally, we obtain

X
) = [ cosis= ) H)dy.
— Do
It follows that v), is identically 0 on (—By, 0) and that, on (0, b), it satisfies

[vp(X)| < | HIl 2= By.5) V-
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Squaring and integrating, we get

lvpllL2c0,6) = b H Il L2(= By 1)
Using the triangle inequality in (A-9) and inserting this bound, the result follows for b < % using (A-8). O

In the paper, we will need to relax the condition that v(b) = 0. This can be done using a standard
construction related to a commutator method. We will get the following

Theorem 3. There exist B and four constants By, Cy, Cy, C3 depending only on B such that the following
holds. For any b < By, for any function u in H'(— By, b) that satisfies

—u" —zu = h,

with h € H=Y(= By, b) and such that u(—Bg) = 0 and h vanishes on (—By,0). Then, the following
estimates hold:

(1) If z < B2, then
1 1
lullL2—By0) < Cr(bZ Al g-1(—Bypy + D 2llullL2(0.8))- (A-10)

) Ifp*<:z< biz, then

1 1

b2 b—2
u _ < Ci| —————|hllg-1(_ + —u . A-11
lullL2(— By,0) 1(|s1n(Boﬁ)||| -1~ Bo.b) |s1n(Boﬁ)||| ||L2(0,b)) (A-11)
3) Ibez <z, then
1 _1
lull2-By.0) < C3(b2 Ml r—1(—Bypy + b2 NullL2(0.5))- (A-12)

Proof. Define a smooth cutoff function p; such that p;(x) is identically 1 if x < % and identically 0 if
x > 1 and let pj be the function x — p;(x/b). Define v := ppu then v € Ho1 (= By, b) and satisfies

—v"—zv = h + 2(pyu) — ppu.

The right-hand side vanishes on (— By, 0) so that, in order to use Proposition A.5, we have to estimate its
H~! norm. The strategy is the same as in the proofs of Lemmas 4.3 and 4.10.
An integration by parts followed by the use of the Cauchy—Schwarz inequality gives

' f_ :(pé,u)’¢

C
= lp'ull L2009 2 = 3||U||L2(o,b)||¢/||L2-

Thus,
/ / C
[ (opt) | -1 = 3||14||L2(0,b)'

The third term can be estimated using the same method. Indeed,

Vpé,’uqﬁ‘ = ‘fob (/Ox Py (V)u(y) dy) ¢'(x) dx

X
< /0 L) dyl 2o 16122
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Using again Cauchy—Schwarz inequality and the fact that | o} (y)| < C b~ we get

X
‘ [ om0 dr| = oz v

We obtain

< Cb™|ullL20.5) VXl L20.6) < CH Il L2(0.5)-
£2(0,b)

/0 PLuy) dy

It follows that

1+ 2(phu) — pyull g1 o6y < 1l -1 (Boby + C Ul L2(0.6)-

We obtain the theorem by plugging this bound into the estimates of the Proposition A.5. O
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GLOBAL WELL-POSEDNESS AND SCATTERING FOR THE DEFOCUSING
QUINTIC NLS IN THREE DIMENSIONS

ROWAN KILLIP AND MONICA VISAN

We revisit the proof of global well-posedness and scattering for the defocusing energy-critical NLS in
three space dimensions in light of recent developments. This result was obtained previously by Collian-
der, Keel, Staffilani, Takaoka, and Tao.

1. Introduction
The defocusing quintic nonlinear Schrédinger equation,
iu,+Au=|u|4u, (1I-1

describes the evolution of a complex-valued function u(t, x) of spacetime R; x Ri. This evolution
conserves energy:

E(u(t)) ::/ HVu(t, )+ u(t, x)|° dx. (1-2)
R3

By Sobolev embedding, #(0) has finite energy if and only if #(0) € H; (R%), which is the space of
initial data that we consider. This is also a scale-invariant space; both the class of solutions to (1-1) and
the energy are invariant under the scaling symmetry

u(t, x) > u*(t, x) := A2u(0’t, Ax). (1-3)

For this reason, the equation is termed energy-critical.
A function u : I x R? — C on a nonempty time interval I 3 0 is called a strong solution to (1-1) if it
lies in the class C'H! (K x R®) N L% (K x R3) for all compact K C I, and obeys the Duhamel formula

u(t) = e'"*u(0) —if eI u() | uls) ds, (1-4)
0

for all + € I. We say that u is a maximal-lifespan solution if the solution cannot be extended (in this
class) to any strictly larger interval.
Our main result is a new proof of the following:

The first author was partially supported by NSF grant DMS-1001531. The second author was partially supported by the Sloan
Foundation and NSF grant DMS-0901166. This work was completed while the second author was a Harrington Faculty Fellow
at the University of Texas at Austin.
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Theorem 1.1 (global well-posedness and scattering). Let ug € HX1 (R). Then there exists a unique
global strong solution u € C?I:I)Cl (R x R3) to (1-1) with initial data u(0) = ug. Moreover, this solution
satisfies

[ [ o axde < c(luol) (1-5)
R JR3
Further, scattering occurs: (i) there exist asymptotic states u € Hx1 such that

Hu(l‘) - ei’Aui|‘H1 -0 as t— £ (1-6)

and (ii) for any u, € Hx1 (oru_ € Hxl) there exists a unique global solution u to (1-1) such that (1-6)
holds.

Theorem 1.1 was proved by Colliander, Keel, Staffilani, Takaoka, and Tao in the ground-breaking
paper [Colliander et al. 2008]. The key point is to prove the spacetime bound (1-5); scattering is an easy
consequence of this. Note also that the solution described in Theorem 1.1 is in fact unique in the larger
class of C,0 H I functions obeying (1-4); this unconditional uniqueness statement is proved in [Colliander
et al. 2008, §16] by adapting earlier work.

The paper [Colliander et al. 2008] advanced the induction on energy technique, introduced by Bourgain
in [1999], and presaged many recent developments in dispersive PDE at critical regularity. The argument
may be outlined as follows: (i) If a bound of the form (1-5) does not hold, then there must be a minimal
almost-counterexample, that is, a minimal-energy solution with (prespecified) enormous spacetime norm.
(ii) By virtue of its minimality, such a solution must have good tightness and equi-continuity properties.
(iii) To be consistent with the interaction Morawetz identity such a solution must undergo a dramatic
change of (spatial) scale in a short span of time. (iv) Such a rapid change is inconsistent with simultaneous
conservation of mass and energy.

As just described, the argument appears to be by contradiction, but this is not the case. In fact, it is
entirely quantitative, showing that in order to achieve such a large spacetime norm, the solution must
have at least a certain amount of energy. The energy requirement diverges as the spacetime norm diverges
and so yields an effective bound for the function C appearing in (1-5). This style of argument adapts
also to other equations and dimensions; see, for example, [Nakanishi 1999; Ryckman and Visan 2007;
Tao 2005; Visan 2007].

The downside to the induction on energy argument is its complexity. It is monolithic, as opposed to
modular; the value of a small parameter introduced at the very beginning of the proof is not determined
until the very end. In recent years, the induction on energy argument has been supplanted by a related
contradiction argument that is completely modular and is much easier to understand; it is not quantitative.

The genesis of this new method comes from the discovery of Keraani [2006] that the estimates underly-
ing the proof that minimal almost-counterexamples have good tightness/equicontinuity properties can be
pushed further to show that failure of Theorem 1.1 guarantees the existence of a minimal counterexample.
This insight was first applied to the well-posedness problem in an important paper of Kenig and Merle
[2006], which considered the focusing equation with radial data in dimensions three, four, and five.
Subsequent papers (by a wide array of authors) have greatly refined and expanded this methodology.
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In this paper, we revisit the proof of Theorem 1.1 using this “minimal criminal” approach, which, we
believe, results in significant expository simplification. We will also endeavor to convey that much of the
original argument lives on, both in spirit and in the technical details, by explicit reference to [Colliander
et al. 2008] as well as by maintaining their notations, as much as possible.

In some very striking recent work [Dodson 2012; 2011b; 2011a], Dodson has proved the analogue
of Theorem 1.1 for the mass-critical nonlinear Schrodinger equation in arbitrary dimension. The most
significant difference between [Colliander et al. 2008] and the argument presented here comes from the
adaptation of some of his ideas (present already in the first paper [Dodson 2012]) to the problem (1-1).
We postpone a fuller discussion of these matters until we have described some of the key steps in the
proof.

Outline of the proof. We argue by contradiction. Simple contraction mapping arguments show that
Theorem 1.1 holds for solutions with small energy; thus, if the theorem were not to hold there must be
a transition energy above which the energy no longer controls the spacetime norm. The first step in the
argument is to show that there is a minimal counterexample and that, by virtue of its minimality, this
counterexample has good compactness properties.

Definition 1.2 (almost periodicity). A solution u € L{° H xl (I x R?) to (1-1) is said to be almost periodic
(modulo symmetries) if there exist functions N : I — R, x : I — R3, and C : Rt — R™ such that for
allzt el and n > 0,

|w<r,x>!2dx+/ €12 (e, &) de <. (1-7)

[EI=C ()N (1)

We refer to the function N(¢) as the frequency scale function for the solution u, to x(¢) as the spatial

/I‘X—X(I)IZC(H)/N(I)

center function, and to C(n) as the modulus of compactness.

