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Given an n-dimensional compact Riemannian manifold (M, g) without
boundary, we consider the nonlocal equation

e*Plu+u=u’ in (M,g),

where P, stands for the fractional Paneitz operator with principal symbol
(—Ap)°, s€(0,1), pe(1,2; —1) with 2] := nz_"ZS, n > 2s, represents the
critical Sobolev exponent and ¢ > 0 is a small real parameter. We construct
a family of positive solutions u. that concentrate, as ¢ — 0 goes to zero,
near critical points of the mean curvature H for 0 <s < % and near critical
points of a reduced function involving the scalar curvature of the manifold M

for%5s<1.
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1. Introduction and preliminary results

Let s € (0, 1) and let (M, g) be an n-dimensional smooth compact Riemannian
manifold without boundary with n > 2s. We consider the nonlocal problem

(1-1) e¥Plu+u=u’, u>0in(M,yg),

where P, is the fractional Paneitz operator whose principal symbol is exactly (—A,)*,
pe 1,2y —1) with 2} := nEnZv is the critical Sobolev exponent and & > 0 is a small
real parameter. In this paper we study concentration phenomena of solutions to

problem (1-1) as the parameter & goes to zero. We prove that such solutions exist
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and concentration occur near critical points of the mean curvature H for 0 < s < %
and near critical points of a reduced function involving the scalar curvature of the
manifold M for % <s<l.

In the local setting (i.e., s = 1), an analogue-type result has been obtained by

Micheletti and Pistoia [32]. They considered the following problem:
(1-2) —&?Agut+u=u’, u>0in(M,yg),

where (M, g) is a smooth compact Riemannian manifold of dimension n > 2, A, is
the Laplace—Beltrami operator on M, p > 1 for n =2 and

n+2

n—

l<p<2—1= for n > 3.

They constructed a family of positive solutions which concentrate, for sufficiently
small values of ¢, near stable critical points of the scalar curvature S, of the metric g.
Precisely, if J, is the energy functional defined by

1 2,12 1 1
JS(M):EA[|Vgu| +zM —mup"‘ d/Lg,
they proved that the following asymptotic expansion holds:
(1-3) Je(e) = co — 16784 (€) + 0(e?),

where cg and ¢ are explicit constants. Since any critical point of J; is a solution to
problem (1-2), it turns out that is the scalar curvature function which is relevant
for point concentration in M for problem (1-2). On the other hand, consider the
following local singular perturbed Neumann problem:

3
(1-4) —2Au+u=u, u>0in Q, a—” =0 on 9,
V

on a smooth bounded domain €2 in R", where ¢ is a small parameter, v denotes the
outward normal to d€2, and the exponent p > 1. Lin, Ni and Takagi [30; 33; 34]
proved that equation (1-4) possesses a least-energy solution u, which concentrate
near maximum points of the mean curvature H of 9<2 for ¢ sufficiently small. As
above, the proof is based on an asymptotic expansion of the associated energy
functional. They showed that

(1-5) Je(up) = 31(@) — ceH(E) +0(e),
where ¢ > 0 is an explicit constant, w is the unique ground state solution of

Aw—w+wP =0, w >0 in R",
w(0) = maxyere w(y),

limy| & 4o w(y) =0,
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and /[w] is the ground-state energy

1
I[w]=%/ |Vw|2dy—|—%/ wzdy—m/w”“dy.
RV! RV! n

This time it turns out that the mean curvature of the boundary of €2 is relevant for
point concentration of problem (1-4).

The main objective of this paper is to extend the previous results to the nonlocal
setting. Before stating our main results we introduce some preliminary notations
and definitions, we refer to [5; 6; 8; 20; 26] for more precise details.

Given an n-dimensional smooth compact Riemannian manifold M = M" without
boundary, with n > 2 and let X = X"*! be a smooth (n + 1)-dimensional manifold
whose boundary is M". A function p is said to be a defining function of the
boundary M" in X"+ if

(1-6) p>0in X", p=0onM" and dp#0 on M".

We say that gt is conformally compact if, there exists a defining function p,
such that the setting g = p2g™*, the closure (X"*!, g) is compact. This induces
a conformal class of metrics g = grpy» on M" as defining functions vary. The
conformal manifold (M", [g]) is called the conformal infinity of (X ntl oty

A metric g7 is said to be asymptotically hyperbolic if it is conformally compact
and the sectional curvature approaches —1 at infinity.

Given a conformally compact, asymptotically hyperbolic manifold (X"*!, g*)
and a representative g in [g] on the conformal infinity M, there is a uniquely
defining function p such that, on M x (0, §) in (X, g7), has the normal form

g =p2(dp* +gp),

where g, is a one-parameter family of metrics on M satisfying g,,, = g. Moreover,
gp has an asymptotic expansion which contains only even powers of p, at least
up to degree n. It is well known (see Mazzeo and Melrose [31], Graham and
Zworski [27]) that, given f € C*°(M) and z € C, the eigenvalue problem

(1-7) —Agrv—z(n—z)v=0 inX
has a solution of the form
(1-8) v=Fp" "+ Gp*, F,GeC®X) and F,—0=7f

for all z € C unless z(n — z) belongs to the pure point spectrum of —A,+. Now, the
scattering operator on M is defined by

1-9) S@f =G,

which is a meromorphic family of pseudodifferential operator in {z € C; Re(z) > %}
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We define the conformally covariant fractional powers of the Laplacian by

—2%5T(s) .
(1-10) PS = Ps[g+ g] = r(lv—s)c (% +S) lf S ¢ N,
g (_1)s22ss!(s -1 Reszzgﬂ S(z) for s eN,

whose principal symbol is exactly (—Ag)*. Here Res,—, S(z) is the residue at sg
of S.
Notice that if (X, g™) is Poincaré—Einstein, we have for s = 1

1, _ n—2
Pgu = —Agu + ng(l/l),

which is nothing but the usual conformal Laplacian, and for s =2 we have

szu = (—Ag)zu - divg((cl R, — o Ricy) du) + n;4 Qgu,

which is nothing but the Paneitz operator.

The operator P; = P* [g", g] satisfy an important conformal covariance property
(see [8] and [27]). Indeed, for a conformal change of metric

go =Ygy >0,

we have that
Plgt, glp = v "I/ 1= ps[et el (vg)

for all smooth functions ¢ defined on M.
Finally, we define the fractional scalar curvature @, associated to the conformal
fractional Laplacian P, by

(1-11) 0= P3(1).

According to [8], it is natural to consider the following degenerate equation with
the weighted Neumann boundary condition:

o 1=2s . . —
(1-12) { div(p' ™ VU)+ E(p)U =0 in (X, g),

AU =0 on (M, g),

where g := p”g* is a compact metric on the closure X of X, g its restriction onto
M (¢ = gm) and

E(p):=p~ T (=Ag —2(n =) p" 7,

with 2z :=n 4+ 2s and

1-25 0U
ap

’

(1-13) U == —k, lim p
p—0
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where v is the outward normal vector to M = 9 X and

— I"(s)

(1-14) Ky 1= =TT

Let Ext’(«) be the s-harmonic extension of u and denote it by U. Chang and
Gonzélez [8] proved that the generalized eigenvalue problem (1-7) on a noncompact
manifold (X"*!, g*) is equivalent to a linear degenerate elliptic problem on the
compact manifold (X"*!, g) for g = p?g*+. Moreover, they identify the fractional
Laplacian defined above with the normalized scattering operators and the one given
in the spirit of the Dirichlet-to-Neumann operator by Caffarelli and Silvestre in [6].
Precisely, they proved the following result, which will play a crucial role in this
paper and provides an alternative way to study problem (1-1).

Proposition 1.1 [8, Theorems 4.3 and 5.1]. Let (X"*!, g%) be a asymptotically
hyperbolic manifold with the conformal infinity (M", [g]) and p the geodesic defin-
ing function of g. Assume also that the trace H of the second fundamental form
mij = —(V,0i, 0j)g on M = 30X vanishes if s € (%, 1). For a smooth function u
on M, if v is a solution of (1-7) and satisfies (1-8), then the function U := p*™""v
solves

(1-15) —div(,ol_ZSVU) +E(p)U=0 in(X,g) and U=u on(M,yg),

where g := p*gT, E(p) = p‘l_z(—Ag+ —z(n —2))p" %, and 2z := n + 2s.
Moreover,

asU for s € (0, D\{3}.

85U+%Hu for s = %

(1-16) P () = {

Here the operator 0, U denotes the weighted normal derivative defined in (1-13).

For rg > 0 sufficiently small, it also holds that

(-1T) E(o) = "2 [Rgp'™ — (Rer +n(n+ 1)p” 1 on M x (0, r0).

Notice that the transformation law of the scalar curvature (see (1.1) in [20] and (2.3)
in [28]) implies that

(1-18)  Rg+ = —n(n+ 1) +npd,log(detg(p)) + p*R; on M x (0, ro),
then, using the fact that

(1-19) 8, log(det g(p))jp=0 = Tr(g(p) "' ,8(p)) ,_, = —2H.
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the term E(p) in (1-17) becomes

1200 E(@=—("2)0, logetg(p)(@)p™>
=—("52) 95 logdet g(p)) p=0(@) p~2 +0(p' )

= (52 H@ ™ +0(' )

for all z = (o, p) € M x (0, rp).
Observe that (1-18) yields

Rg+ +n(n+1)=o0(1)

near M for all asymptotically hyperbolic manifolds, where o(1) is a quantity which
goes to 0 uniformly as p — 0. We assume that for % <s < 1, the scalar curvature R+
in X satisfies the following decay assumption

(1-21) Re+ +n(n+1) = 0(p2) as p — 0 uniformly on M.

