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IMPROVED LOWER BOUNDS FOR GINZBURG-LANDAU ENERGIES
VIA MASS DISPLACEMENT

ETIENNE SANDIER AND SYLVIA SERFATY

We prove some improved estimates for the Ginzburg—Landau energy (with or without a magnetic field)
in two dimensions, relating the asymptotic energy of an arbitrary configuration to its vortices and their
degrees, with possibly unbounded numbers of vortices. The method is based on a localization of the “ball
construction method” combined with a mass displacement idea which allows to compensate for negative
errors in the ball construction estimates by energy “displaced” from close by. Under good conditions,
our main estimate allows to get a lower bound on the energy which includes a finite order “renormalized
energy” of vortex interaction, up to the best possible precision, i.e., with only a o(1) error per vortex,
and is complemented by local compactness results on the vortices. Besides being used crucially in a
forthcoming paper, our result can serve to provide lower bounds for weighted Ginzburg—Landau energies.

Introduction

We are interested in proving lower bounds and compactness results for Ginzburg—Landau type energies
of the form
(1—Jul?)?

Gg(u,A):%fQ Sl + feurl 4 + =

where ¢ is a small parameter, u is a complex-valued function called the order parameter, A is R*>-valued
and is the vector potential of the magnetic field s := curl 4, and V4 = V —iA. Here the domain
of integration €2, is a smooth bounded domain in R2, which can depend on ¢. We are interested in
particular in the case where €2, gets large as ¢ — 0. Note that one may set A = 0 to recover the simpler

1 (1—ul?)?
E,g(u):E/Q |Vu|2+T

without a magnetic field. Our results apply to this energy functional by making this trivial choice of A4.

Ginzburg—Landau energy

The Ginzburg-Landau energy is a famous model for superconductivity. In this model the order-
parameter u often has quantized vortices, which are the zeroes of u with nonzero topological degree.
Obtaining ansatz-free lower bounds for G, in terms of the vortices of u has proven to be crucial in
studying the asymptotics of minimizers of G, in particular via I'-convergence methods.

The first study establishing lower bounds for Ginzburg-Landau was the work of Bethuel, Brezis,
and Hélein [Bethuel et al. 1994] for solutions to the Ginzburg-Landau equations without magnetic field
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with energy E. bounded by C|log ¢|. Such an energy bound ensures that the total number of vortices
remains bounded as ¢ — 0. This was later improved and extended in two different directions in [Han
and Shafrir 1995] and [Almeida and Bethuel 1998] for arbitrary configurations, still with a number
of vortices that remains bounded. The main limitation of such estimates is that the error terms blow
up as the number of vortices gets large. Then, Jerrard [1999] and Sandier [1998] introduced the “ball
construction method”, which provides lower bounds in terms of vortices for arbitrary configurations,
allowing unbounded numbers of vortices and much larger energies. This is crucial for many applications,
since energy minimizers of the functional with applied magnetic field do not always satisfy a C|log ¢|
bound on their energy. Subsequent refinements of the ball construction method were given (see for
example [Sandier and Serfaty 2007, Chapter 4] for a recent result). The lower bound provided by the
ball construction method also provides a crucial compactness result on the vorticity (roughly the sum
of Dirac masses at the vortex centers, weighted by their degrees). These are the so-called “Jacobian
estimates”’; see [Jerrard and Soner 2002] and [Sandier and Serfaty 2007, Chapter 6]. They say roughly
that the vorticity is controlled by |log ¢|~! times the energy. For other subsequent works refining those
results in a slightly different direction, see also [Sandier and Serfaty 2004; Jerrard and Spirn 2008; Serfaty
and Tice 2008].

In a way our objective here can be seen as obtaining next order terms (order 1 as opposed to order
[log €|) in such estimates, both energy estimates and compactness results.
For a given (u, A), let us define the energy density

1 1—|ul?)?
es(u, A) = 3 (lVAu|2 + (curl 4)* + %) .

If (u, A) is clear from the context and defined on a set E, we will often use the abbreviation e, (E) for
/ g ee(u, A), and e, for the density ez (u, A). We then introduce the measure

fo:=es—mlloge| ) dpday,
B

where the a g are the centers of the vortex balls constructed via Jerrard’s and Sandier’s ball construction,
the dp are the degrees of the balls and § is the Dirac mass. Calculating [ f; corresponds to subtracting
off the cost of all vortices from the total energy: what remains should then correspond to the interaction
energy between the vortices, which we can call “renormalized energy” by analogy with [Bethuel et al.
1994]. In order to obtain next order estimates of the energy G, we show here lower bounds on the
energy | fe, as well as coerciveness properties of fz, which say, roughly, that fz, or in other words, the
renormalized energy, suffices to control the vorticity. (This is again to be compared with the previous
ball construction and Jacobian estimate, where the vorticity is controlled by e,/ |log €|).

The motivation for this is our joint paper [Sandier and Serfaty 2010], where we establish a next-
order I'-convergence result for the Ginzburg-Landau energy with applied magnetic field, and derive a
limiting interaction energy between points in the plane, thus making the link to the question of the famous
Abrikosov lattice (the Abrikosov lattice is a triangular lattice of vortices in superconductors observed in
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experiments and predicted by Abrikosov). More precisely, we show there an asymptotic expansion for
the minimal energy of the form

min Ge = GY + N min W + o(N)

where N > 1 is the optimal number of vortices (determined by the intensity of the applied field), Gév isa
constant of order N ? (the leading order estimate) and W is a renormalized energy governing the pattern
formed by the vortices after blow-up at the scale ~/N. Moreover, we show that the patterns formed by
the vortices of minimizers after this blow-up minimize W (almost surely, in some sense). We prove in
addition that among lattice configurations (of fixed volume), W is uniquely minimized by the triangular
lattice. The natural conjecture is that this lattice is also a minimizer among all point configurations, and
if this were proved, it would completely justify the emergence of the Abrikosov triangular lattice.

To achieve this, with an error only o(/N), we needed lower bounds on the cost of vortices with a
precision o(1) per vortex (with still a possibly infinite number of vortices), which is finer than was
available in the literature. We also needed to control the (local number of) vortices by the renormalized
energy. In fact the energy density we end up having to analyze in [Sandier and Serfaty 2010] is exactly
fs, and we need to be able to control the vortices through it.

The other problem we need to overcome in that paper is that f; is obviously not positive or even
bounded below, and this prevents from applying standard lower semicontinuity ideas, and the abstract
scheme for I'-convergence of 2-scale energies which we introduce there. This reflects the fact that
the energy e, is not exactly where the vortices are, as we will explain below. The remedy which we
implement here, is that we can “deform” f; into an energy density g, which is bounded below and
enjoys nice coerciveness properties. To accomplish this we show that we can transport the positive mass
in f¢ into the support of the negative mass in f;, with mass traveling at most at fixed finite distances
(say distance 1), and so that the result of the operation, g., is bounded below. This is done by using the
following rather elementary transport lemma:

Lemma 3.1. Assume [ is a finite Radon measure on a compact set A, that Q is open and that for any
positive Lipschitz function & in Lipg (A), i.e., vanishing on Q \ A,

f Edf > —Co|VE|Lmo(a).