Remark 1.3. Together with boundedness in I-'le, the tightness plus equicontinuity statement (1-7) illus-
trates that almost periodicity is equivalent to the (co)compactness of the orbit modulo translation and
dilation symmetries. In particular, from compactness we see that for each n > 0 there exists c(n) > 0 so
that forall r € I,

Vut o de+ [ §P 1. ) dE <.

/X—X(I)ISC(H)/N(I) [El<c(NN (@)

Similarly, compactness implies

f|w<z,x>|2dxsu/ u(t, x)[° dx
R3 R3

uniformly for ¢ € I. This last observation plays the role of Proposition 4.8 in [Colliander et al. 2008].

With these preliminaries out of the way, we can now describe the first major milestone in the proof of
Theorem 1.1:

Theorem 1.4 (reduction to almost periodic solutions [Kenig and Merle 2006; Killip and Visan 2010]).
Suppose Theorem 1.1 fails. Then there exists a maximal-lifespan solution u : I x R> — C to (1-1) which
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is almost periodic and blows up both forward and backward in time in the sense that for all ty € 1,

sup / Ip
/ / lu(t, x)|"* dx dt =/ lut, x)|"° dx dt =
) R3 inf1 JR3

The theorem does not explicitly claim that u is a minimal counterexample; nevertheless, this is how it
is constructed and, more importantly, how it is shown to be almost periodic. In [Colliander et al. 2008],
the role of this theorem is played by Corollary 4.4 (equicontinuity) and Proposition 4.6 (tightness).

A précis of the proof of Theorem 1.4 can be found in [Kenig and Merle 2006], building on Keraani’s
method [2006]; for complete details see [Killip and Visan 2010] or [Killip and Visan 2008]. Just as for
the results from [Colliander et al. 2008] mentioned above, the key ingredients in the proof are improved
Strichartz inequalities, which show that concentration occurs, and perturbation theory, which shows that
multiple simultaneous concentrations are inconsistent with minimality.

Continuity of the flow prevents rapid changes in the modulation parameters x(¢) and N (¢). In partic-
ular, from [Killip et al. 2009, Corollary 3.6] or [Killip and Visan 2008, Lemma 5.18] we have

Lemma 1.5 (local constancy property). Let u : I x R® — C be a maximal-lifespan almost periodic
solution to (1-1). Then there exists a small number §, depending only on u, such that if ty € I then

[t0— 8N (1) %, 1o+ 8N (1) 2] C I

and
N(t) ~, N(to) whenever |t —1ty| <8N (i) 2.

We recall next a consequence of the local constancy property; see [Killip et al. 2009, Corollary 3.7;
Killip and Visan 2008, Corollary 5.19].

Corollary 1.6 (N(z) at blowup). Let u : I x R> — C be a maximal-lifespan almost periodic solution to
(1-1). If T is any finite endpoint of I, then N(t) >, |T —t|~"/?; in particular, lim,_, 7 N(t) = 0o

Finally, we will need the following result linking the frequency scale function N(¢) of an almost
periodic solution u and its Strichartz norms:

Lemma 1.7 (spacetime bounds). Let u be an almost periodic solution to (1-1) on a time interval I. Then

forallz-i-— 5 3 with2 < q < oc.
Proof. We recall that Lemma 5.21 in [Killip and Visan 2008] shows that

/N(t)zdt < f/ lu(z, )| dx dr <, 1+fN(z)2dz. (1-9)
1 1

The second inequality in (1-8) follows from the second inequality above and an application of the
Strichartz inequality. The first inequality follows by the same method used to prove the corresponding
result in (1-9): The fact that u # O ensures that N ()~ Vu @) L never vanishes. Almost periodicity
then implies that it is bounded away from zero and the inequality follows. U
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Let u : I x R* — C be an almost periodic maximal-lifespan solution to (1-1). As a direct consequence
of the preceding three results, we can tile the interval / with infinitely many characteristic intervals Ji,
which have the following properties:

e N(t) = Ny is constant on each Jj.
o |Ji| ~u N2, uniformly in k.

o [IVullpapr (g w3 ~u 1, for each %1 + % = % with 2 < g < oo and uniformly in k.

Note that the redefinition of N (#) may necessitate a mild increase in the modulus of compactness. We
may further assume that 0 marks a boundary between characteristic intervals, which we do, for expository
reasons.

Returning to Theorem 1.4, a simple rescaling argument (see, for example, the proof of Theorem 3.3
in [Tao et al. 2007]) allows us to additionally assume that N(z) > 1 at least on half of the interval I,
say, on [0, Tiax). Inspired by [Dodson 2012], we further subdivide into two cases dictated by the control
given by the interaction Morawetz inequality. Putting everything together, we obtain

Theorem 1.8 (two special scenarios for blowup). Suppose Theorem 1.1 failed. Then there exists an
almost periodic solution u : [0, Tpax) X R3 — C, such that

[|u ||L}g([o,Tmax)xR4) = +00

and [0, Thax) = Ur Ji where Ji are characteristic intervals on which N (t) = N > 1. Furthermore,
Tmax Tmax
either f N(t)_1 dt <oo or / N(t)_1 dt = o0.
0 0

Thus, in order to prove Theorem 1.1 we just need to preclude the existence of the two types of almost
periodic solution described in Theorem 1.8. By analogy with the trichotomies appearing in [Killip et al.
2009; Killip and Visan 2010], we refer to the first type of solution as a rapid low-to-high frequency
cascade and the second as a quasisoliton.

In each case, the key to showing that such solutions do not exist is a fundamentally nonlinear relation
obeyed by the equation. In the cascade case, it is the conservation of mass; in the quasisoliton case, it is
the interaction Morawetz identity (a monotonicity formula introduced in [Colliander et al. 2004]). Un-
fortunately, both of these relations have energy-subcritical scaling and so are not immediately applicable
to L®H solutions; additional control on the low frequencies is required. It is in how this control is
achieved that we deviate most from [Colliander et al. 2008].

The argument in [Colliander et al. 2008] relies heavily on the interaction Morawetz identity. To cope
with the noncritical scaling, a frequency localization is introduced. This produces error terms which are
then controlled by means of a highly entangled bootstrap argument. Dodson’s paper [2012] also uses a
frequency-localized interaction Morawetz identity; however, the error terms are handled via spacetime
estimates that are proved independently of this identity. Indeed, the proof of these estimates does not
even rely on the defocusing nature of the nonlinearity.



860 ROWAN KILLIP AND MONICA VISAN

In this paper, we adopt Dodson’s strategy (see also [Visan 2012]). The requisite estimates on the low-
frequency part of the solution appear in Theorem 4.1. It seems to us that this theorem represents the limit
of what can be achieved without the use of intrinsically nonlinear tools such as monotonicity formulae.
The rationale for this assertion comes from consideration of the focusing equation and is discussed in
Remark 4.3. Nevertheless, Theorem 4.1 does just suffice to treat the error terms in the frequency-localized
interaction Morawetz identity (see Section 6), which is then used to preclude quasisolitons in Section 7.

The proof of Theorem 4.1 relies on a type of Strichartz estimate that we have not seen previously. This
estimate, Proposition 3.1, has the flavor of a maximal function in that it controls the worst Littlewood—
Paley piece at each moment of time. The necessity of considering a supremum over frequency projections
(as opposed to a sum) is borne out by an examination of the ground-state solution to the focusing equation;
see Remark 4.3. The proof of this proposition is adapted from the double Duhamel trick first introduced
in [Colliander et al. 2008, §14]. The original application of this trick also appears here, namely, as
Proposition 3.2.

The nonexistence of cascade solutions is proved in Section 5. The argument combines the following
proposition and Theorem 4.1 to prove first that the mass is finite and then (to reach a contradiction) that
it is zero. It is equally valid in the focusing case.

Proposition 1.9 (no-waste Duhamel formula, [Killip and Visan 2008; Tao et al. 2008]). Let u : [0, Timax) X
R3 — C be a solution as in Theorem 1.8. Then for all t € [0, Tpax),

T
u@®)=i lim e IR ()| *u(s) ds,
T— max o/ f

where the limit is to be understood in the weak H ! topology.

2. Notation and useful lemmas

We use the notation X <Y to indicate that there exists some constant C so that X < CY. Similarly, we
write X ~ Y if X <Y < X. We use subscripts to indicate the dependence of C on additional parameters.
For example, X <, Y denotes the assertion that X < C, Y for some C, depending on u.

We will make frequent use of the fractional differential/integral operators |V|*® together with the cor-
responding homogeneous Sobolev norms:

1fllgs == WIVE £z where [VEFE) = £ £ ().

We will also need some Littlewood—Paley theory. Specifically, let ¢(£) be a smooth bump supported
in the ball |£] < 2 and equaling one on the ball |£| < 1. For each dyadic number N € 2% we define the
Littlewood—Paley operators

Py F(E):=pE/N)F(E), PonfE):i=(—pE/N)FE), Pnf(E):=(pE/N)—pQE/N))fE&).