Assumption (1-21) naturally appears to control extrinsic quantities such as the mean
curvature H or the second fundamental form = on M, on the other hand, it is an
intrinsic curvature condition of an asymptotically hyperbolic manifold, which is
independent of the choice of a representative of the class [g]. Consequently, we
have immediately from (1-21) (see, for instance, [11, Lemma 3.2]) that

(1-22)  H=0 and Rylgl= 52w} + 51 Rig)
Before stating our main result, we define on M
(1-23) B(6) = g(d +di1C; )R (§) + a1 C I 1P (6).

where the constants d, d;, C ,& and C no’q will be defined later in (4-7), (4-8) and (4-19)
respectively. Our main theorem reads as:

Theorem 1.2. Let (X", gT) be an asymptotically hyperbolic manifold with the
conformal infinity (M", [g]) such that M = 0X. Assume that n > 2s + 2 and let
H be the trace of the second fundamental form of (M, g). Then there exists g9 > 0
such that for any ¢ € (0, &g), problem (1-1) has a solution u, which concentrates at
a point § € M as ¢ goes to zero, where & is a critical point ofoor 0<s <y, and
is a critical point of the function E defined in (1-23), for 4 s<s<l prowded that
(1-21) holds.
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Observe that, solving our main equation (1-1) is equivalent to finding a positive
solution U to the problem

—div(p!=™»VU)+ E(p)U =0 in (X, 3),
(1-24) e¥SU =uP —u on (M, g),

U|M =u.
Up to a scaling in the second equation in the above problem (1-24), we are led to
study the following nonlocal equation

(1-25) (—Agg)sU+U:Up, v>0 in (M, g),

where M, = %M endowed with the scaled metric g, = giz g. For ¢ > 0 sufficiently
small, we will construct an approximate solution to our problem whose leading
term is a solution of the limit equation

(1-26) (=AYu+u=u?, u>0in H(R").

Precisely, we will look for a solution u, to problem (1-1) that concentrate at interior
points & of the manifold M which, at main order, looks like

(1-27) ue () ~ o 225,

&

where w is the solution of the limit problem (1-26).
We recall that, for s € (0, 1), the fractional Laplacian operator (—A)* is defined
at any point x € R" by

2u(x) —u(x+y)—ulx—y) dy
|y|r+2s

’

(128)  (—A)ul) =, /

n

where ¢, s is an explicit positive normalizing constant and H*®(R") is the fractional
Sobolev space of order s on R”, defined by

|u(x) —u)?

(1-29) H(R") := {u e L*(R"): s
R Jre X — |

dxdy<oo},

endowed with the norm
u(x) —u(y)? 12
1-30)  llullge@e = (/ |u(x)|2dx—|—/ WO TN axay) .
Rr R

n Jn |x _ y|n+23

We refer to [18; 29; 40] for an introduction to the fractional Laplacian operator.

Concentration phenomenon for related nonlocal PDE:s in the euclidean space have
attracted lot of attention. For example, if we consider the fractional Schrodinger
equation

(1-31) (=AY u+V@)u=f(x,u) in R
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under suitable conditions on the potential V and the nonlinearity f, existence and
multiplicity results of spike layer solutions have been obtained (see, for instance,
Alves and Miyagaki [1], Alves, de Lima and Nébrega [2], Autuori and Pucci [3],
Felmer, Quaas and Tan [22], Cheng [12], Secchi [35], Ddvila, del Pino and Wei [16],
Dipierro, Palatucci and Valdinoci [19], Fall, Mahmoudi and Valdinoci [21], Bisci
and Rédulescu [4], Servadei and Valdinoci [36; 37], Shang and Zhang [38; 39],
Caponi and Pucci [7], Fiscella, Pucci and Saldi [23]). See also [9; 10; 36].

Some results have also been obtained for the fractional nonlinear Schrodinger
(NLS) equation in bounded domains under Dirichlet and Neumann boundary condi-
tions. We mention the result of Dévila et al. [17] who built a family of solutions that
concentrate at an interior point of the domain for a fractional NLS with zero Dirichlet
datum. The Neumann fractional NLS have been considered in [41]. See also [13]
where concentration phenomena for a perturbed fractional Yamabe problem has
been considered.

The rest of the paper is organized as follows. In Section 2, we first give some
properties of the limit profile and the linearized operator around it. Then, we give
the asymptotic expansion of the metric and we prove some preliminary results.
Finally, we construct the first ansatz of the approximate solution and its decay
properties. Section 3 is devoted to the finite dimensional reduction procedure. In
Section 4, we prove our main result using the asymptotic expansions of the finite
dimensional problem obtained in Sections 4A and 4B. Finally, in Appendix, we
prove Lemma 2.7.

2. Setting-up of the problem

2A. Uniqueness and nondegeneracy for the limit equation. In this subsection,
we recall some known results for the limit equation (1-26). Frank, Lenzmann
and Silvestre [25] proved uniqueness and nondegeneracy of ground state solutions
for (1-26) in arbitrary dimension n» > 1 and any admissible exponent 1 < p < Zf%i
We summarize the results of [24] and [25] in the following lemmas.

Lemma 2.1. Letn>1, s € (0,1)and p € (1, %) Then there exists a unique
solution (up to translation) w € H*(R") of (1-26). Moreover, w is radial, positive,

strictly decreasing in |x| and satisfies

C C
2-1) — <

2 n
1+|x|n+2S_ (X)SW fOVXGR,

with some constants C, > Cy > 0.

Lemma2.2. Letn>1, s€(0,1)and p € (1, Zf%;) Suppose that w is the solution

of the limit problem (1-26). Then the linearized operator

Lo(®) := (=AY ¢+ ¢ — po? ¢
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is nondegenerate. That is, its kernel is given by
(2-2) ker Lo = Span{d,, w, ..., 0y, w}.

The nondegeneracy implies that O is an isolated spectral point of Ly. More
precisely, for all ¢ € (ker Lo)*, one has

(2-3) ILo(@) | 2wy = Pl g2 g

for some positive constant c. By Lemma C.2 of [25], it holds that, for j =1, ..., n,
0y, has the decay estimate

(2-4) |0y, 0] < W

It is well known that when s = 1, the ground state solution of (1-26) decays
exponentially at infinity. However, when s € (0, 1), the corresponding ground
bound state solution decays polynomially like W when |x| — oo.

Let W denote the s-harmonic extension of w to [F@’fl, that is, W satisfies

. _ . 1
div!=»VW)=0 in R}",

(2-5) BW =0 —w on R",
W=w on R".

Next, we define foralli =1, ...,n

(2-6) (0 = dy0(), xeR

and we set Z;(x,t) = Ext’(z;(x)), the s-harmonic extension of z;. It has been
proven in [15] that any bounded solution on R” x {0} of the linearized equation

. 2 . 1
div!=»Vv®)=0  in R},

2-7) { | o
0, =pwl~"®—-P on R"

is a linear combination of Z;.

2B. Preliminary results. We first give the asymptotic expansion of the metric of
an asymptotically hyperbolic manifold X near its boundary M. Next, we introduce
the functional setting and we give the first ansatz of the approximate solution and
its decay properties.

Asymptotic expansion of the metric g near the boundary. Let (X, g*) be an asymp-
totically hyperbolic manifold with boundary (M, g) and let p be the geodesic
defining function, so that (X, g) is a compact manifold where g = p%>g™. Assume
0e M and let x = (xq, ..., x,) € R" be normal coordinates on M at 0 and

(-x’ -xn-i-l) € Rn X (07 +OO)
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be the Fermi coordinates on X at 0. We set N =n + 1 and
(2-8) g =dx} +gij(x, xy)dx; dx;,

so that g); = g. Here the indices i, j run from 1 to n and summations over repeated
indices is understood. We have the following asymptotic expansion of the metric g
near 0, see Lemmas 3.1 and 3.2 in [20] and Lemma 2.2 in [28]. Precisely, we have:

Lemma 2.3. For (x1,...,x,) € R" and xy = x,41 > 0 small, it holds that
(2-9) gij = gij = 5,']' + 2711-ij + %Rikﬂxkxl + ZJT,-]"kkaN

+ Grinn Rinn)xay + O (x, xn) )
and

(2-10) detg=detg=1—2Hxy+ (H*>— ||7|*> = Ryn) x5 — 2H.; X X

— LRuxex + O((x, xp)1),
(2-11) /detg =/detg =1— Hxy + 3(H* — ||7||> — Ran)xy — H. xixy

— tRuxix; + O (x, xp)).

Here 7 stands for the second fundamental form of M = 0X, H is its trace, R;; are
the components of the Ricci tensor, R;j are the components of the Riemannian
tensor and Ryy = g'/ Rinjn. The indices i, j, k, and | run from 1 to n, summations
over repeated indices is understood and every tensors are computed at Q.

The functional setting. We define the space H (X, p'~%*) to be the weighted Sobolev
space endowed with the inner product

1
(2-12) (U, V)= En—ZSprl_z‘Y[(VU, VV); 4+ UV]dvol;

and the corresponding norm

811—2s

1/2
(2-13) WU |l = < /p‘—2~“[|VU|§ +U?] dvolg,) .
X

Let L{ be the Banach space L (M) equipped the norm

1 1/q
(2-14) Ulg,e = (8_” /M|U|q dV01g> .

It is clear that for any 1 <g < nE”ZS , the embedding of H!(X, p'=2)in LY (M) is

continuous and compact. Particularly, there exists a constant ¢ = c(s, n, X) such that

(2-15) [Ulg.e <cllUlls.

The next lemmas provide equivalent norms to the || - ||.-norm.
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Lemma 2.4. The norm

(2-16) MU ||os := ! 1=2\vU|2d ol—+l U? dvol "
&k - gn=2s Xp g Vvolz e" Juy 8

is equivalent to the norm || - || defined in (2-13).

Lemma 2.5. Assume that the mean curvature H on M = 0 X vanishes for s € [%, 1)
(which is the case when (1-21) holds) and there exists a constant C > 0 such that
the coercivity assumption

1 1-2s 2 2 1 )
on—2s </XP IVUIz+ E(p)U dVOl§+8_n/MU dvol,

/ o' =FBU? dvol;
X

2-17)

>
- 8n—2s

holds for arbitrary function U € H' (X, p'=%%). Then the norm

1 1 1/2
U |lg s i= (m;cs/x(p‘—zwvm; + E(p)U?) dvolg + g—nfMUzdvolg)

is an equivalent norm to || - ||,.