Then there exists a Radon measure g on A such that 0 < g < f4 and such that

I = &llLipg (a)+ < Co.

Thus what is needed is a control on the negative part of f;, which will be provided by the ball
construction lower bounds and additional improvements of it.

The norm || fe — gellLip,(@)* Will measure how far mass has been displaced in the process. This
control appears in Theorem 1.1 below and more particularly Corollary 1.2. Since [ g, will be close to
[ fe. it also can be seen as a renormalized energy. Since g, is bounded below, we can then hope that it
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enjoys nice coerciveness properties, we can in fact obtain the desired compactness results which allow
to control the vorticity locally by g.. This will be the object of Theorem 1.5 below.

Finally, let us point out that our results can in principle serve to obtain lower bounds for weighted
Ginzburg-Landau energies, see Remark 1.7.

We now describe briefly the method that we use, which allows us to control the negative part of f.

The best vortex ball construction lower bound on e, available (such as that in [Sandier and Serfaty
2007, Chapter 4]) is of the following type: given (u, A.) and any (small) number r, there exists a family
of disjoint closed balls % covering all the zeros of u,, the sum of the radii of the balls being bounded
above by r, and such that

/ ee(ug, Ag) = D (logL—C), (0-1)
Uses B D

where D = ) pcg |dp| with dp = deg(ue, dB) if B C Q and 0 otherwise. We shall reprove here in
Proposition 2.1 a version of this result using Jerrard’s ball construction.

This above estimate says that a vortex of degree d costs an energy at least >~ 7 |d||log |, but this is
only really true when the vortex is well isolated from other vortices and from the boundary, and if there
are not too many of them locally, as the factor r/.D in the logarithm above somewhat reflects: an ideal
lower bound would be

es(B) = x|dp| (log =~ C).

and compared to this, the lower bound above contains a negative error —m D log D which tends to —oo
if the total number of vortices becomes large when &€ — 0. In truth, this ideal lower bound cannot hold
in general as can be seen in the case of n vortices of degree 1 all positioned regularly near the boundary
of the domain, a case where (0-1) is optimal.

Moreover the energy density e, is not localized exactly where the vortices are: vortices can be viewed
as points, while their energy is spread over annular regions around these points. The ball construction
lower bounds such as (0-1) capture well the energy which lies very near the vortices, but some energy
is missing from it, in particular when vortices accumulate locally around a point. The missing energy in
that case can be recovered by the method of “lower bounds on annuli” which we introduced in [Sandier
and Serfaty 2003] and used again in [Sandier and Serfaty 2007, Chapter 9]. It is based on the following:
Let B(xg, 1)\ B(xg, o) be an annulus that contains no zeros of u#. Roughly speaking we have

r
eg(B(xo, r1)\ B(xog, ro)) > 7 D? log %,

where D = deg(u, dB(x¢, 1)) = deg(u, dB(xq, ro)). In other words, if a fixed size ball in the domain
contains some large degree D of vorticity, then there is an energy of order D? lying not in that ball, but
in a thick enough annulus around that ball. This energy of order D? should suffice to “neutralize” the
error term —m D log D found above through the ball construction. However, it lies at a certain (finite)
distance from the center of the vortices. The main technique is then to combine in a systematic way the
ball construction lower bounds and the “lower bounds on annuli”, in order to recover enough energy.
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Let us finally emphasize a technical difficulty. Since we want a local control on the vortices, the lower
bound (0-1) provided by the ball construction is not quite sufficient because it cannot be localized in
general, i.e., we cannot deduce a bound for || p¢e for each B € %. It is only possible to do so when a
matching upper bound on the total in (0-1) is known. See Proposition 2.1 for more details.

The idea for remedying this difficulty is to “localize” the construction, splitting the domain into pieces
on which one expects to have a bounded vorticity, then apply the ball construction on each piece, and paste
together the constructions and lower bounds obtained this way, whose error terms will now be bounded
below by a constant. However, this is not completely easy: one needs to localize the construction and
still get a global covering of the vortices by balls while preserving the disjointness of the balls. In
applications, trying to split the domain into pieces where the vorticity is expected to be bounded leads us
to splitting the domain into very small (as ¢ — 0) pieces. Equivalently after rescaling one can consider
very large domains cut into bounded size pieces. In other words, in order to be able to treat the case
where the vortex density becomes large, we need to be able to treat the case of unbounded domains as
e—0.

This is precisely what we do in this paper: we consider possibly large domains. This way we may in
practice rescale our domains as much as needed until the local density of vortices remains bounded as
¢ — 0. We consider vortex ball constructions obtained over coverings of 2. by domains of fixed size,
and we work at pasting together these lower bounds while combining them with the method of lower
bounds on annuli, as explained above, and finally retrieving “finite numbers of vortices” estimates (of
the type in [Bethuel et al. 1994]) which bound from below the energy f. or g. by the exact renormalized
energy, up to only o(1) errors.

1. Statement of the main results

In this paper we will deal with families (u¢, 4;), defined on domains {Q,} in R?> which become large
as ¢ — 0. The example we have in mind is 2, = A, where €2 is a fixed bounded smooth domain and
Ae — 400 as ¢ — 0, but we don’t need to make any particular hypothesis on {€2.}., which could even
be a fixed bounded domain.

Next we introduce some notation.

For E C R? we let

E = {x € Q. dist(x, E) < 1}.
We also define, for any real-valued or vector-valued function f in Qg,

fx) =supll F()], y € B(x, 1) N Q).

Note that both f and E depend on ¢, but the value of & will be clear from the context. The choice of 1
in the definitions is arbitrary but constrains the choice of other constants below.

In all the paper, f4+ and f_ will denote the positive and negative parts of a function or measure, both
being positive functions or measures, and || /|| is the total variation of f. If f and g are two measures
then f < g means that g — f is a nonnegative measure.
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Given a family {(u¢, Ag)}e, Where ug : Q¢ — C and A, : Q; — R? we define the currents and vorticities
to be

Je = (iug, Vg,ue), e = curl je + he,

where (a,b) = %(alg + ab) and h, = curl A, is the induced magnetic field.

We denote by Lipg (A) the set of Lipschitz functions on A which are 0 on €2\ 4, and let || f||Lipg, (1) =
sup [ & df, the supremum being taken over functions & € Lipg (A) such that |VE&|peo(4) < 1.

We say a family { fy } is subordinate to a cover {4y} if Supp(fy) C Ay for every «.

Despite the slightly confusing notation, the covering A, will have nothing to do with the magnetic
gauge A.. Also, the densities f, and gy, as well as ny and vy will implicitly depend on &, and should
be really f¢ o and g¢ «, etc, but for simplicity we do not indicate this dependence.