Similarly, we can define Py, P>y, and Py ..<y := P<y — P<py, whenever M and N are dyadic numbers.
We will frequently write f<y for P<y f and similarly for the other operators.
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The Littlewood—Paley operators commute with derivative operators, the free propagator, and complex
conjugation. They are self-adjoint and bounded on every L% and I-'I; space for 1 < p < oo and s > 0.
They also obey the following Sobolev and Bernstein estimates:

3_3
VI Py fllr ~s NEIPy flle, PN flige Ss NP~ a | Py fllr,

whenever s >0and 1 < p <g < o0.

We will frequently denote the nonlinearity in (1-1) by F(u), that is, F(u) := |u|*u. We will use the
notation @(X) to denote a quantity that resembles X, that is, a finite linear combination of terms that look
like those in X, but possibly with some factors replaced by their complex conjugates and/or restricted to
various frequencies. For example,

5
Fu+v)=> @w/v’/) and F@)=F(uy)+@u<yu’) forany N > 0.
j=0

We use L] L" to denote the spacetime norm

q/r 1/q
lull o :=( / ( Iu(t,x)lrdx) dt) ,
P R\ JR3

with the usual modifications when ¢ or r is infinity, or when the domain R x R3 is replaced by some
smaller spacetime region. When ¢ = r we abbreviate L{ L” by LZ -
Let ¢’2 be the free Schrodinger propagator. In physical space this is given by the formula

e f () = M F ().

1
(4mir)3/? _/R.%
In particular, the propagator obeys the dispersive inequality

e Fllzsomsy S 11721 e (2-1)

for all times ¢ # 0. As a consequence of this dispersive estimate, one obtains the Strichartz estimates;
see, for example, [Ginibre and Velo 1992; Keel and Tao 1998; Strichartz 1977]. The particular version
we need is from [Colliander et al. 2008].

Lemma 2.1 (Strichartz inequality). Let I be a compact time interval and let u : I x R* — C be a solution
to the forced Schrodinger equation
iu, + AM = G

for some function G. Then we have

1/2
2
{ > ||WN||L;1L;(,XR3)} < )l gy sy 1V G2 s (2-2)
Ne2?Z

W

for any time ty € I and any exponents (q,r) and (g, 7) obeying % + % = % +
Here, as usual, p' denotes the dual exponent to p, thatis, 1/p+1/p = 1.
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Elementary Littlewood—Paley theory shows that (2-2) implies

IVl g ey S M)y VG0 oy

which corresponds to the usual Strichartz inequality; however, the Besov variant given above allows us
to “Sobolev embed” into L$°:

Lemma 2.2 (an endpoint estimate). For any u : I x R* — R we have

< 12 —_ 1/4
Ne2?

In particular, for any frequency N > 0,

1/4
1/2 2
e lis ey S IV 12 L D IV g}

M<N
Proof. Using Bernstein’s inequality we have,
4 4
1l s 1y 5/}{ > Ny @l de
Ne2Z
S Y luwlleerelumsllzers a2 w2

N1<N;<N3=<N4

1
NN, |2
s ) [—N;Nj] IVeen, o2 Vi, o2 Va2l Vien, |l 2

Ni<--<N4
1
2 N; |2
SIVUlary D0 [ ] 1Vun 26 Vien
N3<Ny
All spacetime norms above are over I x R3. The claim now follows from Schur’s test. ]

3. Maximal Strichartz estimates

Proposition 3.1. Let (id; + A)v = F 4+ G on a compact interval [0, T]. Then for each 6 < g < oo,

3_
|M @) Py v®) o

_1 _1
12 SV s +[IVIT2G 205 + 121y
uniformly for all functions M : [0, T1 — 2Z. All spacetime norms are over [0, T x R>.

It is not difficult to see that the conclusion is weaker than (and has the same scaling as) IV|~1/2p e
Ltng. In fact, if F =0, this stronger result can be deduced immediately from the Strichartz inequality.
However, this argument does not extend to give a proof of the proposition because F € L }C does not imply
|V|I~12F € Lg/ . Indeed, the whole theory of the energy-critical NLS in three dimensions is dogged by
the absence of endpoint estimates of this type.

The freedom of choosing an arbitrary function M (¢) makes this a maximal function estimate; at each

time one can take the supremum over all choices of the parameter. Writing maximal functions in this
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way yields linear operators and so one may use the method of 7'7*; this is an old idea dating at least to
the work of Kolmogorov and Seliverstov in the 1920s (cf. [Zygmund 2002, Chapter XIII]). As we will
see, the double Duhamel trick, which underlies the proof of Proposition 3.1, is a variant of the 7T* idea.
Specifically, one takes the inner-product between two different representations of v(r).

The double Duhamel trick was introduced in [Colliander et al. 2008, §14]. There it was used for a
different purpose, namely, to obtain control over the mass on balls. This is then used to estimate error
terms in the (localized) interaction Morawetz identity. We will also need this information and for exactly
the same reasons; see (6-16). The following proposition captures the main thrust of [Colliander et al.
2008, §14]:

Proposition 3.2. Let (id; + A)v = F 4+ G on a compact interval [0, T] and let

[FRV](2, x) = ((nR2)3/2/R3 u(t, x + y)[Pe PFIE dy> " (3-1)
Then for each0 < R < 0o and 6 < g < o0,
R1|FRv| 2y S Wollzzr +1GH 2o + RHIF 0. (3-2)
where all spacetime norms are over [0, T x R>.

We use the letter & for the operator appearing in (3-1) to signify both “smudging” and “square func-
tion”. It is easy to see that the Gaussian smudging used here could be replaced by other methods without
affecting the result; indeed, the analogous estimate in [Colliander et al. 2008] averages over balls. That
paper also sets ¢ = 100 and sums over a lattice rather than integrating in x. As v is slowly varying,
summation and integration yield comparable norms.

To control ¥grv we need to estimate some complicated oscillatory (and nonoscillatory) integrals. By
choosing a Gaussian weight, some of the integrals can be done both quickly and exactly; see the proof of
Lemma 3.4. Before turning to that subject, we first show how the two propositions are interconnected.
The proof of the next lemma also demonstrates how bounds on ¥ can be used to deduce analogous
results with other weights.

Lemma 3.3. Fix 6 < g <o0. Then
sup MgflufM ”L? < sup M 1% -1 (fm) HLZ‘ (3-3)
M=>0 M=>0 :

Proof. Let ﬁM = Py + Py + Poy denote the fattened Littlewood—Paley projector. The basic relation
Py = 13M Py reduces our goal to showing that

(3-4)

3 ~ 3

3 3.
sup M« ||PMg 10 S sup Me ||EfM71g 1
M=>0 i M>0 *

for general functions g : R* — C, say, g = fu.
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Recall that the convolution kernel for f’M takes the form M 31p(M x) for some Schwartz function .
By virtue of its rapid decay, we can write

()| < / eI g
0

where p is a positive measure with all moments finite. Indeed, since ¥ is radial one can choose d it (A) =
20| (A)| dA. Thus by the Cauchy—Schwarz inequality,

[Pugl0)]” < fR 3 lg(x + ) 2M3 |y (My)| dy < /0 (S a1 81O A% ().

Applying Minkowski’s inequality in Lz/ 2(IR3) then easily yields (3-4); indeed, one can take the constant
to be [ [ AT dp (o)) O

Lemma 3.4. For fixed 6 < g < 00, the integral kernel

Kr(t,z;8,y;x) 1= (nRZ)_3/2(3Z’ eiTAe_|'_x\2/RzeisA5y>

obeys
00 OO 56 5
Supf / R 4||KRr(T, 258, y; Xl oo o fE+T) f(t —5)ds dt S|, (3-5)
R>0J0 Jo Ly
where M denotes the Hardy-Littlewood maximal operator and f : R — [0, 00).
Proof. From the exact formula for the propagator,
explilz —x'P*/47 — |x' —x|?/R* +i|x' — y*/4s}
Kr(t,z;s,y;x) = dx’. 3-6
R(E 238, 33 0) /Rs (dmit)3 2 (4mis)3/2(w R2)3/2 * 5-6)

Completing the square and doing the Gaussian integral yields

2 2 *12
N 31202 ph 27-3/4 R*(s + 7)7|x — x¥|
IKR(t, 25, y: )| = 2m) [165°7° + R¥(s +7)7] eXp{_16s2t2—|—R4(s+t)2}

where x* = (sz +ty)/(s +t). One more Gaussian integral then yields
||KR(~ . -)||Ll{/2 — (27_[)—3(27_[/q)3/4R_6/LI|S + f|_6/q[16s2‘f2 + R4(s + _C)Z]—3/4+3/q'

Notice that there is no dependence on z or y. This is due to simultaneous translation and Galilean
invariance. In this way, we deduce that