Proof. For the proof of the previous lemmas, we refer the reader to Lemmas 3.1
and 3.2 in [13]. U

We next define the trace operator
(2-18) it H' (X, p'™%) — LP(M)

by i(U) = Uy := u. The operator i is well defined, continuous and, compact for
21— The adjoint operator i* : LP — HY(X, p'=2), where # = %—I— B,
is a continuous map defined by the equation

I1<p<

—divt'"=»VU)+ E(p)U =0 in (X, 3),
(2-19) 82583U=v—u on (M, g),
U=u on (M, g),

where U =i*(v) is bounded thanks to Lemma 2.5. The above properties are proved
in [13]. We summarize them in the next lemma.

Lemma 2.6 [13, Lemma 3.3 and Corollary 3.4]. Assume n > 2s and p € (1, Zf—%i)

Then the embedding i : H L(X, p'=%) < LP(M) is compact continuous map. The

adjoint operator i* : LP — HY(X, p'=%), where p’ satisfying i = # - 2n_s
continuous map. In other words, if v € LY (M) such that U = i*(v) and u = i(U),

then there exists C = C(p) > 0 such that

isa

(2-20) lullzrany < ClVI Ly (-
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n+2s
> n—2s

Furthermore, for n > 2s and for any fixed q € (1 ), the adjoint map i* :

Li(M) — HY(X, p'=2%) is compact.

By Lemma 2.6, we can rewrite problem (1-24) in the equivalent way
(2-21) U=i"(f(w)) and U=u>0 on M
for U e H' (X, p'=%) and f(u) := u?.

Decay properties of approximate solutions. Recall that we want to find a solution U
to the problem

i al=2s 0 =
(2-22) { div(p'"*VU)+ E(p)U =0 in (X, g),

82583U=up—u on (M, g).

Let rg be a small positive real number be as in (1-17), we choose r < r( a positive
number less than quarter of the injectivity radius of (M, g). We define yx, to be a
smooth cut-off function such that x, =1 in (0, r) and O in (2r, 00). Observe that,
any point z € X near the boundary M can be described as z = (€, p) for some
£ e M and p € (0, 00).

Let W( -, -) be the s-harmonic extension of w, solution of the limit problem (1-26)
and define the scaled function W, (¢ > 0) by

(2-23) W, (x, xy) i= W<§ XTN) xeR", xy > 0.

Fix a point § € M, we define the functions W; ¢ on X by

X (d(z. ) Weexp; ' ). p) if d(z.€) <2r,

2:24) W, =W, (€, p) =
( ) We(2) e£ (&, 0) {0’ otherwise,

where exp is the exponential map on (M, g) and d( -, &) is the function defined
near the boundary of (X, g) by

d(z,£)? =d((E, p), &)* =du(, €)* + p?,

where dy; (-, £) is the geodesic distance from & on (M, g).
We look for a solution of problem (1-24) of the form

(2-25) U=W.e+,

where @ is a function defined on X whose H'(X, p!=2%)-norm is sufficiently small
and W, ¢ is the global approximation given in (2-24). Now, for £ e M, ¢ > 0 and
i=1,...,n, we introduce the functions

. o (d(z, Zé _lA, if d(z, 2r,
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where Zé, i=1,...,n, are defined by

(2-27) Zi(x, xn) 1= Z; (;‘ XN),

&

with Z; = Ext’(z;), the s-harmonic extension of the functions z; defined in (2-6).
Next, we introduce the subspace

(2-28) Keg:=Span{Z},, ..., 2!}

and we let K L be its orthogonal complement with respect to the inner product
() Yo that ls

(229) K ={UeH'(X.p'™): (2], U)eusx=0foralli=1,....n}.
Furthermore, denote by
(230)  Te:H'(X.p'™)—>Kee and T, :H'(X,p'™) > K,

the orthogonal projections onto K, ¢ and K j,é respectively.
The function U = W, ¢ + @ is a solution of (1-24) if and only if @ solves

(2-31) M Wee + @ —i*(i(fWee + @)} =0
(2-32) Meg[Wee + @ —i*(i(fWee + @)} =

We end this section by the following result which concerns the decay property
of W, and the functions Z! defined in (2-26). We postpone its proof to Appendix.

Lemma 2.7. Assume that n > 2, fix any 0 < R < R, and set A(R Ry ‘= B+ \B
Then as ¢ — 0 the following estimates hold true:

(2-33) f XN B|IVWe? dx dxy = O ™),
RnJrl\B
OE" T2 for n>2s+ 1,
(2-34) / CE|VWe P dxdxy = { O(2|Ing|)  for n=2s+1,
B O@E?™)  for n <2s+1,
O 2n—4s 2 2,
(2-35) / AW dxdoy = | O ) Jorm# s
AT O(e”|Ing|)  for n =2s + 2.

(R1,Rp)

Moreover, we have

(2-36) f XV EIVZPdxdxy = O™ fori=1,...,n
RnJrl\BJr

(2-37) Xy B (2D dxdxy = O™ fori=1,...,n,
+

A(Rl,Rz)
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and
OE" 22 for n>2s+2,
(2-38) / X B0, x)IP) IVWe 2 dx dxy = O(e|Ing|)  for n =25 42,
By, O(e¥—%) for n <2s+2.

3. The finite-dimensional reduction

In this section we will solve (2-31). Let us introduce the linear operator

Leg: (Keg)™ — (Keg)™
defined by

3-D Leg(®) =TI (@ —i*(i(f Wet)®))), Pe(Kee)"

Clearly, equation (2-31) is equivalent to

(3-2) Les(®)=Nee(P)+ Re,
where
(3-3) Reg =TI [i*(i(f WVee))) = Wee].

G4 Nep (@) =TI [i* (i (f Wer + ) — fWee) — [ Wep)@))].
Our first task is to study the invertibility of L, ¢. This is given by the next lemma.

Lemma 3.1. Suppose that n > 2s. Then, there exists gy > 0 and ¢ > 0 such that for
any & € M and for any ¢ € (0, &)

(3-5) ”Ls,é(q))”a,** > c|| Dl g5
forall ® € (K ¢)™.

Proof. The proof is based on classical blow up argument. We argue by contradiction,
assuming that there exist sequences &,, — 0, &, € M suchthat§,, - &, &, €K in £
with “q)m”&‘”“** = 1 such that

(3-6) Le, &, (Pp) =Vm and ||l o — 0.
We can write, by the above decomposition, that

(3-7) O =i (( (f We,)Pm)) = VY + s
with & = Y 1 (cidm me,ém € K. ¢. We claim that

(3'8) ||§m ”sm,** — 0.
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Indeed, multiplying (3-7) by Zém g, forl =1, ..., n and integrating, taking into
account that ®,,, ¥,,, € K at g, We get

n

1
COND S CVME O R / F'Wap6) O 2!, dvol,.
k=1 mJM

A straightforward computations yield

(3_10) <Z§na§ln’ Zémx%‘m>£’”’**

1 1-2s k ) k 1
= n—2s Ks p Vg ng Em Vg ng Em + E ('O)Zam Em ng Em dVOlg
m X
1
+— 2l . dvol
s I 8;1” M EmEm T EmEm 8
='<s/ xy " 1g(Emx, emxn)|?
B’"+/8m

(87 (Emx, emxn) 0 (Zi(x, xN) X (EmX, EmXN))
0 (Zi(x, xN) X (EmX, EmXN))
N (Zi(x, xN) X (EmX, EmxN)) O (Z1 (X, XN) X (EmX, Emxn))]dx dxy
+8,11+2SKS/ E(t)|g(emx, 8me)|%
+

Br/sm
(Zk (x, XxN) X (Emx, Sme)) (Zl (x, xn) X (Emx, 8me)) dx dxy

Jr/+ |§(8X,5XN)|%

r/em

(Zk (x, xn) X (mx, Sme)) (Zl (x, xn) X (mx, 5me))
= c +o(1),
where c is a positive constant. Then, setting

Xr(emy) CDm(eXPgm (gmy)) if y € B(O» F/Sm),
0, otherwise,

D, (y) = {

it is easy to check that }
” q)m “Hl(Rr_;_H,x}l\fh) <C

for some positive constant C. Hence,
z 5 Lpntl 125
o, =@ in H (R, x5y ),

and by the compactness of the trace operator we deduce that

d~>m—>d~> in LI 2n

loc

(R") forany 1 <gq <

n—2s"
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Using this, together with the fact that ®,, € K et &, We get

1
enIm '

1 1-2. 1 1
= gzln—Zs KS/X(’O ngzsm,fm ng)m + E(,O)ng’ » cDm) dVOlg,

1
+— / (1= f' We,£,) P 2L, . dvol,
8m M
=Ks/ x}v_ZSVZ,-V&Ddxde—i—/(l—f’(W))CTDZ,- dx+o(1)=0(1).
R%H M

Combining (3-9)—(3-11), we deduce that (cg),, — O forany k =1, ..., n, and the
claim (3-8) is proved.
Now, we consider the functions ¢, defined by

Xr(EmY) (expg, (emy)) if y € B(0,1/ep),
0, otherwise

om(y) = {

for any function ¢ € C§°(R"*!). We multiply (3-7) by ¢, we get

<CDm, (pm>sm,** = (i*(i(f/(wsm,ém)q)m)’ (Pm)>8m’>k>‘< + <lpm + Z Ckzifm,gm» §0m>
k=1

Em k%

Since

n
(v + 3zt coovm) =0,
k=1

Em k%

then, taking ¢,, — 0, we obtain
1-2s o & _ p—1& =
/ Xy V@V(pdxde_p/a) <1><pdx—/<l><pdx
Rfl:—l n Rn

for any function ¢ € C3° (R**1). This clearly implies that ® is a weak solution
of (2-7).
Moreover, 3
”qDHHl(R”jl,x}v*z’) < 00,

so the Moser iteration argument works and it reveals that D is L°°(R™)-bounded
(see the proof of Lemma 5.1 in [14]). This with (3-6), implies ® =0 in R".
On the other hand, using the fact that

1 _ _ 1
—e—n/ W, £,)®2 dvol, = —p/+ me’;mcb,znlg(sx, exn)|2 dx = o(1),
mJIM B

r/em
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together with (3-7), one deduces that

1 n
||<I>m||§m’** = g_n/A/If/o/\;emgm)cI)lf1 dvolg +<\llm +chZ§mgm, CI>m> =o(1),
m

k=1 Em kK

which gives a contradiction with the fact that ||®,,||,,, «« = 1. This concludes the
proof of the desired result. ([l

We next prove the following estimate on R, .