Theorem 1.1. Let {Q;}z~0 be a family of bounded open sets in R*. Assume that {(ug, Ag)}e, Where
(ug, Ae) is defined over Q. satisfies for some 0 < B < 1 small enough

Ge(ue, Ag) <P (1-1)
Then the following holds, for ¢ small enough:

(1) (vortices). There exists a measure v, depending only on ug (and not on Ag) of the form 2w Zi dida;
for some points a; € Qg and some integers d; such that, C denoting a generic constant independent

of ¢,

||/'L8 - VSH(C(?'I(QS))* =< C\/EG{;‘(MS» A&‘)’ (1'2)
and for any measurable set E
E
() < ¢ X2
|log &

(2) (covering). There exists a cover {Aq}a of Qe by open sets with diameter and overlap number
bounded by a universal constant, and measures { fo }a, {Va }a Subordinate to this cover such that,
letting fe 1= es — %|log e|ve,

JeZ D far Ve= Va. Vo Lva, for ey #a.
o o

(3) (energy transport). Letting ny = ||vgl||/27, for each o the following holds: If dist(Ay, Q) > ¢
there exists a measure g, > —C such that either

I/ = gallLipg (40)* = Cra(1 4 Bllogel)  and  go(Ae) = cnallog e, (1-3)

or
| fo — goc”Lin(Aa)* < Cnq(l +logny) and guo(Aq) = C”az —Chnyg, (1-4)

where and ¢, C > 0 are universal positive constants.
If dist(Agy, Q) < ¢, there exists go > 0 such that for any function &

/ Ed(fu— ga) < Cra(|VE| Loy + Bllog el €| (ay))- (1-5)
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(4) (properties of gg). Letting g¢ = fe + ) o (8a — fa), we have
—C < g < es+ Slog &|(ve)—. (1-6)
and for any measurable set E C Q,

ea(E)

(20)-(E) = C
og ¢

. (ge)4(E) < Cee(E). (1-7)

Moreover, assuming |ug| < 1in Q. and that E + B(0, C) C Qg, for some C > 0 large enough, then
forevery p <2,

| 1il? = Col(ee) 4 (E + BO.C) + |E)) (18

The third item admits, or rather implies the following form, from which the covering {44} is hidden.

Corollary 1.2. Under the hypothesis above and using the same notation, for every 0 < n < 1 we have if
e > 0 is small enough: First, for every Lipschitz function & vanishing on 0$2¢

|2

- or |log n 2 )
/Qgéd(gs—fs)_C/QgVE [dlve|+(/3+n)d(gs)++ . dx}wﬂ/a@s%. (1-9)

Second, if d(E,0Q.) > C then

(1-10)
llog ¢

~ 1~ e(EN IQ, )
Vel (E) = C (n(gsmE) +oIE —)
The point in introducing the extra parameter 7 is that we want to be able to use only a small n-fraction of
the “remaining” energy g. to control the error f; — g, between the original energy and the displaced one.
This corollary is obtained by simply summing the relations (1-3)—(1-5) and controlling n, and ny log ny
by a small fraction of 142 through the elementary relations

log? 1
xlogxfnxz—i—C% 2x§nx2+5

and then controlling N by gu(Agq) via (1-3) or (1-4).

Remark 1.3. If we let n = 1 and if £ and the support of £ are at distance at least 1 from 9€2, then (1-9)
and (1-10) reduce to

/Sd(fs—gs)fcfg VE [d(ge)s + dlvel] (1-11)

and
[vel(B) = € ((g0)+ (B) + | E1)

If one takes § = x p to be a positive cut-off function supported in B(0, R) and = 1 in B(0, R—1) then
the right-hand side in (1-11) scales like a boundary term (i.e., like R) as R gets large, while the left-hand
side scales like an interior term.
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Remark 1.4. Assume we have proved Theorem 1.1 and Corollary 1.2. Given {(ug, A¢)}e and {2},
satisfying the hypothesis, we may consider for some fixed o > 0 the rescaled quantities ¢ =¢/0o, X =x/0
and let

f1o(%) = upg(x),  Ap(¥) = 0ds(x), Qe =Qe/0.

Then, letting 4 = curl A and h = curl 4, we have

1 1
e;’(u,A):=oz(5|vAu|2 + i+ La- |u|))—%| 1l + 1+ (-l

We may then apply the theorem to the tilded quantities, yielding a measure g.. Then if we let g.(x) =
g2:(X), the measure g, will satisfy the properties stated in Theorem 1.1 and Corollary 1.2, with e, replaced
by e (and with a different C) provided we modify the definition of E to

E = {x|dist(%, E) < 1} = {x | dist(x, E) < o'},

(note that we can keep the original definition provided o < 1).
Then we may add to both e, and g, the quantity (% — %crz)hg2 and obtain in this manner a new g
2

= 1 __ the lower bound

satisfying the listed properties and — for the particular choice o >

h 2
gz —C. (1-12)

We will then usually assume when applying Theorem 1.1 that this lower bound holds as well as the other
conclusions of the theorem.

The next result shows how g, has the desired coerciveness properties, and behaves like the renormal-
ized energy. Indeed, under the assumption that the family {g.}. is bounded on compact sets (recall that
the domains become increasingly large as ¢ — 0) we have compactness results for the vorticities and
currents, and lower bounds on f g. (hence f fe via (1-9)) in terms of the renormalized energy W.

Before stating that result, we introduce some additional notation. We denote by {Ug} g~ a family of
sets in R2 such that, for some constant C > 0 independent of R,

UR+B(0,1)CUR+C and Upg4 Cc Ur+ B(0,C). (1-13)

For example, {Ug} g0 can be the family { Bg} g>¢ of balls centered at 0 of radius R.
Then we use the notation Ur for cutoff functions satisfying, for some C independent of R,

IVXue! =C. Supp(xy,) CUrR.  xy,(x) =1 if dist(x, Ug) > 1. (1-14)

Finally, given a vector field j : R? — R? such that curl j = 27 Zpe A Op +h with A, where £ is in
L2

ioc and A a discrete set, we define the renormalized energy of j by

W(j.xpg)
W(j) = limsup —BR,
R—o00 |BR|
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where for any x

. (1 .
W(j.x) = hrr]gl(r)lf (5 XJjl>+mlogn Y x(p))- (1-15)

/RZ\UpGA B(Paﬂ) pEA

Various results on W, in particular on its minimizers, are proved in [Sandier and Serfaty 2010]. Note in
particular that if we assume div j = 0, then the liminf in (1-15) is in fact a limit, because in this case
j =VLH with AH = 276, + h in a neighborhood of p, and thus H =log|-—p|+ f with f € H!
in this neighborhood.

Theorem 1.5. Let the hypothesis of Theorem 1.1 hold, and assume |ug| <1 in Q.