LHS(3-5) < sup /OO/OO Ki (o, B)f(t+ R’a) f(t — R*B)da dp, (3-7)
R>0 JO 0

where we have changed variables to « = R~27 and 8 = R~2s and written

Ki(a p)i=[a+ B [+ (a +ﬂ)2]_3/4+3/’1.
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To finish the proof, we just need to show that K can be majorized by a convex combination of (L'-
normalized) characteristic functions of rectangles of the form [0, £] x [0, w]. In fact, we can write it
exactly as a positive linear combination of such rectangles:

o, w)dtdw
Lw

K@, ) = /0 /O brt01@) L xi0.(B) ot wy dedw = [ fﬁ

where p (£, w) := Lwdgdy, K:I‘ (€, w) > 0. Thus, we just need to check that p € L'. With a little patience,
one finds that p (¢, w) <, K 4 (¢, w), which leaves us to integrate the latter over a quadrant. We use polar

coordinates, £+ iw = re'?:

00 OO oo pm/2
// K;(z,w)dedw,g// r%4 [ sin®(20) 4+ r217/* 4 r d6 dr
0 Jo 0 JO
o0
5/ r (1) gy <1
0

Notice that convergence of the r integral relies on ¢ > 6. The estimate for the 6 integral given above
is only valid in the range 6 < g < 12. When g > 12, the correct form is fr*1/2(1 +7r)~'dr and when
qg=12,itis f r1/2 log(2+r)(1+ r)~!dr. Nevertheless, both of these integrals are also finite. O

We now have all the necessary ingredients to complete the proofs of Propositions 3.1 and 3.2. We
only provide the details for the former because the two arguments are so similar. Indeed, the proof of the
latter essentially follows by choosing M (t) = R~! and throwing away the Littlewood—Paley projector
Py in the argument we are about to present.

Proof of Proposition 3.1. In view of Lemma 3.3 we need to show that

3 2
sup M4~ | Fy1 (Puv(®) | 4 € LF(0, TD)
M=>0 ’
(with suitable bounds), where the supremum is taken pointwise in time.
As noted earlier, we will use the double Duhamel trick, which relies on playing two Duhamel formulae
off against one another, one from each endpoint of [0, T]:

t t
v(t):e”Av(O)—if e’(’_s)AG(s)ds—i/ e TIAE(5) ds (3-8)
0 0
. T . T .
=e’(T’)Av(T)—|—i/ e“”)AG(r)erri/ e "TTAF (1) dx. (3-9)
t t

The idea is to compute the L)zc norm of Py v(t) with respect to the Gaussian measure that defines
[¥1-1 Pyv](2, x) by taking the inner product between these two representations. Actually, we deviate
slightly from this idea because it is not clear how to estimate a pair of cross-terms. Our trick for avoiding
this is the following simple fact about vectors in a Hilbert space:

v=a+b=c+d = |v|*<3lal?*+3llcl*+2/(b,d)|. (3-10)
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(The numbers are neither optimal nor important.) To prove this, write
llI* = {a, v) + (v, ¢) = (@, ¢) + (b, d)

and then use the Cauchy—Schwarz inequality.

Let us invoke (3-10) with a and ¢ representing (Pjs applied to) the first two summands in (3-8) and
(3-9), respectively, while b and d represent the summands which involve F. In this way, we obtain the
pointwise statement

2

(% -1 Py ), 0|7 < ‘sfMl (d’%M(O) — i/o ei(tS)AGM(S)ds>(x)

2
+hy(t, x),

T
+ ‘EFMI (e_i(T_’)AvM(T) + i/ e TDAG (1) dt)(x)
t
where h, is an abbreviation for

T t
By (¢, x) 1= 32 M3 </ e VAR (1) d, e_M2|._x2/ d I (5) ds>
t

0

The contributions of the first two summands are easily estimated: For any function w, Young’s and
Bernstein’s inequalities imply

M 1 y-1 (P12, X)HLZ(RS) S M ||PMw(t)HL§’.(R3) < |V|_%w(t)HL§’-(R3)'

This can then be combined with Strichartz inequality, which shows
t

H|V|é<e”%(0) —i/ ei(’S)AG(s)ds)
0

and similarly for the second summand.

< IVIT20@) | + [ 1V172G 120
L2L6 x tx

1 =x

The third summand, %, is the crux of the matter. Using the notation from Lemma 3.4 and changing
variables, we have

T—t pt
hy(t,x) = f f f/FM(t+t/, DKy (v, 28, yix)Fy(t —s', y)dydzds' dt'|.
o Jo

Note also that by Bernstein’s inequality and the maximal inequality, the function f(r) := || F(1)||.1 obeys
IFu @l < F@ and  [MLFN2 S IF 2L
Thus using Lemma 3.4 (with f as just defined), we obtain

6
§_p
| sup M3 a0
M=>0 *

< 2

Recalling that /,, appears in an upper bound on the square of the size of Pysv, the proposition follows.
O
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4. Long-time Strichartz estimates

The main result of this section is a long-time Strichartz estimate. As will be evident from the proof, the
result is also valid for L Hx1 (R?) solutions to the focusing equation; see also Remark 4.3 at the end of
this section.

Theorem 4.1 (long-time Strichartz estimate). Let u : (Tin, Tmax) X R3— Cbea maximal-lifespan almost
periodic solution to (1-1) and I C (Tyin, Tmax) a time interval that is tiled by finitely many characteristic
intervals Ji. Then for any fixed 6 < q < oo and any frequency N > 0,

1/2
AN = 3 1V e | @-1)
M<N
and
i — N3 M 4-2
g(N) = N2 [[sup M~ Jusr Ol 1wyl 2 (4-2)
M=>N !
obey
AN)+ A4(N) Sy 1+ NPKV2, (4-3)

where K := [, ;N (t)~' dt. The implicit constant is independent of the interval I.

The proof of this theorem will occupy the remainder of this section. Throughout, we consider a single
interval I and so the implicit dependence of A(N), Aq (N), and K on the interval should not cause
confusion. Additionally, all spacetime norms will be on I x R3, unless specified otherwise.

By Bernstein’s inequality, Aq (N) is monotone in g. Thus g = oo is also allowed.

The analogue of Theorem 4.1 in [Colliander et al. 2008] is Proposition 12.1. Our proof is very different
and is inspired by Dodson’s work [2012] on the mass-critical NLS (see also [Visan 2012]). In [Colliander
et al. 2008], this estimate is derived on the assumption that u- y obeys certain Lj"x spacetime bounds.
That the solution does admit these spacetime bounds is derived from the interaction Morawetz estimate,
using the analogue of (4-3) to control certain error terms. This results in a tangled bootstrap argument
across several sections of the paper. The argument that follows does not use the Morawetz identity,
merely Strichartz and maximal Strichartz estimates, and so is equally valid in the focusing case. We also
contend that it is simpler.

The attentive reader will discover that the implicit constant in (4-3) depends only on u through its
Lfonl norm and its modulus of compactness (cf. Definition 1.2). Indeed, the dependence on the latter
can be traced to the following: Let n > O be a small parameter to be chosen later. Then, by Remark 1.3
and Sobolev embedding, there exists ¢ = ¢(n) such that

lu<enwyllLers + 11 Vu<enwllLer: <. (4-4)
By elementary manipulations with the square function estimate and Lemma 2.2, respectively, we have

IVunllzre S AN, eyl e S AN Vuay /2,2 Su AN, (4-5)

LyoL2 U
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As noted earlier, the only reason for considering the Besov-type norm that appears in (4-1), rather than
the simpler L?L% norm, is that it allows us to deduce these L{L%° bounds.
By combining the Strichartz inequality (Lemma 2.1) with Lemma 1.7 we have

AN S 1+ / N@)?dt <, / N(1)*dt. (4-6)
1 1

Note that the second inequality relies on the fact that / contains at least one whole characteristic interval
Ji. Similarly, using Proposition 3.1 and then Bernstein’s inequality we find

A (N) S Ns/z{ 11917120y HLIOOL% + ”|v|—1/szNF(u)\|L%L§/5} <1+ ||Vu||L3Lg||u||j?oLg

1/2
<4 </ N(t)zdt) .
1

A(N)—i—Aq(N) <, N3?K'Y? whenever N > <

Thus

2 1/3
[y N(@)*dt > @7

[, N@®)~'dt

and so, in particular, when N > N,y := sup,.; N(¢). This is the base step for the inductive proof of
Theorem 4.1. The passage to smaller values of N relies on the following:

Lemma 4.2 (recurrence relations for A(N) and Aq(N )). For n sufficiently small,
AN) Sy 1+ PNPKV? 4924, 2N) (4-8)
Ay(N) Sy 1+ N3 KY2 L nAN) +0* A, (2N), (4-9)
uniformly in N € 2Z. Here ¢ = c(n) as in (4-4).