Lemma 3.2. Assume that n > 2s + 2, there exists ¢g > 0 and ¢ > 0 such that for
any &€ € M and for any ¢ € (0, &), we have

(3'12) ||Re,§”s,** =< ngs

where y is given by

1 i 1
(3-13) y:{z-i-f if0<s<s7,

1+¢ ify<s<l,

where ¢ can be taken sufficiently small.

Proof. We first introduce some notations. Given R > 0, we denote by Bg (&, R)
and B, (&, R) the balls defined respectively by

(3-14) Bf (5, R):={z€X:d(z,§) <R} and B,(¢,R):={E €M :dy(&.£) <R}.
Next, we define by duality, the norm

IU1l = sup{(U, @) : | Ple,5x < 1}

forU e H'(X; p'=2%). Given ® € H'(X; p' %) with || ® ||z .« < | and set ¢ =i (D),
we clearly have

(3-15) (Ws,é, cD)s,** - <i(W£E)’ o)
1 o
= — Ks/ ,01—25 (VWE,g, Vq))g dVOlg
e JBf &m0

1
+— Weg =W/,) ¢ dvolg
€7 J By (&,2r0)

1
+—Kf E(0)We P dvol;
"2 [+ e 210 o ’

1 . 1-2
= —En—zsics/m(s 2ro)leg(,o SVW, ) @ dvol;
L&,

=g
+ ——k E(p)We £ D dvol;.
gn=2"" B (5.2r0) o ¢
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We set
1
(3-16) Iy = ———k; f divg(p' "> VW,.£) ® dvolg,
& JBIE2r0)
1
(3-17) T = —K/ E(p)W,.:® dvol;.
gn=2 " B (5.2r0) o ¢

We first estimate Z;. Recalling the definition of W, ¢ given in (2-24) we can write

1
Ty = ———k; / xr divz(p'"F VW) @ dvolg
€ B} (5.2r0)

1 ~ 1-2
EKS/;?T(S 2ro)dlvé-,(,o *Vx) We ® dvol;
2 (&,

2 1-2s
— ——5.Ks P V- VW, ®dvol;.
& B} (£.2r0)

Using the Taylor expansions of the metric given in Lemma 2.3, we get
_ L : 1-2s
7, = Ks div(t' VW) ddx dt
en—2s [R’_;_“

1
= f’l_zso(f +10e, D) VW, | VP dx di

1
+ “So(ezf ,012S|W8||d>|dvolg,>
€ B (§,2r0)
1 —2s5
+——.0[¢ p~ " |We||®|dvolg
& BF (§,2r9)

1 2 1-2s
+ n—st £ o [VWe||®P|dvol; |.
€ B (£.2r0)

Using the fact that W, solves (2-5), the estimates of Lemma 2.7 and Cauchy—
Schwarz inequality, we can easily deduce that

IZ;| = O(e')

for some ¢ > 0 which can be chosen small enough.
Now, to estimate the second term 7, we argue as in the proof of Lemma 4.1
in [13].

e For0<s <1, we can choose ¢; > 0 small enough so that s 4+ ¢ < % We obtain

27

1Z2| =

1
Ksm\/l;JrE(p)We,g(DdUg
g

<

[ sl 01 dvol

g

8n—2s



SPIKE SOLUTIONS IN A COMPACT RIEMANNIAN MANIFOLD 19

1 1=25=26+802  gvol, o ~IF 92 dvol, ”
on—2s pr &8 § gn—2s pr ¢
z 8

1,2
C( nlzs/ t1—2x—2(s+§1)W82(Z) dZ> — 0(81—(s+§1)) — 0(8%"’_{3),
& B

A
a

IA

2r0
with &3 = 1 — (s + &) > 0.

 For % < s < 1 and H =0, we can choose ¢, > 0 small enough so that s + > < 1.
Arguing as above, we get by (1-20) that

1
(18) | /BTE(p)WS,gCdeg‘
8
1-2s
< /B P Bl 0l dug
1 ! 12, 4 1/2
1-254222y4 12 } 1-25—200 52 7.
= C<8n—25 /I;Jr'o 2W€u§ dvé’) (8n—2s L+p ‘P dvé’)
7 2
1 1/2
< c( f 13w (g dz) =0T,
en—2s Bt
2rg
Combining the above estimates, the desired result follows at once. ([

Finally and in order to solve (2-31), it is important to study the linear operator L ¢
defined in (3-1). To this aim, we let ¥ = L, ¢ (®), we have that

O —i*(i(f' We)®) =W+ Y4 ckzk, in X

(3-19) X
(dD,ZS’s):O forall k=1,...,n

for some constants ¢!, ..., " € R. In the next proposition, we prove that for
a fixed ¥ € (Kgyg)l there are a unique function ¢ € (Kg,g)L and an (n)-tuple
(cl,...,c") € R" satisfying the linear problem (3-19). Precisely, we prove the
following result.

Proposition 3.3. Givenn > 2s, & € M and & > 0 a small parameter. Then, for any
U e (Kg,g)L, there exists a unique solution (P, (c;, ..., c})) to the equation (3-19)
such that the estimate (3-5) holds.

Proof. The existence of a unique solution follows directly from Lemma 2.6 and the
Fredholm alternative for compact operator. (]

A consequence of the above proposition is the following result.

Proposition 3.4. Under the assumption of Proposition 3.3, equation (2-31) pos-
sesses a unique solution ® = @, ¢ € (Ka,,;)L such that

(3'20) ||CI)€’§ ”8,** =< Csy»
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with a positive constant ¢ and where y is defined in (3-13).

Proof. The proof is based on a contraction mapping theorem. Indeed, let us define
the operator Ty ¢ : (K¢ g)™ — (Ke )t by

(3-21) Tog(®) = (Leg)  (Neg(D) + Reg).

Using Lemma 3.2, a straightforward computations show that 7} ¢ is a contraction
map from the ball

(3-22) Bi={® € (Kug)® : [ @l < Ce”)

into itself, for some large constant C > 0. Hence, T; ¢ possesses a unique fixed
point ®, ¢ € B, which is a solution to (3-2), or equivalently to (2-31). (]

4. Asymptotic expansion of the finite-dimensional functional

The goal is to solve (2-32). Let J, : H'(X, p'=%) — R be defined by

1
Jo(U):= K/(p‘—ZS|VU|§+E(p)U2)dvolg+8—n/ U= F(U) dvoly,
M

_2s S
Dgh—2s X

where u, = max(u, 0) and F(u) := #ufl so that F'(u) = f(u). It is well
known that any critical point of J; is solution to problem (1-1).
Next, we introduce the reduced functional J, : M — R defined by

(4-1) Je(€) = JeWes + ®es), E€M,

where W, ¢ is the global approximate solution given in (2-24) and &, ¢ is a small
perturbation defined in (2-25). Applying a finite dimensional reduction procedure,
we prove the following result

Lemma 4.1. The reduced energy functional J is continuously differentiable. More-
over, if & is a critical point of Jg, then Wy g, + ®¢ g, is a positive solution to
problem (1-1) or equivalently to problem (2-32).

Proof. Given & € M, we define the linear operator, H(£,-) : H' (X, p'=%) = R by
4-2) HE U) =U+T [Wee —iZ (i (f Ve +1)))]
for U € H'(X, p'=%*). We clearly have
oH "
HE @) =0 and  —o(E, DU =U - My [i2(i(f' Wee + @) U))]-
On the other hand, using Lemma 2.6, we deduce that

i(f' Weg + Pe)U) € LI(M)
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for some g € (1, %) with

oH
UeH'(X,p'™) and —(§, ®ee): H'(X, pI™) > HI(X, p'™)

is a Fredholm operator of index 0. Moreover, using (3-12) one can easily check that
it is also injective. Therefore %(S, ®, ¢) is invertible and by the implicit function
theorem, we deduce that the mapping

EeMr ®. e H(X, p'™%)

is C'. This proves that J, is of class C!. It then remains to prove that fs’ &) =0
implies that
JWe g+ o) =0.

Let &) € M and define

§ =§8(y) =expg,(y), y€B@O,r) CTeZM

with r > 0. A straightforward computations yield

0 ~
—J.
yr (05, (1)

0

9
((Ween s,s<y>)[ayk st g Peso

el 9 9
= <We,s(y>+<1>e,5(y)—l*(l(f Wet(n+Pe.z)). (EWs.ayﬁa—yk@s,sw)» :
£, %%

On the other hand, by (3-19), there exist some constants cé, 1 <[ < n, such that

n

Wetn + Peeiyy — i (i (f Wee) + Pee)) = D b2 o).
=1

Therefore

n

9 - 0 d
4-3 —J => Mzl —W —
(4-3) Iy e(engO(y)) gcg< £,E(y) e e,é’(y)"'ayk £.£(y)

£, %%

Assuming now that & is a critical point of J,. That is,

0 ~
(4-4) (a_yk T (expy, (y))) ‘y:O =0 forall k=1,...,n.