(1) Assume that dist(0, 0Q22¢) — +00 as € — 0 and that, for any R > 0,

limsup g (Ug) dx < 400, (1-16)

e—>0
where {UR} g satisfies (1-13). Then, up to extraction of a subsequence, the vorticities {|L¢ } converge

in Wl(;l’p([R{z) to a measure v of the form 2w } e o 8p, where A is a discrete subset of R2, the

currents { jg}s converge weakly in LY (R%,R?) for any p < 2 to j, and the induced fields {hg}¢

loc

converge weakly in leoc([REz) to h which are such that

curl j =v—h inR>
(2) If we replace the assumption (1-16) by the stronger assumption

limsup g,(Ug) < CR?, (1-17)

e—0

where C is independent of R, then the limit j of the currents satisfies, for any p < 2,

limsup][ [j1? dx < +o0. (1-18)
R—>+oc0J Ugr

Moreover for every family x Ur satisfying (1-14) we have
X Wi xy,) 1
liminf/ ZUR g, > (—UR+— h2+l][ h) +or(D), (1-19)
e—>0 Jp2 |UR| |UR| 2 Jug 27 J ug
where y is a constant defined below and o g(1) is a function tending to 0 as R — +o.

Remark 1.6. The constant y in (1-19) was introduced in [Bethuel et al. 1994] and may be defined by

1— 2\2
y = lim (l/ |Vu0|2+w—nlogR),
2 /Bg 2

R—o0

where uo(r, 0) = f(r)e'? is the unique (up to translation and rotation) radially symmetric degree-one
vortex. See [Bethuel et al. 1994; Mironescu 1996].
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Remark 1.7. Lower bounds immediately follow from this theorem. Indeed f; is the energy density
minus the energetic cost of a vortex, and f; — g is controlled by Theorem 1.1; see also Remark 1.3.
This, combined with the lower bound (1-19) shows that in good cases the averages over large balls of f;
are bounded below by W plus explicit constants, which proves a sharp lower bound for the energy with
a o(1) order error, a la [Bethuel et al. 1994].

The bound (1-9) may also be interpreted as a lower bound for the Ginzburg—Landau energy with
weight. Assuming a fixed domain €2 and G¢(ue, A¢) < C|log ¢| for instance, and that e — 27 Y 71— 8a;,
where a; € €2, then by blowing up by a factor independent of ¢ we may assume the points are at distance
2, say, from the boundary and then if £ is a fixed positive weight we may multiply it by a cutoff 0 < y <1
equal to zero on 9Q and equal to 1 at each a;. Then (1-9) becomes

n . 1 2
[ ez nhog el Y- stan + [ xede.-c [ VGd) (d|va| e dge, + 2 dx).

i=1

Typically, there will be an upper bound for the energy which implies that (g¢), (£2) < C and since also
ge = —C, the integrals on the right-hand side may be bounded below by a constant independent of ¢.

The paper is organized as follows: In Section 2 we state without proof the result on lower bounds via
Jerrard’s ball construction (the proof is postponed to Section 5) which we adapt for our purposes, and
explain how we use it on a covering of €2, by a collection U, of balls of finite size. In Section 3, we
present the tool used to transport the negative part of f; to absorb it into the positive part, and deduce
Theorem 1.1. In Section 4, we prove Theorem 1.5. Finally in Section 5, we prove the ball-construction
lower bound.

2. Use of the ball construction and coverings of the domain

The first step consists in performing a ball construction in €2, in order to obtain lower bounds. This
follows essentially the method of [Jerrard 1999], the difficulty being that we are not allowed more than
an error of order one per vortex. This is hopeless if the total number of vortices diverges when ¢ — 0,
hence we need to localize the construction in pieces of €2, small enough for the number of vortices in
each piece to remain bounded as ¢ — 0.

The ball construction lower bound. We start by stating the result of Jerrard’s ball construction in a
version adapted to our situation, in particular including the magnetic field. The proof is postponed to
Section 5. In all what follows, if 9% is a collection of balls, r(%) denotes the sum of the radii of the
balls in the collection. In all the sequel we will sometimes abuse notation by writing 3 for | Jgcg B,
identifying the collection of balls with the set it covers.

Proposition 2.1. There exist g, C > 0 such that if U C R2, ¢ € (0, &9), and (ug, Ag) defined on U are
such that Ge(ug, Ag) < B, where p € (0, 1), the following holds. For every r € (Ce' ™5, %), there
exists a collection of disjoint closed balls B depending only on ug (and not on Ag) such that, letting
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Us ={x|d(x,U°) > ¢}, we have

(1) {x e Ug | lus(x)| < %} C B,

Q) r(B) <r,and

(3) forany2 <C < (r/e)l/z, either ec(BNU) > élogg or

es(B) > n|d3|(10g % —C) forall B € B such that B C U,
e

where dg = deg(ug, 0B).

A natural choice of C above is 7 D, where D = Y Beg |dp| and we have let dp = 0 if B ¢ U,. With
this choice we find in all cases

ee(BNU) > 7D (log 8LD - c)

i.e., we recover the same lower bound as in [Sandier and Serfaty 2007, Theorem 4.1], mentioned in the
introduction as (0-1). The reason why we don’t simply use that theorem directly is that we need to keep
the dichotomy above, and thus a lower bound localized in each ball.

Localizing the ball construction. For any ¢ > 0 we construct an open cover {Uy }, of Q2 as follows: We
consider the collection % of balls of radius £y — where £ € (0, %) is to be chosen below, small enough
but independent of & — centered at the points of £oZ2. The cover consists of the open sets Q, N B, for
B e®.

This cover depends on &, but the maximal number of neighbors of a given o — defined as the indices
B such that Uy N Ug # @ —is bounded independently of & by an integer we denote by m (in fact
m =9). Note that m also bounds the overlap number of the cover, that is, the maximal number of Uy’s
to which a given x can belong. There is also £ > 0 independent of ¢ which is a Lebesgue number of
the cover, i.e., such that for every x € Q,, there exists o such that B(x,£) N Q; C Uy or, equivalently,
dist(x, 2, NUS) > L.

Assuming 8 < %, and applying Proposition 2.1 to (ug, A¢) in Uy for every a we obtain, since /¢ >
Ce! =P if ¢ is small enough, a collection B¢ for every /e <r < 1.

If p is chosen small enough depending on £ and m only, thus less than a universal constant, we may
extract from Be** a subcollection B, such that any two balls B, B in B, satisfy Q. N BN B’ = @.
We will say B, is disjoint in Qg:

Proposition 2.2. Assume p < {/(8m). Then, writing in short BE instead of Bg ™", there exists a subcol-
lection of | ), BE — call it Bg — which is disjoint in Q¢ and such that

{luel < 330 {x | dist(x. Q) > e} ) B. (2-1)
Be®R,

Moreover, for every B € B N B we have BN Qe = BN Uy and

dist(B, Q2:°) > ¢ <= dist(B, U,°) > «.
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Proof. Assume C = Q. N (ByU---U By) is a connected component of 2, N (Ua 973‘8") Reordering if
necessary, we may assume that B; N (B{U---U B;_;) # @ forevery 1 <i <k. There exists x € Q.M B;
and o such that dist(x, Q¢ N US) = €. Then dist(B;, Q: NUYS) > 3€/4. Assume

. P14

dist(ByU---U B;j—_1,Q,N Ua) > Z
Then dist(B;, 2, N US) > £/2 hence for every 1 < j < i the ball B; belongs to %f, where f is a
neighbor of «. It follows that r{ 4 ---4+r; <mp < £/8, where r; is the radius of B;, and we deduce that
ByU---UB; C B(x,£/4) and then
: oo 3t
dist(By U---UB;,Q:,NU,) = T

We have thus proved by induction that C C Uy and even that dist(C, Q, NUS) > 3£/4 for every i.
We delete from {Bj,..., By} the balls which do not belong to B¢ and call C’ the union of the
remaining balls. If y belongs to

C N{jug| < %} N {x | dist(x, Q¢°) > ¢}

then, since dist(C, Q,NUE) > 3¢ /4 and dist(y, Q) > &, provided & < 3£ /4 we have that dist(y, U,“) > ¢
hence y belongs to some ball B € RBY (since BY covers the set {|ug| < %} N {dist(x, US) > ¢}), thus
y € C’. The balls in C’ are disjoint in 2 since they belong to the collection B which is itself disjoint
in Q.