Proof. The recurrence relations for A(N) and Aq (N) rely on Lemma 2.1 and Proposition 3.1, respec-
tively. To estimate the contribution of the nonlinearity, we decompose u(t) = u<cn)(t) + Usen)(t)
and then selectively u = u<y + u~y. Recalling that the @ notation incorporates possible additional
Littlewood—Paley projections, we may write

Fu) = Q(”iczv(t)”3) + @(”25¢~N(t)”3)
=02 iy ®) + D ey yu) + B ey pyuZyu). (4-10)
Using this decomposition together with Lemma 2.1 and Bernstein’s inequality, we obtain
AWN) S IVl + [V PNB( oy e’) | 2,00

+ [ VPNB (e gy ) | st |V Pn@ (2 yyuzyu) | 20

Su L+ NP2 oyl 2y + NP oy yud il ) + [ VO (ke uyu) [z 41D
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Using instead Proposition 3.1 and Bernstein’s inequality, we find
i 3/2 —1/2 2 3 2 2
Ag(N) SN / {” V] / ”zN”LgoL; + ||”>cN(z)” ||L,2L; + ||“5cN(z)“>N”||L,2L;
—1/2 2 2
+ v~ Poy@(uZ, yuZyit) ”L,ZLi/S}
32,2 3 3/2(,2 2 2 2
Su 1+ N2 i N2y + NP eyl il 2 + [ VO (ko oyuinu) | 205 (@-12)

Therefore, to obtain the desired recurrence relations it remains to estimate the (identical) last three terms
on the right-hand sides of (4-11) and (4-12). We will consider these terms individually, working from
left to right.

To treat the first term, we decompose the time interval / into characteristic subintervals J; where
N (t) = Ng. On each of these subintervals, we apply Holder’s inequality, Sobolev embedding, Bernstein’s
inequality, and Lemma 1.7 to obtain

2 3 < 2 3
||M>CN(;)M ||L,2L)'C(Jk><R3) S luscny ||L§fX(J;<xR3)”u”L?°L£

<u c—3/2Nk—3/2 _3/2Nk_3/2'

2
||Vu>cNk ”L?Li(]/{XR}) Su Cc
Squaring and summing the estimates above over the subintervals Ji, we find
32,2 3 —3/2773/2 172
N2 oyl 2 Su e PNPPE2, (4-13)

which is the origin of this term on the right-hand sides of (4-8) and (4-9).
To estimate the second term, we begin with a preliminary computation: Using Bernstein’s inequality
and Schur’s test (for the last step), we estimate

2
||®(u>Nu)HL,zL;/z§H > M Ollz s Ol gl O e,
M =M>>M; Ls
My>N

31 3
SH sup M7y @lls > () IVua, (Ol 2 [ Vuas, (0112
M>N My =M,

Ly

L}
<u N72A,2N). (4-14)
Using this, Holder, and (4-4), we find
N2 oy yull 2y S N2 uzenollf o o |92 yu) 2,30 Sun*Ag2N). (4-15)

This is the origin of the last term on the right-hand sides of (4-8) and (4-9).
Finally, to estimate the contribution coming from the last term in (4-11) and (4-12), we distribute the
gradient, use Holder’s inequality, and then (4-4) and (4-5):
[ VO(uZon@uinu) | 205 S IVunllzreluzenelierelul) o
+ 1Vl e 2 el ong N o el o

SunA(N). (4-16)
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As A(N) is known to be finite (cf. (4-6)), this can be brought to the other side of (4-8); naturally, this

requires 7 to be sufficiently small depending on u and certain absolute constants, but not on /.
Collecting estimates (4-13) through (4-15) and choosing 5 sufficiently small, this completes the proof

of the lemma. [l

We now have all the ingredients needed to complete the proof of Theorem 4.1.

Proof of Theorem 4.1. With the base step (4-7) and Lemma 4.2 in place, Theorem 4.1 follows from a
straightforward induction argument, provided 7 is chosen sufficiently small depending on u. ]

Remark 4.3. In the introduction it was asserted that the long-time Strichartz estimates in Theorem 4.1
are essentially best possible in the focusing case. We now elaborate that point. For the energy-critical
equation, the principal difficulty is to obtain control over the low frequencies, because all known con-
servation laws (with the exception of energy) and monotonicity formulae are energy-subcritical. If (by
some miracle) we knew our putative minimal counterexample u belonged to L>°L?2, the whole argument
could be brought to a swift conclusion, even in the focusing case (cf. [Killip and Visan 2010]). Thus any
potential improvement of Theorem 4.1 should be judged by whether it gives better control on the low
frequencies.
It is well-known that

W(x) = (1 + %|x|2)_1/2 obeys AW +W°=0 (4-17)

and so is a static solution of the focusing energy-critical NLS. In particular, it is almost periodic with
parameters N (¢) =1 and x(¢) = 0.
As f W(x)dx = 47 /3, we can read off from (4-17) that

W(E) =4nV3lEI2+ O(IE°) as €0 (4-18)

and so deduce || W]z« ~ M'~3/4 for M small and 6 < g < co. This shows that the supremum is essential
in (4-2); we cannot expect the bound (4-3) for the sum of the Littlewood—Paley pieces. It also shows that
the Ltng norm of VW on long time intervals decays no faster than the N/? rate proved for A(N).

5. Impossibility of rapid frequency cascades

In this section, we show that the first type of almost periodic solution described in Theorem 1.8 (for which
fOT““”‘ N()~' dt < 00) cannot exist. We will show that its existence is inconsistent with the conservation
of mass, M (u) := ng lu(t, x)|* dx. The argument does not utilize the defocusing nature of the equation
beyond the fact that the solution belongs to L HX1

Lemma 5.1 (finite mass). Let u : [0, Tymax) X R — C be an almost periodic solution to (1-1) with

1211219, (10, T x %) = +00 and -

K:f N~ 'dt < . (5-1)
0
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(Note Trax = oo is allowed.) Then u € L,OOL?C; indeed, for all0 < N < 1,

1 2 1/2
”uNS -<1 ”L,OCL)Z(([O,Tmux)XRS) + N{ Z ||VMM ||L12L2([OsTmax)XR3)} Su 1 (5_2)
M<N

Proof. The key point is to prove (5-2); finiteness of the mass follows easily from this. Indeed, letting N —
0 in (5-2) to control the low frequencies and using Vu € L®L? and Bernstein for the high frequencies,
we obtain

Nl porz < Nuwsillpoorz + lustllporz S L. (5-3)

In the inequality above and for the remainder of the proof all spacetime norms are over [0, Tax) X R>.
As K is finite, the conclusion (4-3) of Theorem 4.1 extends (by exhaustion) to the time interval
[0, Thmax). Observe that the second summand in (5-2) is N~ A(N /2), in the notation of that theorem.
We will estimate the left-hand side of (5-2) by a small multiple of itself plus a constant. For this
statement to be meaningful, we need the left-hand side of (5-2) to be finite. This follows easily from
Theorem 4.1 and Bernstein’s inequality:

LHS(5-2) SN~ [Vull o2 + NT'AN/2) Sy NTHA+ NP K)'? < 0. (5-4)

The origin of the small constant lies with the almost periodicity of the solution. Indeed, by Remark 1.3
and Sobolev embedding, for > 0 (a small parameter to be chosen later) there exists ¢ = c(n) such that

lu<eniyllLeers + 1IVu<enollper2 < n. (5-5)

To continue, fix 0 < N < 1. Using the Duhamel formula from Proposition 1.9 together with the
Strichartz inequality we obtain

LHS(5-2) S IV Py F@)ll 05+ | Py <. <1 F@)l 2,05 (5-6)

To estimate the nonlinearity, we decompose u(t) = u<cnq) (1) +u=cn)(f) and then u =u y+uy<. <1+
u-1. As the @ notation incorporates possible additional Littlewood—Paley projections, we may write

F(u) =0 (u? i) + D <eniyu’yu®) + B(uzenou®tn<. <1u)
+®(M§cN(t)M2>1u2)- (5'7)

Next, we estimate the contributions of each of these terms to (5-6), working from left to right.
Using Bernstein’s inequality and (4-13), we bound the contribution of the first term as follows:

v VPN i)

|L,2L§/5 + ” PNE'SIQ(”icN(t)f)

SN2+ DIBWE o) 20
<, K2,

L
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To estimate the contribution of the second term in (5-7) to (5-6), we use Bernstein’s inequality on the
second summand and distribute the gradient, followed by Hoélder’s inequality, (4-5), and (5-5):
1 2 2 2 2
¥ | VPNB W <enyu” yu )||L3Lg/5 + || Py<. <1BW<enyu’ yu )||L3Lg/5

1 2 2 1 3
S ylIVu<enollperzllu<ny 7apeo oo + FllusenolliperelVueanlipzrelullzoe o
1 2
Tyllusenollierslu<nlips IVl r2llulizers

<u nLHS(5-2).