Evaluating (4-3) at y = 0 and assuming ¢ sufficiently small, we immediately get
from Lemma 4.8 that cé =0foralll/=1,...,n.
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To prove that W g(y) + P g(y) 1S positive, we argue as in [13, Proof of Proposi-
tion 5.1]. In fact, given any W € H'(X, p'~2%) we have

. f (0" (VOVeg) + Pes)s V)5 + E(0)We gy + () V) dvolg
X

1
+ 87/ Wkt + Pee(y)) Y dvol,
M

p -1
= 8_11/ Wegn) + Peer) W dvol,.
M

Then, choosing W = (W, ¢(,) + P £(y)) - into the above identity and using (2-17)
we immediately get that W ¢(y) + @, g(y) 1s nonnegative in X. The fact that it is
positive follows from the inequality

”Ws,é(y) + cDa,é(y)”s,** = ||W£,§(y)||s,** - ||q)$,é(y)||e,** >C+ 0(8)/) >0

and that (2-22) is a uniformly elliptic equation in divergence form away from the
boundary M. O

4A. C'-estimates of the energy. This section is devoted to the expansion of the
energy functional J, in powers of &. The first important result is the following one.

Lemma 4.2. Assume that n > 2s + 2, for ¢ > 0 sufficiently small, we suppose that
H=0ifse [%, 1) (which is the case when (1-21) holds). We have the validity of
the following expansion for the function J,

4-5) J:Wee)—C
B {—edzH(sHo(e) if0<s <3,
| LP[(d+diCE )Ry E) +di CE I 12©) ] +o(e?) if S <s <1,

uniformly with respect to & as ¢ goes to zero. Here Ry is the scalar curvature
of (M, g), m is the second fundamental form on M, the constants C , d s d 1 and czz
are defined respectively by

(4-6) C:= (2KSf VEIVWrdxdxy+1 /wzdx—ﬁ/ w”“dx),
Ry_;_ R p n

4-7) d:= (%KS/ ] 2 2|VW| dxdxy+>5 ‘/‘xlza)zdx—ﬁ/ xlza)pﬂdx),
R+ R P g

(4-8) dy:=k; / +1x;,—z-*‘wzdxdx,v,
Rn

+

(4-9) &2:=CZ’SKS/ 2B \VW P dxdxy.
Rll

+
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Here W = Ext’(w) is the s-harmonic extension of w to [R’fls harmonic of w defined
in Section 2.

Proof. We recall that

JS(WE,E) =

1-2
ggn—zs"SfX( IV Weglz + E(0)W ) dvolg

+ 7/ SW2, = F(Weg) dvoly.
e Im ’

According to Lemma 2.3 and 4.4 and for 0 < s < 1, we obtain that

27

(4-10)

= K‘v/,ol—zwvwg,g@ dvol;
X

= %st+ x5 (ex, exy) 0 WO, W + (9y W)21|Z(ex, exy)|? dx dxy

BZrO/s

%KS/ v EIVWIEdx dxy
Ry

—8Ks|:%H-/. 2= 2Y|VW| dxde—nU/
R+

RnJrl

_z‘va,- Waj Wdx dXN:|

:%st Faalial4k dxde—C,?’ssHKS/ LE|IVWIEdx dxy
R RYH

+o(e).

1

Also, in view of (1-20) and for 0 < s < 5, we get

(4-11) E(iy) = (n—22s)Hp72s

for xy > 0 small. So

1
(4-12) T /X (E(p)W? ;) dvolg

81+25

=k, | (E(exy) WH)|3(ex. sxy)|? dx dxy
2 B+

2rg/e

-2
:sH/cs(n 2 S>f ng,stzdx dxy + o(e?)
Rn

:C,]Z,SSHKs/ X3 2SIVWI dx dxy +o(e).

Using the fact that xy = 0 on M, we get

1
e & dvol, = E/
B

(4-13)

Wier.enlt dx =} [ o dxtote)

2 /¢ .
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and
(4-14) —;/W”H dvol ___ WPH |g(ex, exy)|? dx
(p+De" Ju o ¢ p+1 Boyy /e
1
=—— Wp+1dx+0 €
p+1 ©.
According to (4-10), (4-12), (4-13) and (4-14), then for 0 < s < 2, we get
1
JeWee) — (ZKS/ N EIVW R dx dxy + 3 /a) dx — —— wp+‘dx>
R+ R p+1

:—c}”stsf TE|IVWIEdx dxy +o(e).
’ R/H—

In the above estimates, the constants C ,’1 s 1=0,1,2, are defined by
0 . 2n—s)—1 1 . n—2s 2 . 0 1
C . T, Cn,s — 2——4s and Cn’s — Cn’s - Cn’s.

Now, we deal with the case where % <s < 1. By Lemmas 2.3 and 2.5, using the
result of Lemma 7.2 in [26], we get

(4-15) L =251V W, ¢ |2 dvol;
- 287!—25KS XIO 8,%‘ g, VOg

=1k, X x5 g i (ex, xn) 8 W3; W+ @y W)21|2 (ex, exn)|? dx daxy
BZrO/F

=%KS/ X Faalia4k dxde+8/csn,,/ Xy By Wa;Wdx dxy
R" R

+

+82K57Tl'j,k'/ xlz\, 28xk3iW3dexde
Rl‘l

"
éEZKS[ Rkl/ x,lv B xex VW2 dx dxy
n
R

— Rikjl/ ]x}v_zsxkxlaiWadex dei|
R)‘l

+

+ ek, Bmipy, +R,N]N)f W Wdx dxy

1 (P +RNN)/ 32U W2 d dy
+0(6‘2)

1 1-2 2 1.2 1-2 2
:sz/nHXN IVWIZdx dxy — € K‘YRkk/n Xy Sx1|VW| dxdxy
R R+
1.2, r/~0 2 A1 2 1-25 1172
— L2 [C0 (I 2+ Ra) +C LI | ]/ AEWRdxdxy
RVL

+

+o0(g?).
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Using the fact that xy = 0 on M, we get

(4-16) ZL/ W2 dvoly = %/ w2 (ex, exy)|? dx
& JIm B

2rg/e

:%fw dx——sszk/ xla) dx+0(e)
R

n

and
4-17) —m /M W dvol,
= Bzro/:up“g(gx, exy)|? dx
:_ﬁ wlt! ! 182Rkk/nx12wp+ldx+0(82).

Here C S’S and C ,]“ are the constants defined by
4-18) co = (w)(l—s), 6l =412
’ n

Then according to (4-15), (4-16) and (4-17), we get

1
JeWee) — (%Ks/ 2 VWP dx dxy + /wzdx_ _ a)p+ldx)
RJF n p+1 R

=—%52Rkk(§)[%/(s/ X =X VW dx dxy
Rl‘l

+ 1
+ %/ ot dx — —— | xiwl*! dx:|
n p +1 R~

— 57616y (I 12 + Ryw) + G I 171(6) / AN Wrdxdxy
Ry
+0(8 ).

Substituting the second identity in (1-22) into the above, we obtain

1
JeWe ) — (ZKY/ VEIVWPdxdxy + 4 /dex__/prdx)
Ri n p+1 n

= —%Sszk(E)[%KS/ lev 2sx%lVlea’x dxy
Rn

* 1
+ %/ dotdx — —— | xjoP™! dxi|
n P +1 Rn

— 587 G I 112 + € R ] (6) / AN W dxday
R}

+o(e?),
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where

_ C _
4-19 C? =" d G :==Ci,—C;,.
(4-19) ns T o— 1y

Recalling the definitions of the constants C , d s d~1 and c?z given respectively in (4-6),
(4-7), (4-8) and (4-9), the proof follows at once. O

Lemma 4.3. Given ¢ > 0 sufficiently small, we have
(4-20) Je(§) = JWeg + Peg) = J.(Weg) +O(e),

uniformly with respect to § € M as € goes to zero, where J, (W ¢) is defined in (4-5)
and y is defined in (3-13).

Proof. The proof is based on a Taylor expansion in the neighborhood of W; ¢ and the
fact that ®, ¢ is orthogonal to the space K, ¢. Then a straightforward computations
yield

7 1
Je(§) — Js(Ws,f) = <We,§ + q)s,s, qDe,S)s,** - 8_”/M(F(W€’S + ¢g’§:) — F(Ws,é))
1
= e_”f (fWVeg + Peg) = fWer)) P
M

1
- _nfM(F(W&S +Ppe) = FWee) — f(Ws,g)‘Da,g)

=O0(Pecl? .)s
where Foo | L
- op+l
Then, using Proposition 3.4 we immediately get the desired result. (]

Lemma 4.4. Suppose that s € (O, %), n > 2s+1and W the s-harmonic extension
defined in (2-5). Then,

4
(4-21) f TEIVW dxde_—/ TE|IV WP dx dxy,
RnJr 14+2s R"'H

_1—2s
2

(4-22) / lxg,zs W2dxdxy < o0o.
RnJr

Proof. We refer to Lemma 6.3 in [11] and Lemma 7.2 in [27] for the proof. O

As a consequence of the above lemmas, we have the validity of the following
C¥-estimate.
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Proposition 4.5. We suppose that H =0 if s € [%, 1) for & > 0 sufficiently small
(which is the case when (1-21) holds). We have the validity of the following expan-
sion for Jg:

(4-23)  Je(®)
_ [C—edrH(E)+o(e) if0<s <3,
- {é_gez[@?ﬂilé,f,x)zeg(@+J163,S||n||2<s>]+o<ez> ifL<s<1,
uniformly for € € M as € goes to zero.

Proof. It follows directly from Lemmas 4.2, 4.3 and 4.4. ([

4B. Cl-estimates of the energy. The aim is to improve Proposition 4.5 by showing
that the o(1)-terms go to 0 in C'-sense.

Proposition 4.6. Estimate (4-23) is valid C'-uniformly for & € M. Precisely, the
following holds for each fixed point &y € M. Suppose that y € R" is a point near the
origin. Under the assumption in Proposition 4.5, we have

J - d
(4-24) a—yng (&) (expg, () ly=0 = E(Je Wee + @ee)ly=o0

_i(f Wee))ly=0 +0(e”)
_8)’/( PANA R |y:0 ole

foreach 1 <k <n.