Performing this operation on each connected component of €2, N (Ua %‘;‘) we thus obtain a collection
B which covers {|ug| < %} N {x | dist(x, ) > ¢} and is disjoint in .. Moreover, if B € B, N B
then dist(B, Q. NUY) > 3{/4 hence BN Qe = BN U, and

dist(B, 2:°) > ¢ <= dist(B, Uy°) > &. O
The value of p will be fixed smaller than £/8m and independent of ¢, as specified below. Proposition 2.2
provides us for any £ > 0 small enough with collections of balls %, and BY.

Definition 2.3. For any /¢ <r < p and any B € BY, we let %f " be the collection of balls in By
which are included in B. Then we let
@ =) B2

Be®R,

It is disjoint in 2, and covers the set {|u.| < %} N{x | dist(x, ) > &} and of course if B € B, NRBy",
then BN Q2, = BN Uy and

dist(B, 2:°) > ¢ < dist(B, Uy°) > &.

In other words, the disjoint collection %, permits us to construct disjoint collections of smaller radius
by discarding from B2 those balls which are inside a ball discarded from ®B%"”. The collection %Q/E
should be seen as the collection of “small balls” and &, (obtained from %B¢’°) as the collection of “large
balls”. We will sometimes also use the collection of the intermediate size balls B% with /e <r < p.
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Finally we let

ve= Y 2mdpbag. |vel= Y 2m|dplap. (2-2)
Be%g/g Be%g/g
dist(B,Q:)>¢ dist(B,Q:)>¢

where ap is the center of B, and dp denotes the winding number of u./|ug| restricted to dB. This is
the v given by the conclusion of the theorem. Note that since the balls only depend on u, (and not

on Ag), ve satisfies the same. If B is any ball which does not cross the boundary of balls in %g/g and
dist(B, Q.:¢) > ¢ then v.(B) = 2mdp. From the Jacobian estimate (see [Jerrard and Soner 2002] or
[Sandier and Serfaty 2007, Theorem 6.1]) we have that (1-2) is satisfied.

Lemma 2.4. There exists ey > 0 such that if B < % in (1-1) and € < g¢ then

es(Qe N E)

[vel(E) = 16
|log £

for any measurable set E, so that choosing E = Q. and taking logarithms,
log [|vell = Bllog e] + C., (2-3)
where || - || denotes the total variation of a measure.

Proof. We use the properties of %g‘ﬁ Letting C = (+/&/¢)'/2 = ¢1/4, it is impossible when ¢ is small
enough that e, (2, N %g"ﬁ) > C log(+/¢/¢) since we assumed that e, (25) < ¢ 2. Thus Proposition 2.1
implies that, for every B € 973‘;‘*/5 such that dist(B, Uy°) > ¢,

_ /4
¢e(B) = n|dp|(loge™"/* — C) = < |dpl|log e,

if & is small enough. If, moreover, B € 973;/5 , then Definition 2.3 implies that dist(B, Uy€) > ¢ if and
only if dist(B, 2,°) > ¢. Hence, using (2-2) and the fact that balls in 973;/5 have radius smaller than % if
¢ is small enough, we obtain for any set E

es(Q2:N E )

[vel(E) < D 1vel (B) < 16—

il

where the sum is over all B intersecting E and satisfying B € %;/g and dist(B, Q.€) > &. O

Definition 2.5. For any «, let v, denote the restriction of v, to the balls in B, NBY and ny = ||ve || /27,

so that 0al(B)
ve|(B
v8=2va, Ny = Z 8271 , ||v8||:2f[2na.
o o

BeB NRBY
We also define 30
_ max(Mna, —0‘) if ng #0,
Co = |log ¢ (2-4)
2 otherwise,

where M is a large universal constant to be chosen later and ey = > e.(B N Uy).
BeRY
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Note that 74 is the sum of the absolute values of the degrees of the small balls included in the large

balls of BY.
Proposition 2.6. There exist ey, Cy > 0 such that if B < % in (1-1) and € < &y, gl/2

2<Cq < (r/¢)'/? and for any B € B NBe" such that dist(B, Q) > & we have

< r < p then

ee(B) = 2x|dg|A®", where AYT = 1 (log L —CO) ) (2-5)
2 eCy
Moreover, 0 < AZ" < %|log e| and
0< %|log el—AY" < %(,3|10g g| + [logr| + Co). (2-6)

Proof. From the definition (2-4), from (1-1) and Lemma 2.4 we have for & small enough that 2 < Cy <
¢ B It follows thatif £1/2 <r < 1then 2 < Cy < (r/e)'/2, since p < %. Also, from the definition of C,
it is impossible that e (By”” NUy) > Cq log(r/¢) since for /& <r < p we have Cg > 3e.(BL")/|log €|.

Then from Proposition 2.1, letting C = C, we deduce (2-5) for any B € B2 with dist(B, Uy€) > ¢,
which is equivalent to dist(B, 2:° > ¢) if B € BLNBg".

Finally, r/(eCy) > ¢~/ using Cy < (r/)'/? and r > /e, which easily implies that A" > 0 if ¢ is
small enough, and A" < %llog ¢| is clear from the definition. The last inequality in (2-6) then follows
from 1[log e| — AZ" = L(log(Cy/r) + Cp), since Cy < &P, O

3. Mass transport

We proceed to study the displacement of the negative part of
Je=es— %Ilog €| ve.

Abstract lemmas. For the displacements we will use two lemmas. The first one was already stated in
the introduction and uses optimal transportation for the 1-Wasserstein distance (or minimal connection
cost).