Using Bernstein’s inequality, Theorem 4.1, (4-5), and (5-5), we estimate the contribution of the third
term in (5-7) as follows:
+ ”VP<N@(M§CN(1)M251MN§ <) 12195t | Py<. 51@(”§CN(Z)M2§1MN§ <) 1219
2
Slusenolliperslusillpspcluns-<tller lull e
<un(1+K'?)LHS(5-2).
Finally, to estimate the contribution to (5-6) of the last term in (5-7) we use Bernstein’s inequality,
Theorem 4.1, (4-14), and (5-5):
¥ IV P 2B <en )| 2 05 + | Py< <1B(u<enou )| 2,05
SN2+ ’|@(”50N(l)”2>1”2) H 2L
2
S llu<enllzgers1B@ )l 2 32 lull e e

Sun(+K'"2).
Collecting all the estimates above, (5-6) implies
LHS(5-2) <, n(14+ KY?)LHS(5-2) + 1 4+ ¢ 32K /2,
Recalling (5-1) and (5-4) and taking n small enough depending on u# and K yields (5-2). U
We are now ready to prove the main result of this section:

Theorem 5.2 (no rapid frequency-cascades). There are no almost periodic solutions u : [0, Tpax) X R3 —

C to (1-1) with ||”||L}3.([0, g3y = +00 and

Tinax) X

Tmax
N@)ldr < oo. (5-8)
0

Proof. We argue by contradiction. Let u be such a solution. By Corollary 1.6,

lim N(¢) = oo, (5-9)

t— Thax

when T, is finite; this is also true when T,y is infinite by virtue of (5-8).
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We will prove that the existence of such a solution u is inconsistent with the conservation of mass. In
Lemma 5.1 we found that the mass is finite; to derive the desired contradiction we will prove that the
mass is not only finite, but zero!

We first show that the mass at low frequencies is small. To do this, we use the Duhamel formula from
Proposition 1.9 together with the Strichartz inequality, followed by Bernstein’s inequality:

1/2
lu<nllzer2 SIP<NF @2 05 S NVIF@I 2,

In the display above and for the remainder of the proof all spacetime norms are over [0, Tjax) X R>.
To estimate the nonlinearity we decompose it as follows:

F(u) =@ u®) + B’ u?).
By Theorem 4.1, (4-5), (5-8), Bernstein, and finiteness of the mass,
19 )l z0n S lu<tllZsp stz el Su L,
while by Theorem 4.1, (4-14), and (5-8),
192 u) 20 S NulF e sl 1l 2,3 S 1.
Thus,
lu<nllpeor2 Su N2

By comparison, control over the mass at middle and high frequencies can be obtained with just Bern-
stein’s inequality and the fact that for any n > 0 there exists ¢ = c(u, n) > 0 so that

Viu<eneyOliz2 <,
which was noted in Remark 1.3. Altogether, we have that for any ¢ € [0, Tiax),

lu@lz2 S Nusn@llizz + 1P>Nu<ene Oz + lusene @22
Su NP+ N Vucony Ol 2 + 7' NO T Vull o2

~u

SUNVZ2ENTp4 e IN@
Using (5-9), we can make the right-hand side here as small as we wish. (Choose N small, then n small,
and then ¢ close to Thax.) Because mass is conserved under the flow, this allows us to conclude that
||M||L,°°L§ = 0 and thus # = 0 in contradiction to the hypothesis ”“”L,“i([O,T.mx)xW) = +00. O
6. The frequency-localized interaction Morawetz inequality

In this section, we prove a spacetime bound on the high-frequency portion of the solution:

Theorem 6.1 (a frequency-localized interaction Morawetz estimate). Suppose u : [0, Tnax) X R3 — Cis

an almost periodic solution to (1-1) such that N(¢t) > 1 and let I C [0, Thax) be a union of contiguous
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characteristic intervals Ji. Fix 0 < no < 1. For N > O sufficiently small (depending on no but not on I),
f / ey (6, O dx dt Sy no(N73+K), 6-1)
IJR3

where K = f ;N ()~ dt. Importantly, the implicit constant in the inequality above does not depend on
no or the interval 1.

Unlike Theorem 4.1, the argument does not rely solely on estimates for the linear propagator and is
not indifferent to the sign of the nonlinearity. Instead, we use a special monotonicity formula associated
with (1-1), namely, the interaction Morawetz identity. This is a modification of the traditional Morawetz
identity (cf. [Lin and Strauss 1978; Morawetz 1975]) introduced in [Colliander et al. 2004]. We begin
with a general form of the identity:

Proposition 6.2. Suppose id;¢p = —A¢ + |p|*¢ + F and let

M) =2 / /R B0t =) Il ()G} dx dy, 62)
for some weight a : R? — R. Then
0,M (1) :A3A3{g‘akk<x—y>|¢(x)|6|¢<y>|2 (6-3)
+2a (x — y) ¢ () |* Re[dx (1) F(x) — Fr (X)p(x) ] (6-4)
+4a(x — y)Im F(y)p()) (Im ¢ (x)$(x)) (6-5)
+daji(x — Y[lp MG ()i (x) — ImG(»); (»)) (Im b (x) ¢y (x)) ] (6-6)
—aj0(x = ) 6O FP 01 dx dy. (6-7)

Subscripts denote spatial derivatives and repeated indices are summed.

The significance of this identity to our problem is best seen by choosing a(x) = |x| and ¢ to be a
solution to (1-1). In this case, & = 0 and the fundamental theorem of calculus yields

81 / / B0 dxdr = 20M Oy = O 2 e 1Bl 2 s iy
1 JR . .

The left-hand side originates from (6-7); the terms (6-6) and (6-3) are both positive.

Unfortunately for us, a minimal blowup solution need not have finite L2 norm at any time. Thus
it is necessary to localize the identity to high frequencies, that is, choose ¢ = u- . Naturally, this
produces myriad error terms; nevertheless, in spatial dimensions four and higher they can be controlled
(cf. [Ryckman and Visan 2007; Visan 2007; 2012]). In the three-dimensional case under consideration
here, there is one error term (originating from (6-5)) that cannot be satisfactorily controlled. (See also
Remark 6.9 at the end of this section.) This was observed already in [Colliander et al. 2008] and as there,
our solution is to truncate the function a. This truncation ruins the convexity properties of a that made
some of the terms in Proposition 6.2 positive, thus creating more error terms to control.
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For reasons we will explain in due course, it is important to perform the cutoff of @ in a very careful
fashion. We choose a to be a smooth spherically symmetric function, which we regard interchangeably
as a function of x € R or r = |x|. We specify it further in terms of its radial derivative:

1 if r <R,
a0)=0, a >0, a,<0, a=31—J'log(r/R) ifeR<r <e’/ VR, (6-8)
0 ife/’R <r,

where Jo > 1, J > 2Jy, and R are parameters that will be determined in due course. It is not difficult to
see that one may fill in the regions where a, is not yet defined so that the function obeys

10ka,| < J7'r7F foreach k > 1, (6-9)

uniformly in r and in the choice of parameters.
When |x| < R, we see that a(x) = |x|, while a is a constant when |x| > e’ R. The key point about the
transition between these two regimes is that

2 2Jo 1

—ar =2 — but |arr| = — (6'10)

r Jr Jr
when eR < r < e/~ R. Thus the Laplacian ag; = a,r + %a, is dominated by the first derivative term
and so remains coercive at these radii. (This also appears implicitly in [Colliander et al. 2008, §11] and
is the key point behind the “averaging over R” argument there.)

As noted above, we will be applying Proposition 6.2 with
¢ =upi:=u-p, andso F= PyF(u)— F(upi). (6-11)

(We will also write uj, :=u<y.) Here N is an additional parameter that will be chosen small (depending
on 1o and u). We require that N, R, and J are related via

e’RN =1. (6-12)

Actually, it is merely essential that e/ RN < 1, but choosing equality makes the exposition simpler.
Our first restriction on these parameters is that N is small enough and R is large enough so that given

n =n(no, u),

/ Vit (1, )P dx + / N (e, ) dx + / Vit OPdx <2 (6-13)
R3 R3 lx—x(t)|> £

uniformly for 0 < ¢ < Thax. The possibility of doing this follows immediately from the fact that u is
almost periodic modulo symmetries and N (¢) > 1.

Before moving on to estimating the terms in Proposition 6.2, we pause to review the tools at our
disposal. Besides using the norm | uy; || 4, to estimate itself, we will also make recourse to Theorem 4.1
and Proposition 3.2. For ease of reference, we record these results in the forms we will use:
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Corollary 6.3 (a priori bounds). For all 2 + =3 3 with2 <qg<ooandanys <1—3

q
1
IVatoll o, + [N 1V i o, S (14 N3K)Y (6-14)
Under the hypothesis (6-13),
lwroll g0 Su 'L+ N2 KOV, (6-15)
Furthermore, for any p < Re! = N1,
/ sup / uni(t, )P dydt Su p(K+N72). (6-16)
I xeR3 J|x—y|=p

Proof. Recall that Theorem 4.1 implies
AM) = Vi |? P M)
(M) = > VU oo gy | Su (L MPK)
M <M )

uniformly in M. Setting M = N yields all the estimates on u, stated in the corollary. More explicitly,
the g = 2 case of (6-14) as well as (6-15) follow from this statement and (4-5). The other values of ¢
can then be deduced by interpolation with the (conserved) energy.

Similarly, to estimate up; we write

2
MYV Pl S WVl o, S AGDY VUl D Su (14 M3,

multiply through by M*~!, and sum over M > N. Notice that the condition 3 + s < 1 guarantees the
convergence of this sum.