For the proof of Proposition 4.6, we first need to establish several preliminary
lemmas. We fix £y € M and set

&(y) = expg,(y) for y € B"(0, 4ro)

(recall that 4rp > 0 is chosen to be smaller than the injectivity radius of M). Recall
the definition of the cutoff function y, in (2-24) and observe that any point z € X
located sufficiently close to &y € M can be written as z = (§(x), xy) for some
x € B"(0, 2rg) and xy € (0, rg), The first key result in the proof of Proposition 4.6
is:

Lemma 4.7. For any 1 <k <n, we have
0
425) Wi | ,
(4-25) oy VEED) y:O(engo(X) XN)
N
1 oK
= —Xr(ex, exy) Z[BJ-W(x, XN)W]:(O, ex)]

j=1
w(g,,_zS V301 (1Cx —y,xN)D)
&=y V)
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Moreover, for any z near the point &y and 1 <i < n, it holds

0
420 o= Zeso \yzo(expgo (), )

= — EX, EX 0;iZ; X, X — (), EX

j=1
_ IVXrI(I(x—y,XN)|)>
+O 8” 2s ’
( [(x — y, xn) N2

uniformly with respect to & as € goes to zero.
Proof. Let &y € M be fixed, define

& =&(y) =expg, (), ¥ € B"0,4r),

and set
K(y, x) = expy, (E@)) = (K1(y, %), ..., Kn(y, X)) € R".

Using the chain rule and Lemma A.2, a straightforward computations yield

d
(4-27) aWs,s(y)(z) = Xr (d((expg(y) (¥), x3), §()))
N

IK; -1
> 9 We (R, x), 5) 5 (3, 67 3P (6))

=1
! . o(gn% V(s xN>|>)

(e, xy) V=2

1
= gxr(d((eXPé(y)(gx)9 SXN), é(y)))
N

8’Cj -1
Z[aj W0, ). xw) 3 oH v & <expg(y)>(sx>>]

=1
! . o(g"—% IV 211 Cx, xN>|>)

|(x, xp) V=28

Taking y = 0 on the both sides of (4-27), we get

0

2 | expy 0,
o e.E(y) yzo(expgo(x) xN)

L )i 9W () (0, ) | +0
= —x,(&x, &x i X, Xn)— (U, &x &
X N J Yoy |G, ) [V

J=l

n—2s VX1 (I (x, xN)|))

This proves the first identity (4-25). Reasoning similarly, we prove the second
identity (4-26). ]
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Let ®, ¢ be the solution of (2-31) given by Proposition 3.4. Then for some
constants cé eR, 1 <[ <n, wehave

n
(4-28) Dpe=—Wee +i"(i(fWee + Do) + Y b2l ..
=1

We next have the following result which will be crucial in the proofs of Lemma 4.1
and Proposition 4.6.

Lemma 4.8. The constants clg, 1 <1 < n, defined in (4-28) satisfy
(4-29) ci =0(E") forall 1 <l <n.

Proof. Let @ gy € Kj,é(y) be given by (4-28) and let [ € {1, ..., n}, we clearly
have that

1
(4'30) Jg/(We,g(y)+q>e,f§(y))zé,g(y) = (We,és Zég)s,**_g_nAlf(ws,$+¢s,§)zé,g

1
= ((Zéyg, Ws,é)s,**_gﬂf(ws,é)zé,g)

1
+<8—n/M(f(we,s)_f(Wg,gﬁ-q)g,g))Zé’é)
=L+D.

We first estimate /1 in (4-30). Replacing ® by Zé’ ¢ in the proof of Lemma 3.2 and
using the fact that ||Zé’é o5 = O(1), we get

1
(ZL oo Weit)eoss — 87/ (fWe)) 2L, = Oe").
M

Now, to estimate I, we use the mean value theorem. We get, for some 7 € [0, 1],
that

1

on

/M (FOVe) = F e + e 0) 2L |

1
_n/ f/(Ws,S +TCD£,€)CDS,€Z£,S
& JIm

<ot [ el el 12 et [ 10712
=% |, &, &, £,& e |y 8§ 8,&
< | Pt lle s 128 ¢ Nl + 1 Peg 12 1 2L e llex = OCEY).

Combining the two above estimates, it follows that

(4-31) T Wee(3) + Pee () 2k () = OEN).
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On the other hand, using (3-10) and (2-31), we conclude that

(4 32) ‘] (Wg é(}) + q>£ S(y)) & E(y) - ZC Em Em 5m ém>

= Z ch (8 +0(1))
=1
= l( gga a**+ZC gg’Zéga**
I#k
=O(").
Using (4-31) and (4-32), the result follows at once. O

Lemma 4.9. There exist g > 0 and ¢ > 0 such that for any & € M and for any
e € (0, &), we have

1 0
IZ g_l (l(f WV, E(y))Zg g(y)))”s o <cev, ngéf—i_(a_ylwg’é(y))|y:0||8,**§C8'

Proof. The proof of the first estimate follows the same arguments as the proof of
Lemma 3.2. To prove the second estimate, it is convenient to write

lel + 9 4% ‘
e 2ee T gy Ve )|
1 sl (1, 9 2
= i /X </’ “V<gzs,s+(a—yle,ay)))y:O)‘g
1, d 2
+ E(p) (gZe,g + (a—yle,s(y)) ’yzo) ) dvolg

2
44 121 9 Wy ‘ dvol
— — VO
en )y & 55 3yz £,5(y) y=0 g

=0;+0,4+0;3 foranyl=1,...,n

2

£, %%

where we have denoted by ®, ®; and ®3 respectively the first, second and third
term in the right hand side of the above equality. To estimate ®, we write

(4-33) O =« f X736y (e, £xy)|2
B(0,r/e)

[§§Qy>(sx, £xN) d; (%Zé,s + (%We,sm) ‘yzo)
(e ().
PRac dy, &,&(y) y=0
+ (BN ( ! z! - (iwg g(y))‘ ))2i| dxdxy,
dyr y=0
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where summation over repeated indices is understood. Using Lemma 4.7 we obtain

1, 1/3d
Zest o 3—We,s(y> ’_0

=1Xr(8x ng)Z[BkW(x )CN)—(O 8X):|

k=1

1
+ ng(Ex» exn) Zi(x, xn) + (’)(8

neas | VP 1(1(x =y, xN)|))

|(x —y, xn) V=28

1 K,
= —xr(sx,st)Zz(x,xN) —(0, ex)+1

n

1
+- Z Xr(€x, exN)Zj(x, xN)—(O )+O(s

k=1k#l

n—2s |VXr|(|(x_yva)|)>

|(x =y, xp) N2

This implies that

a(tzt (2w ‘
(5 Zee (55,50 )|

1 oK
= —xr(ex,exn) 0 Z;(x, xn)| —(0,ex) + 1
& 8y1
K
+0; xr(ex, exn) Zi(x, XN) o 0,ex)+1
)

1 K
+—Xr(8x,EXN)Z[(x,XN)ai (O’ S)C)
& Ay

1 K
+= > xelex, xn) 8 Zi(x, xn)—— (0, £x)
k=1,kl i

b Y e Zuts, xN>—<o £x)
k=1,kl

+ Z xr(ex, exn) Zi(x, xn) i (8—y(o 8x)>

& =Tkl

+O( w2 V21106 — y,me)

|(x — y, xpn) V728

Recalling the definition of the cutoff function x, defined above, we obtain

(4-34) O1<c)y O,
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where the quantities ®’s are given by

1
@)uzg—zxsf+ N 19 ZiGe, 2P+ 1o Zi(x, xn) P

BZ;O/e

O =K, 1 25{

+
BZrO/e

1
1-2s
@13 = _ZKS XN
& BT
ro/e

19 xr (x, £XN) Z1(x, x> + 19 xr (6, 8xN) Zy (x, x3) 17}

I 2
o, sx)+1\ :
dyr

8’(83_’;[(0’”))} )aN< Lo, sx))‘}

) |XF(8x’ SXN)ZZ(X, xN)|27

n

1
Ou== »_ Ks/ xy 2100 Ze (e, xw) 1+ 10 Zi(x, x) 1)
& BT
k=1,k#l 2rg/e

Os= Y. Ks/ 2 {105 xr (e, ex) Zic(x, xy) P

o1 [9K 2
- Jow X (6x, 8x3) Zi(x, )| }‘W(O’ e,
)

aC 2 aIC 2
) <—"(0, sx)>( n ‘aN <—"(o, sx))’ }
s oy
N (ex, exn) Zi(x, xn) |2,
B e IV =y, xD
® = Ky 1-2s n 2s8i|
7= fB N {(8 (e — y, x|V 25

+( n-2sy IV (& =, XN)|)> }

|(x =y, xp) N2

1 ¢ 1-2:
®16:8_2 _Z Ks/+ Xy g{

On the other hand, using (6.12) of [32] (see also [13]), we have that

a]Ck -1 a’Ck
4-35 2y, , =,
(4-35) oy (06 <expm>><ex>)\y:0 9y, (060

= —8u + O(?|x)?).

Then by (4-34) we get

(Ch §C82.