Lemma 3.1. Assume f is a finite Radon measure on a compact set A, that Q2 is open, and that for any

positive Lipschitz function & in Lipg (A), i.e., vanishing on Q \ A,

/ Edf = —ColVE| oot

Then there exists a Radon measure g on A such that 0 < g < f4 and such that

I/ = &llLipg )+ = Co-

Proof. The proof uses convex analysis. Let X = C(A) denotes the space of continuous functions and
for £ € X let

400 if [V&|poo(q) > 1 or § & Lipg(A4),

p(§) = /E"' dfy and Y (&) = {—fédf otherwise.
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Then ¥ is lower semicontinuous because {& € Lipg (A4) | |V&|L =< 1} is closed under uniform conver-
gence, and ¢ is continuous. Both functions are convex, and finite for £ = 0. Then the theorem of Fenchel
and Rockafellar (see for instance [Ekeland and Témam 1999]) yields

inf (¢ + ) = max (=™ (=) =¥ (W),

where X* is the dual of X (i.e., the space of Radon measures on A4) and

¢*(M)=SUP/§d,u—/g+df+={0 if0<u=<fy,

geX 400 otherwise,

V= s [eau+ [sar=n Sl
[Vé|o=1

We deduce that
it [erdn- [ear= ma (it )

[VE|poo=1

and then the existence of a Radon measure g such that —g maximizes the right-hand side, i.e., such that
0<g<=/f+and

IS el = int [ seari [ear

€Lipg,
[VE|poo <1
But
inf /§+df+—/édf=— sup (/édf‘—/g+df'+)
£€Lipg £€Lipg,
[VElLeo =1 |VE| oo <1
=— sup (/§+d(f—f+)_[g_df)
écLipg
[VE|poo=1
=— sup (—/E—df)= inf /E—df.
£€Lipg £€Lipg
|[VE| oo <1 |IVE| oo <1

The assumption of the lemma implies that this last right-hand side is at least —Cj; therefore

I/ = gllLipg (a)* = Co- O

Lemma 3.2. Assume f is a finite Radon measure supported in Q2 and such that f(2) > 0. Then there
exists 0 < g < f4 such that for any Lipschitz function &

/Q Ed(f — g) <2 diam(Q)|VE| (o) /(D).
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Proof. This follows from the previous lemma but can be proved directly by letting
- f—(Q))
J+(€)
(assuming f is nonzero; otherwise g = 0 is the answer). Then g is positive because f(£2) > 0 implies

J-() = f+() and

/Sd(f—g>=/5d(f+£g; —f_) =/(§—§)d(f+ﬁg; —f_),

where £ is the average of & over €2, and the right-hand side is clearly bounded above by

g=f+(1

2 diam(Q)| V€| oo £~ (Q). O

Mass displacement in the balls.

Definition 3.3. For B € B, N BY, we let
ng = (e — Agve)lBﬂQS-
where Ag"" is defined in (2-5) and we have set A% = Ag™”.

This corresponds to the excess energy in the balls, i.e., the energy remaining after subtracting off the
expected value from the ball construction. There is a difference of order |v,|(B) log C between f;(B)
and ng (B), which will be dealt with later.

Proposition 3.4. There exists o, C > 0 such that for any € < €g, and any B € B, N BY, there exists a
positive measure gf defined in B N Q; and such that

B <ot A%(vp)— and /B AT =g = CIVELm (). G-D

for any Lipschitz function & vanishing on Q. \ B.

Proof. To prove the existence of gf , in view of Lemma 3.1 and since ( fSB )+ =es + AY(vg)— on B it
suffices to prove that for any positive function £ defined on B and vanishing on B\ Q. we have

[ §as2 =1Vl il ®) (3-2)
We turn to the proof of (3-2). Let B € B, N RBY and & be as above. Then
+o00
/ gdff = f fE(E,nB)at, (3-3)
0

where we have set E; = {x € B | £(x) >t} and f,B(4) = P 1B
We will divide the integral (3-3) into fés + [ tjoo, with 7, = £|V&| . The first integral is straightfor-
ward to bound from below. Indeed, (fEB)_(B) < C|log €| |ve|(B); hence

te
/0 B (Ep)di > —Céllog ] |VE| oo |ve|(B) = —C|VE| oo |ve|(B). (3-4)
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On the other hand, if ¢ > t, — and this motivated our choice of 7, —then since £ = 0 in B \ Q. we
have dist(E;, 2:°) > ¢. So let t > 1,, and let a € E; be a point in the support of v,. For any r € [\/&, p],
there exists a ball B, , € %, containing a. Since {3} is monotonic with respect to r, B, C B. Put

r(a,t) =sup{r € [ﬁ, p), Bayr C Et}
if the set on the right is nonempty, and r(a, t) = 0 otherwise. Then let
Bttz = Ba,r(a,t)-

If 0 < r(a,t) < p then r(a,t) bounds from above the distance of @ to the complement of E;. In
particular,

§(@)—1 =r(a.0)|Vé|Le. (3-5)

Indeed for any r(a,t) <s < p we have B, s C B and B, N (E;)¢ # &; hence there exists b € B, sNIE;.
Then &(a) —&(b) < 5|VE&|L and since IE; C {& =t} we deduce &(a) —t < s|VE|Loo, proving (3-5) by
making s tend to r(a, t) from above.

A second fact is that if r(a, t) = 0, then ITJE intersects B \ E;, and as above we deduce

E(a) —t < Ve |VE|Loo(B). (3-6)

The third fact is that the collection {B’},, where a ranges over E; and the a’s for which r(a,7) = 0
have been excluded, is disjoint. Indeed take a,b € E; and assume that r(a,t) > r(b,t). Then, since
By (a,r) 18 disjoint, the balls B, ;(4,r) and Bp ,(4,r) are either equal or disjoint. If they are disjoint we note
that r(a,t) > r(b, ) implies that Bp, y(p ) C Bp.r(a,r) and therefore B} = Bp ,(p.r) and B = By r(a.r)
are disjoint. If they are equal, then By, ,(4,r) C E; and therefore r(b, 1) > r(a, t), which implies r (b, 1) =
r(a,t) and then B! = B..

Now, for any B’ € { B!}, we have B’ C E; and dist(E;, Q2:°) > ¢, hence dist(B’, 2:°) > ¢. Now let
r be the common value of r(a, ) for all @ € B’ in the support of v,. From Proposition 2.6, we have

ec(B) = ve(B)| (A%~ T 1oz ) |
2 r/+

since AY" = AP — % log(p/r). We can rewrite this as

o_ | p
> (st 2)

a€B’NSupp ve

ea(Bl) =

’

and summing over B’ € { B!}, we deduce

es(E;NB) >

’

a_ 1 P
S (rr- gy ) v

acPy

where P; is the set of points in E; N Supp v, such that 7 (a, ) > 0. We will let 9, be the set of points in
E; N Supp v, such that r(a,t) = 0.
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Since vg(E;) = ve(Pr) + ve(2;), subtracting from A2ve(E;) the above we find

FEE) = el@AZ =3 3 Ivel(a) log —~

acd; aceP; V(a, t)

From (3-6), a given a € Suppvs N B can belong to 2, only if |t — &(a)| < /e |VE|Le. Therefore
integrating the above with respect to ¢ yields, using the fact that t < &(a) if a € E;, that

o0 E(a)+ /€| VE| oo £(a)
B o 1 P
E;)dt > — E ve|(a / A dl—i——/ (lo ) dt |;
/tg Je (En) Vel )( E(@)—ElVE oo 2 Jo gr(a,l) +

a€SuppvesNB

hence

. a | £(a) 0
[P drz 2nEVATE B 5 Y @ [ (1°gr(a’f>)+ “

a€SuppveNB

We now note that—since AY < %|log e|— /eA% is bounded independently of ¢ < 1 and, using the

inequality (3-5), we get

£(a) £(a) VEL oo £(a) VEL oo
/ (log p ) dt 5/ (log —'0| e ) dt =/ log —'0| e dt,
0 r(a,t) /), 0 E@—1t /. £(a)—p|VE| oo E(a)—1