Claim (6-16) will follow by combining Proposition 3.2 and Theorem 4.1. First we write (id; +
MNu-y = F+ G with F = P>N@(u2>Nu3) and G = P>N®(uiNu) and then estimate these as follows:
By Theorem 4.1 and (4-14),

1N 21 S el e o 1By 23 Su N2+ K2,
while by Bernstein, Theorem 4.1, and (4-5),

-1 4 -1 2 2
1G U205 S NTNVO@oy)ll 205 S N7 IVall o2 Nl oo g lusnllys
—1 1/2 ¢ 1/2
<y N1 N2

Putting these together with Proposition 3.2 yields

1/2||5P“>1\’”LZLOO(IXW) SuN'+ (Nl/z +p_1/2)(K + N_3)]/2'

Noting from (3-1) that, modulo a factor of 0732, Fu- (¢, x) controls the Lﬁ norm on the ball around
x, and recalling the restriction on p, we deduce the claim. O

We now will analyze the individual terms in Proposition 6.2, beginning with the most important one:
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Lemma 6.4 (mass-mass interactions).

172€2J

-3
7 (K+N77).

sl )~ [ [ [ e =3 i )Pl o dx dyar 5,
t,x I

Proof. In three dimensions, Alx| = 2|x|~! and —(4m|x|)~! is the fundamental solution of Laplace’s
equation. In this way, we are left to estimate the error terms originating from the truncation of a at radii
|x — y| > R. Combining (6-9) and (6-16) yields

J
/ / / ke = )] i ) Pluni (1P dox dy dt S T~ lunill ]2 Y (RT3 (ReN(K +N72).
1 [x—y|>R I
j=0

To obtain the lemma, we simply invoke (6-13) as well as (6-12). O

The second most important term originates from (6-3). Its importance stems from the fact that it
contains additional coercivity that we will use to estimate other error terms below.

Lemma 6.5. We estimate (6-3) in two pieces:
B = / f / $a43 (x — i 00 Cluni () P dx dy dt > 0, 6-17)
1J Jjx—y|<e! DR
as ayi > 0 there, and on the complementary region,
J2 -
[l age = () (P dx dydr S H(K+NT). (618)
1J Jjx—y|ze! "R

Proof. That ag; >0 and hence B; > 0 is immediate from (6-10). Further, by construction, |agx| < Jo(J r)~!
when r > e/~ R. In this way, we see that (6-18) relies only on controlling

J . 6 . 2
/f/ 0ltni (X)[°[uni (y)] dx dy dr,
1JJel~lR<|x—y|<e’R Jlx =yl

J
. ) )
Su JolluhillgrooLg E (Je!R)'(e/R)(K+N) 5, 17°(K+N_3),
Jj=J—Jo

as needed. O

which by (6-16) is

Now we come to the most dangerous-looking term, (6-6). Satisfactory control relies on the full strength
of (6-10).

Lemma 6.6. Let
@ ji(x, y) = Juni ()20 1003 (¥) Dt (x) — (I Ty ()3 e () (I 2 () e ()
Then
_ /1 // 4aji(x — y)@jx(x, y)dxdydt <, (772 + ?)(K +N7)+ Bl

(For the B notation, refer to (6-17).)
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Proof. As aji(x — ) is invariant under x <> y, we may replace ® by the matrix
%q’jk(x’ )+ %ijk(y, x),

which is Hermitian-symmetric. Moreover, for each x, y this matrix defines a positive semidefinite qua-
dratic form on R3. To see this, notice that for any vector e € R* and any function ¢,

|exe; (Im @ (y)p; (1) Am P (x) ¢ (x)| < ¢ (M le- V()] g (x)] le - Ve (x)]|
<316WPle- VoMP + 316 MPle- Vo).
As aji is a real symmetric matrix (for any x and y), its eigenvectors are real. Thus, wherever a i is
positive semidefinite (i.e., a is convex), the integrand has a favorable sign. In general, the eigenvalues

of the Hessian of a spherically symmetric function are a,, and r~la, with the latter having multiplicity
two (ambient dimension minus one). In our case a, > 0 and |a,,| < J —1,=1 Therefore, we are left to

\V/ ; 2 ; 2
//f | Vi () || uni ()] dx dy dt. (6-19)
1 R<|x—y|<e’R Jlx =yl

To do this, we break the integral into two regions: |x —x(¢)| > R/2 and |x — x(¢)| < R/2. In the former
case, we use (6-13) and (6-16) to obtain the bound

estimate

J

Su ViRl 2 ooy DL€ R @ RY(K +N7) <P (K +N79).
j=0

When |x —x(#)| < R/2, we further subdivide into two regions. When additionally |x — y| > Re’! =0 we

estimate in much the same manner as above to obtain the bound

J
SullVullfpz D (TR (/R(K+NT) Sy $(K+N7).
j=J—Jo

This leaves us to consider the integral (6-19) over the region where |[x — x(¢)| < R/2 and |x — y| <
Re’~%_ Here we use the fact that by the almost periodicity of u (cf. also Remark 1.3 and (6-13)),

/ Vini(r, 0P dx < f uni(, [ dx <o f uni (7, )6 dx,
R R3 lx—x(1)|<R/2

uniformly for # € [0, Tjnax). We also observe from (6-10) that Jo(Jr)~! < ap; recall Jy > 1. Therefore,
the remaining integral is <, JiOBI. ]

The terms appearing in (6-4) are referred to as momentum bracket terms on account of the notation
(F, ¢}, :=Re(FVe — pVF). (6-20)

Note that applying Proposition 6.2 with ¢ = u. y gives & = Pp F(u) — F (upj). These error terms are
comparatively easy to control:
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Lemma 6.7 (Momentum bracket terms). For any ¢ € (0, 1],

2
//W /W |uni (2, )’)|2Va(X—y)'{9,¢>}pdxdydt§u831+n||uhi||i4 —{—(8_1)74_3]70)(N—3+K)_ 6-21)
I : : tx

Proof. We begin by expanding the momentum bracket into several terms. First, we note that { F(¢), ¢}, =
—%V|¢|6 and so

{F, unitp = =3V (Jul® — Juio]® — Junil®) — {F () — F (u0). uro}p — { PioF (u), i} p.

Then, using {f, g}, = V(fg) + O(fVg), we obtain

5
VY 0,y + BuPuniud, Vi) + BuPudVuro) + VB (uni Pio F () + BuiV P F (w).  (6-22)
j=1

We will treat each of these terms in succession. The presence of the gradient in front of a term is a signal
that we will integrate by parts in (6-21) before estimating its contribution.
We begin with the first term in (6-22). Integrating by parts and using

5

TP 6 o1y, |2 3
D il l1ol®™ < eluanil® + & uaro | e [ Juni] + Ju1o] ]
j=1

we find that we need to obtain satisfactory estimates for

. / f e e — st ) Plugi(e. 01 dx dy dir, (6-23)
1
which follow already from Lemma 6.5, and for

/// luni (¢, ¥) 1o (t, X) 1 |uni (¢, ) |[[uni (£, )| + |10 (2, X) |1
1

elx —yl

dxdydt. (6-24)

(To obtain this compact form, we use the fact that |ai(x — y)| < |x — y|~!.) To bound this second
integral, we use the Holder and Hardy-Littlewood—Sobolev inequalities, as well as Corollary 6.3 and
(6-13):

—1 —1 2 2 3
(6-24) S e [l sk funil P o Nuenill 3 o1 4, so 113 oo 6
L;Lx t~x L[LX 1 X
—1 2 2 3
S lunill ez lunillyspa ol oo lttoll 7 oo 6
X X

< e "IN+ K).
We now move on to estimating the contribution of the second term in (6-22). This is easily estimated
using Corollary 6.3:

2 2 2 2 —1 3
1B uniuio Vo)) S Nunill e 2 IV wioll 2 p Nto oo Nt e g S N (1 4 NK).
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This takes the desired form when multiplied by

[ e 0Py <. (6-25)
R
To control the third term in (6-22), we use Bernstein together with Corollary 6.3:
19 Vi)l < IVuoll 2pe il el
Su N2 Vol 2o llunill s
Su N unillys +N7H(1+NK).

Next, we estimate the contribution from the fourth term in (6-22), which, after integration by parts,
this takes the form

- /1 / it ¥) e (x — D (uni Pio F(0)) (1, x) dx dy di.