Arguing similarly, we easily obtain
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1 K
(4-36) ©, = e‘+2SKS/ E(exN){—Xr (ex, exn)Zi(x, xN) [3—1(0, ex) + 1}
+ € Vi

Byose n :
+ D xe(ex, exy) Zi(x, xn)—— (0, £x)
k=1,k#l Iy

+O<8n_25 IV (1(x =y, xN>|>) }2

|(x =y, xn) V72

= 1
- |8e(y) (ex, exn)|2 dx dxy

< ce?
and
1, d 2 }
437) ©;= ~2le+ (5 et ) [georexs exn| ax
Bzro/g & i y=0
1 oK
= _Xr(gxang)Zl(xaxN) _(O,8X)+l
Borge LE n CAY
Ik,
+ D xe(ex, exn) Zix, 1) (0, ex)
=1kl Y
Vel =y xm)D\ T :
+(’)(e” 2s |ge(y) (6x, €xn)|2 dx
|(x =y, xp) V-2 "
< ce?.
This prove the desired estimate. U

We go back now to the proof of Proposition 4.6. For simplicity, we will use the
notation

(xr Ok We)(2) = xr (1(x, xn) ) We (x, xiv)

for z = (£(x), xny) € X near & € M. We may assume that the domain of these
functions is the Euclidean space [R'jfl.
By the previous lemma, we have

9 9
I Wee) + Peer) — 7= JeWe e (1)
ayk Yk

= JiWeg(y) + Pee(3) @y Wes(y) + 3y, Pee(y) — Je We () (B We £ ()
=i We () FPee(3)[3y, Pe () IH1I; We £ (5)+Pe.g () —Je We e (o) We £ ()]
=J1+ /2,

where we have set

J = J;(Wg’s(y) + Doz (1) [0y, Peg() ],
T = Wei) + Pee) = JEWes ) I We g)]-
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We first estimate the term J;. Using Lemma 4.8, Proposition 3.4 and the fact that
18y, ZL eIl = O(1), we get

(4-38) Ji = T We g(y) + Pe () [0y, Pe 1)

n
[ )=l
= Z ce<Ze,§’ a)’k ¢&§()’)>8’*
=1

n
! 1
- Z Ce {0y Zp g0 Pet())ex
=1
n
<D Ik 0y 2L g Pesir)esd
=1

n
<c ) letllty, 2L ellesl Peeplles = OE).
=1

Concerning the term Jp, we write

Jo = [JiWeg(y) + Pes) — Je We e () Ik We ()]

1
= {Pes) WWeklex = / Lf Wee) + Pee() — f Wee()10cWe ey
M

e 1 -1
= (d)a,s(w — ([ (f Wes) Pet)) s Wt () + gza,g<y>>

£,

1
o /M [f Weg) + Pee) — fF Wes1) = ' Weg(1) Pee ()] 6 We )
1 I e I
- ;<‘De,$(y)’ Zet(y) ’*(’ (f/(Wsyé(y))za,g(y))»g,*
= Jo1 + Jo + Jos.
To estimate J>;, we use (3-20), (2-15) and Lemma 4.9. We get
(s 1
(4‘39) |J21| =< ”q)a,é(y) - l*(l (f/(Wa,E(y))cDe,S(y))) ”8,* ||8kW8,€(y) + gzé,g(y) ”a*
< cel|Pe iy lles = O,
Next, we compute the second term J;, by (3-20), we obtain
4-40) |2l < cUPeenllZ s+ 1Pt 125D 106 We ) lle.x = O™

We now estimate the second term J,,. For p > 2, we have that

(4-41) [J22] < el ®een 7 4u 10We s e + 1P 124 13k We ()l .5
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While, for 1 < p < 2, we have that

(4-42) | Ja| < c— f oy @2 e [0 We k)|
< cll e 17 2 10We .60 e Ve 1252
Then, using (4-28), we conclude, for every p € (1,2 — 1)
22| = O(e™).
Finally, using (3-20) and Lemma 4.9, the last term J,3 can be estimated as
[ T3] < (1 Peeplles 1 2L ey = (1 (F WVet ) ZL e 3)) e = OE™).
Collecting the previous estimates. we deduce that
(4-43) o =0(*) + 0" .
Combining (4-38) and (4-43), the result follows at once.

Proposition 4.10. Define &(y) = exp:(y), y € B"(0, 4ro). It holds the following.

1

-F0r0<s<§

9
4-44) (—J. OV

d 0
——8d1( oo H(E(y))) +8d2< m,(é(y))) +o(e).
ly=0

ly=0

-For%§s<1

0
4-45 —J W,
(4-45) <8yh ( @)lyzo

—ﬁb (iR (&( ))) ——219 ( ’ (&( )))
_12 1 aym kl y o 6 2 ay zk]l y =0

&2 9 ]
— —b;3 (- <—RNN($(}’))) + <_7Tis(§(y))>nsi)
2 Vi Yk ly=0

0 0
+¢%by ((— RinjN (é(y))) +7 <—7Tjh (‘5()’))) hi (§ (y))) +o(?)
dyk 9 Yk ly=0

uniformly in & as € goes to zero. Here the constants by, by, bz bs, di and d, are
explicit constants given below.
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Proof. We have

0
ayn

0

(Ws,s)

1 _ el ad
= on—2s Ksﬁ((pl 2s (VWg,S(y), VEW&%‘()})) ) + E(p)Wg,S(y)a_Wg,é(y)) dvolg

/Wssm Wegy) — f WV, s<y>)—We £(y) dvolg

a
:Ks/+ 1- 2s{g§(y)(8x exXN) 0 We g(y)0; (a—thg,g(y))

2rg/e

0 _ 1
+ OINWe g(y)ON (EW&S(”> } |8e(y)(ex, exn)|2 dx dxy

0 _ 1
+81+2sK A E(Sp)Wg’S(y)gWg’g(y) |gg(y) (sx, ExN)| 2dx de

2rg/e

/ We sma—Ws s<y)lgs<y)(8X)I2 dx dxy
Bory /s

- f (Ws,ay))aws,s(y) lgs(y>(8x)|7 dxdxy

B2r0/£

=Nh+"+T3—Js
Using Taylor’s expansions, we get
detg =./detg
= 1—HXN+%(H2—||7T||2—RNN)X12V—H,kaXN—észxkxl—l—lszz,mxkxlxm
+ 3(—H x + 3 Riksimsi)xixixy + 3(—Rywn i + Tis kTCsi ) XXy

+ +(—Ryn.N +2(mis Ronin) — 4H? + 12H (m15)* — 8735705701 ) X3
+0(1(x, x0)I),

and
g =&

1 2
=6ij + 27mijxN + 3 Rigjixr x1 + 27 g xx Xy + Grinmtnj + RiNjn)Xy
1 2
+ ¢ Rikjr.mXk X1 Xm + (Tij k1 + Rjknimni) Xex1xn + (Rinjn & + 17 jn k7hi ) Xe Xy

+ %(RiNjN,N + 10(win Rynjn) + 127Tihﬂhr7Trj)X13v +O((x, xn)|h).
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eFor0<s < %, we first compute the term 7. Using Lemma 4.7, we have

@46 Ji=r [ o iz exexmlt

BZrO/e

i 0
{ ggf(y)(gx, exn) W £(y)0; (awg,gm)

0

n

K,
= — H Ky -~ 5
eH ik ; - 7, E())

/ Xy Exp (@ WELW +ay Wk, W) dx dxy
R +

n+1
+ n

K -
+ 267 ks ) W:(y’ £()) /R AN i g W dx dxy
+

e=1

+o(e).

Similarly, we can estimate the second term 7, as

ad - 1
4-47) T =" . E (SXN)WE,S(y)aWE,S(y) |8&(y) (ex, exn)|2 dx dxy
BZrO/s

=81+2"'st E(exy)Wx (ex, exy)
B+

2rg/e

1 § K,
: <ng (ex, exn) Z|:8€W(x, XN)E()’, 5_1(6XPg(y))(8x)):|

e=1
+O<8n_z‘v VIl (x —y,xN)D))

|(x =y, xn) [V =28

p 1
“|ge(y) (ex, exn)|2 dx dxy
=o(e).

On the other hand, similar arguments yield

0 1
(4-48) 332/ We e(v) 7= We.e(0)|8e(y) (6x, exn)|2 dx
Bory /e

dYn
1< e,
:‘/32 /C()XV/S(EXV/S Z[aewﬂ()”é 1(exps(y))(8x))j|
708 e:l
w2 | V21 = ) .
+O<8 : |(x — y)| V=25 |8¢(y)(£x)|? dx

=o(e).
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Finally

0 1
(4-49) Js= f(Ws,s@))EWs,s@)lgs(y)(SX)l2 dx
Bayy /e

. e
= f(er/e)( Xr/eZ[a way “(v. & (eng()))(SX))]

BZro/s e=1

n_2s VX [(1(x = y)|) )
+O(8 2 [(x — y)|N=2s >)|g$(y)(8x)|2 dx

=o(e).
Using (4-46)—(4-49), we deduce that

d

—J. (W,
8yh e( ,S)

= —sH,kKSZ

lx,zv xe (B WLW + dy Wk, W) dx dxy

+287‘[l’j,kl(‘ (y S(y))/ 2= fokaiwa}erx dxy

+o0(e).
Then

)
4-50) (== J. oM
@ (Gaono)

9 9
= —8d1< H(S(y))) +8d2( m,(é‘(y))) +o(e),
Yk ly=0 Yk

|y:0
where

dy = KS/ Xy H VWV, Wdx dxy
RnJr

and
dy = 2KS/ Xy P xed; Wi, Wdx dxy.
Rn+

e For % <s < 1, using again Lemma 4.7, we get

25 = 1
@-51) Ji=k f L B (ex, exy)l
2rg/e

MWee(y)

dyn
ow

+ 8NW3’§(y) 8N$} dx dXN

8l (8, 8XN) 3 W £(3) 9
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82
= __Rkl mKs

v xN xkxlmeWVBerx dxy

2

£ oK
+€Rikjl,m/(s2 3, (v, E(»))
e=1
./Rmx}v 2 X1 Xm0 WL W (x, xy) dx dxy
2 n

€ K
— 5 (RNt TiskTsi)Ks ) W:()’, 169))

e=1
/ x,3v By VWV, Wdx dxy
RrHr

n

K
+ (Rinjnk + 77Tjh,k7fhi)KsZ 3 -

e=1

/ xy P W, Wdx dxy
R}'Hr
Fo(ed). :

The second term /> can be estimated as

(4-52) Jh =& Pk, /

+
B 2ro /e

d _ 1
E(SXN)Ws,g(y)aWs,s(y)lgay)(Sx, exn)|2 dx dxy

:8”%@[ E(exy)Wx (ex, exy)
B+

2ro /e

1 e Yo
: (;Xr(SX, £xy) Z[aeW(x, xN)E(y, S‘l(eng(y))(sx))]
e=1

V(G =y, xn)D Y - .