E(a)—t

and the rightmost integral is equal, via the change of variables u = W, to p|V&|Leo. Therefore
Lo°
+o0

1B(E;)dt = —C|ve|(B)|VE| oo

Ie

In view of (3-3), adding (3-4) yields the result. O

Remark 3.5. In the proof of (3-2), the final radius p may be replaced by any r € ({/¢, p). This yields
the following result: Assume that r € (4/¢, p) and that B € B is included in some ball in B, N BE.
Then, for any positive function & vanishing on B\ €2,

| er= AL = ~CIVE e lvel B (7
We record the following lower bounds:
Proposition 3.6. For ¢ small enough and B € B N BY:
es(Q2 N B) = (gllog €| — C) |ve|(B). (3-8)
For & small enough and B € Bg N\ RBY such that dist(B, QF) > ¢, we have
g2 (RN B) = (gllog e| — C)|vs|(B) — 3 [log & [ve(B)]. (3-9)
If in addition dg < 0, then

¢2(2:1 B) — (Lllog ] — A%)ve(B) = (Lllog ¢ - C)|ve(B). (3-10)
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The meaning of this lower bound is that e;(B) is not only bounded below by A%|v¢(B)|, which to
leading order is %|log e||ve(B)| —this is the positivity of g2 in the proposition above — but also by

some constant times [log | |vg|(B), even though the constant is no longer guaranteed to be the (optimal)

value % This information is valuable in the case where |vz(B)| is much smaller than |v.|(B). The

precise value of the constants is unimportant.
Proof. As we noticed, Cq < (/2/€)"/? implies /¢/(¢Cy) > ¢~'/4. Thus, using Proposition 2.6,
ee(BN Q) > Zeg(B’) > er|d3/|(log8_l/4 —-C) = |v£|(B)(%|log el — %C),

where the sums are over B’ € %f such that B’ C B and dist(B’, ) > ¢. This proves the first assertion.
Secondly, note that from (3-1), if dist(B, Q2¢) > ¢, choosing & compactly supported in 2, such that £ =1
in B, we have

SEBNQ) =gl (BNQ,).
Since AY < %|log ¢| we deduce (3-9) in view of
g2 (BN = [P (BN Q) = |vel(B)(gllog e - C) — S log &] [vs(B)|.
For the last assertion, since vg(B) = 2ndp < 0, we write
g2 (BN Q) — (3llog e| = A)ve(B) = ee(B N Q) — 3llog e|vs(B) = ex(B N Qe),
and this is bounded below using (3-8). o

Mass displacement of the remainder. Proposition 3.4 will allow us to replace fsB by the positive gf ,
and we have

fo= Y fB=eclge +> (3llog el — AY)v,. (3-11)

Be%, o

We now proceed to absorb the negative part of f; — Y f,B, which is (%|log el — Ag)(ua)_l_. This will
be easy if Cy = 3eq/|log ¢|; and if not, in view of (2-5), we have

0< %|log el—AY < %logna +C,

which allows to bound the mass of the negative part by C ), ny(logng + 1). Following the method in
[Sandier and Serfaty 2003] (see also [Sandier and Serfaty 2007, Chapter 9]), this will be balanced by a
lower bound by c¢[ng]? for the energy on annuli surrounding U,.

Recall that Uy = B(xg,£o) N 2. We set

r0=E0’ r1=3£09 A(X=B(x(¥9rl)’
Choosing ¢, small enough, we can require that
diam(Ag) <1 and  (AgN Q€ #8 = Aq  {x |dist(x,02¢) < 3}).

We will denote below by 7’ a bound, uniform in ¢, for the overlap number of the {4y }q.
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Now we choose p such that |T,¥| > £, for any & > 0, where
TE ={t€(ro.r) | {lx —xq| =t} N B, = B}.

Indeed, the number of Ug’s that intersect B(xy, 1) is bounded by a certain number N, independent of &
and «. Choosing p = £/ N, the sum of the radii of balls in _J B 9]35 which intersect B(x,, r1) is bounded
above by £, hence |TZ| > (r; —ro) — Lo = {o.

Lower bounds on annuli. For any « let
~ 1 ~
(&), = 4—m,(€sl%g + Z gf) La,. (89)_ = (3log el — AY)(ve) + 1g.nae . (3-12)
Be®R,
and gg = (g5), — (g5)_. We have
~ ~ 3 B
8e — Xa:gg‘ z Z(eel%g + Z 8e ) + Xa:(%llog el — Ag)(l)s)—l%gn%g-

Be®R,

In particular,

- L (. .
(84 (Aa) = 5 - (ga -2 gf) (Aa)-
B
Proposition 3.7. There exist €y, C, ¢ > 0 such that if < % in (1-1), then for any ¢ < gy and any index «
(85)_(Aa) = mng (Bllog e[+ C) . (3-13)
If moreover dist(Agy, Q:6) > ¢ then at least one of the following is true:

(85)_(Aa) = mng (Bllog el + C),  (£7)1(Aa) = cnallog & (3-14)

or
(82)_(Aq) = mng (logng + C), (§3)+(Aa) > cng’. (3-15)
Proof. The bound (3-13) follows from (3-12), (2-6). Now assume dist(Aq, 2:°) > .
First, if nq = 0 then (g7)_ =0, (g2) . = 0; hence (3-14) is true.
Second, if 3ey/|log €| > M nqy then, since for B C A, we have gsB(B) = fsB(B) =es(B)—A%v:(B)
and A < %|log ¢| it follows that

. 1 1 1 1
@0z o [ em gt 3 ez [ e pohl Yl

BeB .NAy BeR:NAy

=

12m’

o n) ny|log |.

M
nallog | — 7nallog ¢ > (

Together with (3-13), this implies (3-14) if M was chosen strictly greater than 12m’7. The last case is
that where C = Mng. Then %|10g el =AY = %log ng + C and therefore, using (2-3),

(8%)_(Ag) < 27ng(3logng + C) < ng(np|log e| + C). (3-16)
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We define
+ _ - _
Dy= ) dp D=}  ldg|
BeR.,dp>0 BeR.,dp<0
BCB(Xa,r()) BCB(XOt’rl)

and again we distinguish several cases.
First from (3-16) we will have proven (3-14) if we prove that

(§?)+(Aa) > cngllog e, (3-17)
for some ¢ > 0. This inequality holds in the following two cases.

First case: D| > ny/20. This means there is a significant proportion of balls with negative degrees. For
each such negative ball we have from (3-10), and since |v.|(B) > |v.(B)|,

g2 (B) = g7 (B) — (3llog e| = AZ)ve(B) = (glog e — C)2x|dp|.
This implies that
(84 (4a) = 7 (log o] — )2 Dy
hence (3-17) is satisfied when Dy > ng/20.