To continue, we write upi (7, x) = div(VA ™ up;(z, x)) and integrate by parts once more. This breaks the
contribution into two parts; after applying Holder’s inequality and the Mikhlin multiplier theorem, the
total contribution is bounded by

-1 2 —1

= i s NV 1 il 26 IV ProF @)l a5 (6-26)
-2 2 -1

72 il o 25 VT il 2l Pro F (@)l o 1215 (6-27)

Applying the Hardy-Littlewood—Sobolev inequality to the first factor in each term and using Sobolev
embedding on the very last factor, yields

(6-26) +(6-27) < [[lunil? | 3 [1V 17 tni | 2 IV Pl F GOl s 4. (6-28)
To estimate V P, F(u), we decompose F(u) = F(uy) + @(upu*). Using Holder, Bernstein, and
Corollary 6.3, we obtain
IV P F (o)l 3,45 S NYHIVE o)l 311 S NI Vitoll 23 lunoll o s Su N¥*(1+NK)VE,
IV Po@ it o, 45 S NP lluniee || gy 2 S N il g Nl foe g S N> lluill
Putting these together with Corollary 6.3 and (6-13) yields
(6-28) 5 Nluenill o2 Nluenill s |l VI unill 26 (N4 A+ NPV 4 N2 il 0
SuntN " Hunills N2+ N K2 (N1 4+ N KV 4+ N i 1)
Sun (lunillys + (N7 +K))
For the fifth (and last) term in (6-22), we again write up; = div(VA ™ upy). After integrating by parts
once, the contribution splits into two pieces, one of which is controlled by (6-26) and another which we

bound by
| (Va) s funil | oo oo [IV1 ttni | 26 1A P F @1l 2 5. (6-29)
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We now decompose F(u) = F(uy,) + @(uhlulo u?) + @(uﬁl 3. Using the Holder and Bernstein inequal-
ities, we deduce

4 3 1/2
IAPOF o)l 2,05 S NI Vatoll 216 1ol 06 Su N(L+N K2,

2.2 2 2 2 3 1/2

1A Po@unittig®)|l 2,65 S N2 llunill erz 1ol 7o 1l o Su N1+ NK)V2,

and
3 5/2 5/2
| A Pio@(upu M2 <N ||Mh1||L4 IIMIILooLa Su N IIumII

Putting it all together we find
(6-29) S llunill e o N2 A+ N K2 (N (L NP K)o+ N2 ui 72 )
S (lunillyy + N7+ K)).

With the last term estimated satisfactorily, the proof of Lemma 6.7 is now complete. (]

Looking back to Proposition 6.2, we are left with just one term in 9, M (¢) to estimate, namely, (6-5).
As in [Colliander et al. 2008], we call this the mass (Poisson) bracket term and use the notation

{F, P)m =Im(F¢).
Notice that {|¢|*¢, ¢},, = O for any function ¢.

Lemma 6.8 (mass bracket terms). For any ¢ > 0,

‘Im//E/}{% Unitm (¢, y)Va(x —y) - Vuni(t, X)uni(t, x) dx dy dt 5771/4(||uhi||i4 +N7+K).
1 R R t,x

(6-30)
Proof. Exploiting the cancellation noted above and
F(u) — F(ugi) — F (t10) = D (urotenint” ),
we write
{F, unitm = {Pni F(u) — F (upi), tpilm
= {PhilF(u) — F(uni) — F(u1o)], unitm — { PioF (uni), unitm + {Pri ' (U10), Uni}m
= @(ulouﬁiu3) —{PioF (uni), uni}m + {Poi F (u1o), Uni}m. (6-31)

We will treat their contributions in reverse order (right to left) since this corresponds to increasing com-
plexity.
The contribution of the third term is easily seen to be bounded by

2 -1
Nl Venill oo £t i Poi F (uio) | 11 - S I Vuenill oo p2 lunill oo p 2 N7 IV F uio) 112
, A t X t=x
2a7-3 2 2
S PN 1Vt 2o 0124, Nt

< P(NT+K).
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For the second term in (6-31) we write up; = div(VA™'uy;) and integrate by parts. This yields two
contributions to LHS(6-30), which we bound as follows:

i Varnill o1 [1V17 i 2,1V Plo F ari) | 205 S Nl o2 N 72U+ N2K) VN2 F i)l 211
Sun(N T2 K2 unill s Nuenill e
Su 77(||Mhi||iix +N+K)
and

1611 s ot Voan | L 1V~ g ||L,2L2 I Pio F (uni) |l 43

S IVunill e 2 llunill 2 N 724 N2 KOVENYHF i) | g

1/4

1/4 -3 1/2 15/4
Su lnill e NYANT 4+ KOV il o Nloenill) L w12
s > t X

L1
S (lunill s +N72+K).

We now move to the first term in (6-31). This term, or more precisely, the term @(uloufli) contained
therein, is the reason we needed to introduce the spatial truncation on a. Using Re’ = N~!, we estimate
this term via

2 3 3 0 py\3/4,1/2 3174
Vol e 2 el IVl o i1 ool o Nl o S luamilSy (€7 R0 (1 4+ N2 K)Y
1/2 4 -3
Sun P (lunillys +N72+K).
This completes the control of the mass bracket terms. U

Proof of Theorem 6.1. From Hoélder’s inequality, we see that when ¢ = uy; and a is as above, the
interaction Morawetz quantity defined in (6-2) obeys

3 373
Sup|M(t)| S2”uhi”Lt00L2(1XR3)||vuhi||Lr°cL§(lx[R3) SJM n N )
tel x

provided, of course, that N is small enough so that (6-13) holds. Applying the fundamental theorem of
calculus to the identity in Proposition 6.2 and putting together all the lemmas in this section, we reach
the conclusion that

1 1 1 J? 2J _
B0l p s, + Br S (4 ) Bt mt by sy + (0 + 240 025 )V 4 K.

We remind the reader that this estimate is uniform in ¢, n € (0, 1], but was derived under several overar-
ching hypotheses: (6-13), NRe’! =1,and J >2Jy > 2.

We now choose our parameters as follows: First ¢ and JO_I are made small enough so that the B,
term on the RHS can be absorbed by that on the LHS. Next  and J ! are chosen small enough both to
handle the L;"x on the RHS and to ensure that the prefactor in front of (N —3 4 K) is smaller than ny. We
now choose R and N~! large enough so that (6-13) holds and then further increase N~! or R so as to
ensure NRe’ = 1.
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To fully justify bringing the two terms across the inequality, we need to verify that they are indeed
finite. This is easily done:

4 1/4 4 -3 4 -3 -3 2
lunillds S NVI umylda,s SN Vanillds s SuN >+ N / N@)? d1,
t,x t=x t=x I

by Sobolev embedding, Bernstein, and Lemma 1.7. Similarly,
—1 2 5/4 19/4
Br S el s luen P e i 12 Mol
9/4 19/4 -3 -3 2
S g Tl NV 65 s S N5 N2 [N 02a,
X ¢ X 1
by also using the Hardy-Littlewood—Sobolev inequality. ]

Remark 6.9. As noted in the course of the proof, the necessity of truncating a (x) stems from our inability
to estimate one term. It would be possible to give a much simpler proof if we could show (a priori) that

lupgiolly, Su N72+1NK, (6-32)

for N sufficiently small. We will now describe what appears to be an intrinsic obstacle to doing this.

With current technology, proving (6-32) without using the interaction Morawetz identity seems to
require proving that it also holds for almost periodic solutions of the focusing equation; however, the
static solution W described in Remark 4.3 shows (6-32) does not hold in that setting. From (4-18) and
simple arguments,

lim N™' | [Won(0)] Wey(x)dx = lim N—‘/ W (x)° Wy (x) dx
N—0 R3 N—0 R3

= lim N / EPIW )P /N) di ~ 1.
—0 R3

As N(t) =1, it follows that K = |I]| and so ”W}finO”L}X 2 NK for N small.

7. Impossibility of quasisolitons

In this section, we show that the second type of almost periodic solution described in Theorem 1.8,
namely, those with fOT'““ N(t)~'dt = oo, cannot exist. This is because their existence is inconsistent
with the interaction Morawetz estimate obtained in the last section.

Theorem 7.1 (no quasisolitons). There are no almost periodic solutions u : [0, Tpax) X R3 — C o (1-1)
with N (t) = Ny > 1 on each characteristic interval Ji C [0, Tiax) which satisfy ||\u ||L,“;([0,Tmax)xR3) =+00
and

Tm ax

N@)'dt = co. (7-1)
0

Proof. We argue by contradiction and assume there exists such a solution u.
First we observe that there exists C(u#) > 0 such that

N() lu(t, x)[*dx > 1/C(u) (7-2)
lx—x(@)|<C(u)/N(t)
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uniformly for ¢ € [0, Tihax). That this is true for a single time ¢ follows from the fact that u(¢) is not
identically zero. To upgrade this to a statement uniform in time, we use the fact that u is almost periodic.
More precisely, we note that the left-hand side of (7-2) is both scale- and translation-invariant and that
the map u(t) — LHS(7-2) is continuous on LS and hence also on Hx1

Moreover, by Holder’s inequality,

N (@) usn (t, O dx Su llusw (@7 for any N >0,
lx—x()|<Cu)/N () *

uniformly for ¢ € [0, Tipax). Combining this with (7-2) and Theorem 6.1 shows that for each ng > 0 there

exists some N = N (19) sufficiently small so that

fN(t)_ldt <. noN_3+nofN(t)_1dt
1 1

uniformly for time intervals I C [0, Tinax) that are a union of characteristic subintervals Ji. In particular,
we may choose 1 small enough to defeat the implicit constant in this inequality and so deduce that

Tmax T
f N~ 'dr= lim f N tdr <, 1,
0 T /" Tiax 0

which contradicts (7-1). |
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