Of &" 2s | .

" (8 [(x —y, xy)| V-2 |8e(y)(ex, exy)|? dx dxn
=0(82).

Similarly,

9
(4-53) T3 = We s<y>8—Ws £ 8y (ex, exy)|? dx

BZrO/s
n

1 oK, _
:/B a)Xr/s(;Xr/s z[aewﬁ(y,é l(expg(y))(sx))]

2ro /e

v V21 = 1)) ,
+O(8 T ))'g“”(””zdx

X X Xm @0p @ dx + 0(£%)
RVL

2 n
e K,
=——R
12 kl,m; 3
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and

4-54) Js= foVe, s(y)) We s(;)lgs(n@x)l2 dx

B 2rg /e
n

1 K
= r/e —Ar/e ae _e , -1
/Bzro/sf(wx/ )(8X/ ;[ “ o (.€ (eXpay))(ex))}

o VG =D .
w(g T et

xkxlxmf(a))a wdx +o(g?).

g2
:__Rklmz

Arguing as in the first case and using (4-51)—(4-54), we deduce that

9
yn

=——Rk1m2 (y £()

(Ws E)

‘|:Ks/ lev ZéxkxlmeWVBerx dxy +/xkx1xm(a)—f(a)))86a)dx:|
R R»

n+1

2
e BIC
+ & Rikjtmks We(y,é(y))/ N xiex 28 W W (x, xy) dx doxy
h
=1
2
-5 Xy Ex VWV, Wdx dxy

(—Rnnk+ 7Tis,k7[si)Kv

+ (RinjN i+ 77Tjh,k77hi)Ks X3 stkai Wa}erx dxn
+o0(e?).

Therefore

ad
<_ € (We,é ))
ayh |y=0
2

——219 0 R g_b iR..
=12\ k() ~ 62\ lk,z(é(y))>|y:0

ly=0

g2 0 9
- —173(— (_RNN (é(y))) + (—ms(é(y))) i (é(y)))
2 Ak 0yk ly=0

] ad
+&%by ((— RiNjN(E(y))) + 7(— 7in(§ (y))) TChi (S()’)))
0yk yx

[y=0
+o(e?),
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where we have set

by = KS/ lx}\fzsxkxlmeWVBthx de—i—f Xk X1 X (@ — f(w)) 0y wdx,
Ryt R"

by = KS/ x}v_bxkxlxmaiWa;thx dxy,
Rn+1

+

b3 = KS/ x?v_zskaanerx dxy,
R

by := Ky / Xy P xed; Wos,Wdx dxy.
R::H
This prove the desired result. (]

Appendix: Proof of Lemma 2.7

The proof of Lemma 2.7 is based on the following preliminary results.

LemmaA.l. LetO<s <1,ae Rand 0 < Ry < Ry. We denote

+ _ p+ +
As*‘ - BR;S*I\BR]VI'

Then, as € — 0, we have the

1-2s a
(A-1) /' Xy dx dxy — iO(s ) for a #0,
At |G, xy)n2st2ta O(|loge|) for a=0,

2s—1 a
(A2) / N dxy = {(9(8 ) for a #0,
at |G, xy) |2 ta O(lloge|) for a=0.

Proof. To prove the first inequality, we decompose the domain of integration
AT, = (AT, U{lew] = IxID U AL, U flan] < Ix[)
and estimate each part separately. If |xy| > | x|, then it holds that
x| < 10, xw)| < V21xnl

Hence we get

xl—Zs
(A-3) / N dxdxy
AT Ul 21y 1 xy) |25 +2+a
25—1 1
§max{1,x/§ }/ ————dxdxy
AT Ullry 2 |06, x) [t

1 a
SC/ —dxdez{O(g) for a #0,
At |

(x, xy)|rFatt O(llogel) for a=0.
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Now, if |xy| < |x|, we have that

= < x| S x| < x| < 2

V2e = 210 = =1 =&

for (x, xpy) € A;[l. Therefore,

1-2s

X
(A-4) / N___ dxdxy
A Ul I<lxl) y(x, xy) |25 +2+4a

12s

dxdxy
/<|x< /xN|<x} x|~ S

2-2s
|x]
= 1—S/l 2 |x|n 2s+24+a dx
{ﬁ5|x|fg}

. 1 / 1 dr — O for a #0,
T 1—s - O(|loge|) for a=0.

(L <hxi<2) bx [
Combining the above two estimates, we achieve the proof of the lemma. ([

The second preliminary result is:

Lemma A.2. Assume that |(x, xy)| > Rg for some fixed Ry > 0 sufficiently large.
Then:

: C
(1) |W(X,XN)| S |()C,XN)‘"72’Y‘

.. c Cxx!
(11) |vx W(X, xN)l =< W and |8JCNW(X9 xN)l =< (|(X xy) [P+ + |(x’x[\lfv)|n+25>'

@) Fori=1,...,n

C Cxx!
Vo, Wi(x, x < N
VoWl = <|(x, x| (x, XN)|n+2S+1)
for some positive constant C = C(s, n, Ryp).

Proof. Using Green’s representation formula for (2-5) we have that

P —w

(A-5) W@JMZ%M/ dy,

re [(X —y, xy) |28

where 1 < p < ”+§‘ and a, 1S a positive constant depending only on » and s (see

[13; 14]).
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To estimate W (x, xy) we discuss two cases. In the range |x| < |xy|, we have
[(x, xn)| < \/5|xN|. Then, by using the fact that the function w = W (x, 0) satis-
fies (2-1), we obtain

(A-6) [W(x,xn)|=ans

/ wP w J
- y
Re l(X —y, xn) 772 [(x —y, xy) [

1 1
<C d
= /Rn<1+|y|"+2s)|(x—y,xN>|"ZS Y

1 1 C
= /Rnl+|y|"+25 2 = ey T G ) 2

for |(x, xy)| > Ro large and |xy| > |x| where here and below C is a positive
constant, depending only on n and s, which is allowed to vary from one formula
to another. Now, in the range |x| > |xy| we have that |(x, xy)| < ﬁ|x|. Then
arguing as before we get

AT) W, x| < Cf

1 1
d
R"(l + |y|"+zs> |(x — y, xn) P72 Y

1 1
<C d
- /l;e»v]+|y|"+2s |x—y|”—25 y
= = y
|y—x|>%|x| 1+ |Y|"+23 |)C - y|" 2

1 1
“ |
\y—x|<%|x|1+|y|n+2s |X—y|"72S
C C C

S P +_§—2
"= e G, xp) [T

for |(x, xy)| > Ry large and |x| > |xn|. Combining the above two estimates, we
get the first estimate (i).

To estimate |VW| we can argue similarly. First, for |x| < |xy|, we have
[(x, xn)| < «/§|xN| and from (2-1), one deduces that

(A_S) |V(X,XN)W(x’xN)| =<

/V wP —w d‘
dp, , . ay
"5 Jar Y (x =y, xR

<C/ 1 v 1
- Rn1+|y|n+2s

X —y,xn)|"%
B c/ 1 1
T re Ly [(x =y, xp) |2

dy

(x,xN) I(

dy

1 1
<C d
— /[Ri" 1+ |y|n+2s |xN|n—2s+1 y
C C
= < .
|xN|n72s+l |(x, xN)|n72s+l
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Now, for |x| > |xy|, we have that |(x, xy)| < «/§|x|. Then, integrating by parts
one gets

ViW(x, xy) = —dp,s (wp - w)vy( dy

1
R |(x =y, XN)|n2S>

1
=- (a)”—a))V,( )dy
/|y—x|z;|x| "\ =y, xp) =2
dy
—|—f \Y (w”—w)( )
ly—x|<1ix| ' [(x —y, xy) =2

ol
ly—x|=1 x| |(x — y, xn) P72 )"

where oy and d S, are respectively the outward unit normal vector and the surface
measure on the sphere |y — x| = %|x| respectively. Notice that if |y — x| < %|x|
then |y| > %|x| and we derive from the above that

(A-9)  [ViW(x,xn)l

C dy
= 2541 2
e =2y ezt T [y 2

ce T iy o b
|x|n+2s+l \yfxlf%lxl |(x -y, xN)ln—Zs |x|(n+2s)+(n—2s)

_ 1 1 2% 1
=0 |x|n—2s+l +0 |x|n+2s+l'|x| +0 |x|n+1

C
<
- |x|n—2s+1
C
<—\
|(x, xpy) |2+

This together with (A-8) implies the first inequality of (ii).
Now, in the range |x| > |xy| and |y — x| > %|x|, we have that

n+2s a2 4y
y—xlzx) T = 2 [ (y, xn) 72

(A-10)

< 1 XN d 1 XN.X?V d
- |x|n+2s |(y, x )|n725+2 y= |x|n+2s n—2s+2 n—2s54+2
R 1LY, XN R" Xy |(y, DI

<N
|(x, xp) [P H2s
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On the other hand, for |x| > |xy| and |y — x| < %|x|, we have that |y| > %|x|. Hence

1 XN

(A-11) dy
y—xfz L L [ = Y7425 [y, xy) [P 25+2

XN / 1
< dy
|x|n—2s+2 R 1+ |x _ y|n+2s
N CXN < C)CN < C
|x|n—2x+2 - I(x,xN)I”_ZS” - |(x,xN)|n—2s+1‘

Combining the above two estimates (A-10) and (A-11), we get that

1 XN
A-12 Oy Wix, <C d
WD Wl € e

25‘—1 1
<C N + .
TG, ) [T | (x, xy) P2

Now thanks to (A-8), (A-9) and (A-12), we get the second estimate of (i).
The last estimate (iii) for |[V9; W| can be obtained adapting the same procedure
with obvious modifications. This concludes the proof of Lemma A.2. U
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