Second case: D;r <ng/10 and D] < ny/20. Then for each B € B, N B, Proposition 3.6 yields

(&llog el = C) vl (B) — Lllog el [ve(B)| if |dp| > 0

B
g (B) = .
’ {(%Hog el = C)|vel(B) if |dg| < 0.

Summing with respect to B we find, since B € B, N BY implies B C B(xq, o), that

1
D(;r%ﬂog g,

(%), (Aa) = o

o (%|log gl — C)na —

which again yields (3-17) when D < ny/10.
We are left with the complementary case, when D(J)r >ng /10 and D <ng/20. In this case (3-17) and

then (3-14) do not necessarily hold. We need to prove (3-15) instead, which in view of (3-16) reduces
to proving

(g(sx)+(Aot) z Cnoez-
For this we really need to use the lower bounds on annuli of the type first introduced in [Sandier and
Serfaty 2003]. We set
€ = B(xa.r1) \ (B(Xa, 7o) U%Be) .

For any t € TZ we let By = B(x.t) and y; = 0B;; recall that y; does not intersect B,. If 1 € T¥ then
lug| > % on y; because of (2-1) and the fact that dist(Ay, 2:°) > &.
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It follows (see for instance [Sandier and Serfaty 2007, Lemma 4.4], or (5-4) below) that for some
constant ¢ > 0 we have

(1—|u| 2)? 25 ldel” ’Iz

where d! is the degree of u, /|u¢| on y;. Integrating (3-18) with respect to z € T, which has measure less
than 1, the left-hand side will be bounded above by ez(Ag). In view of the lower bound d! > (D(J)r —D7),
which is valid for any t € T2, since |T%*| > £, and from the assumption on D(;r and D] we deduce that

ec(Aa \Be) = ¢(Dy = D7)? = ena’

4rln,eg on (%,)¢ we deduce (g7) , (Aa) = cng? and (3-15) is proved. O
Proof of Theorem 1.1 and Corollary 1.2. (1) The estimate (1-2) was already mentioned after the defini-

tion (2-2) of v, and the bound |v.|(E) < Ceg(ﬁ)/llog ¢| was proved in Lemma 2.4.

Then, since (g7), =

(2) We define
fo= Y (=g +@EH, -@H_.

BeB NBY

Then clearly fy is supported in 4,. Moreover, using the fact (see (3-11)) that

Z fs = eclge — Z(%Hog gl —Ag‘)va

Be%R,

and since ), 14, < m’ we easily obtain
1
B
_Zf“ :Z(%ﬂog el —A2)(va)- + (eel%g + Z & )(1_4m’ ) (3-19)
« @ Be%®, a

Since ), 14, <m’ we find

waz 3llog & =A%) (va)— + 5 (eelggc+ > gs)_ : (3-20)

Be%B,

(3) We define gq. In the case dist(Aq, Q) < & we let go = (g5) . Then

[sat-ea= ¥ [sauP-eh- [eae.
BeB NBY
This implies (1-5), summing (3-1) over B € B, N BY and using (3-13).
In the case dist(A4y, 2:°) > ¢ we let
o (é?‘ (Aa))
Cq = .
|[4a| /-

We deduce easily from (3-14), (3-15) and if B is small enough that ¢, < C and applying Lemma 3.2 in

Ag t0 g¢ + ¢ We obtain ¢, defined on Ay and such that 0 < ¢y < (g7), + co and, for any Lipschitz
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function &,
[A £d (3% — ga) < C|VE|Loo(an) () (Aa).  Where go = ¢a — ca.

Moreover —C < —cy < go < (27) -
Then

/Afd(f“—gahf Ed(fa—éff)Jr/ £d(g? - ga)
= % [eaur-eb+ [ cacE-s

BeBNBY
< C|VE&|Loo(4y) (e + (82)_(Aa)). (3-21)

where we have used (3-1) to bound the integral involving f(E — gsB . Moreover, gq4(Aq) = 85 (Aq)-

If (3-14) holds, then (1-3) follows immediately from (3-21) when 78 < ¢/2, with ¢ the constant in
(3-14). If (3-15) holds we deduce (1-4) from (3-21) by noting that cng?—Cnyg (logng+1) > %naz—C’na
if C’ is chosen large enough depending on ¢, C.

(4) To prove (1-8), we adapt an argument from [Struwe 1994].
First, g¢ — >y 8a = fo — Do fa thus from (3-20) and since ), go > —C we find

3
8e = Z(esl%g + Z gf) -C. (3-22)
Be®Re

Then, assuming U, C €2, denote by B¢ the set of balls in %% which are included in some ball belonging
to BY N By, s0 that v (Be) = ve(BE N Be) = ve(Be®). Applying Remark 3.5 for some r € (4/z, p)
with £ = 1 and summing (3-7) over B € B,* we find ez (BL*) > AL v (BL%) and then

ee(Be N %g \%;,a) <ee(Be N %g) - Agva (Be) + (Ag - Ag,r) Vo (Be)
1
= Y. & (B)+zlog va(®e).

BeB NRBY

where we have used that fsB (B) = gf (B). It follows using (3-22) that
ec(@e NBE\BL) = C((86)4 (Ua) +nalog s +1). (3-23)

Then comes the argument in [Struwe 1994]: For any integer k, let ry = 27k p, and let €y be the
intersection of B \ B! and RBE. Then [6| < C 272k p2 since p2~K bounds the total radius of the
balls in B;* N BE. Moreover j. = (iug, Vg —iAg) and thus assuming |ug| < 1 we have |j¢|? < 2es.
Then using Holder’s inequality in € and (3-23) we find for p < 2

2 2
/ el < 16l =P (ee(610) ™" < 164!~/ (ex(@Be N\ BT)”
< G2 Pk (o (B, N B2\ BT < €2 @ PR ((g,) (Uy) + kng log2 + 1)/,
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Using (1-10) we find

ljel? < Cp2~ Pk (1 4 k log 2)p/2((ga)+(Ua) + 1)p/2‘
Gk

Summing these inequalities for k ranging from 0 to the largest integer K such that rg > /& — so that
in particular rg < 2./e—we find

. 2
/0;3 nB\32v* |Jel? = Cp((ge) 4 (Ua) + 1)p/ :

where C), is a constant times the sum of the convergent series ) ; 2-C=Pk(1 i log2 —log p)? /2. To
this inequality we add

/ 2 e |ja|p = Cgl_p/zea(Ua)p/z’
BENRB2

JE

which follows from Holder’s inequality after estimating |%§ n %g! by Ce, as above. But since e, =

/¢ + %|log &|ve we may write using (1-9), (1-10),
ee(Uy) < C(gs)—i—(ﬁoe) + C|Us|(ﬁa)(1 + |log €|) < Cllog €| ((gs)+(Ua + B(0,2)) + 1) . (3-24)

Thus
/ e LJel? = Ce'Zlog el 7/ ((ge) 4 (Ua + B(0.2)?/% 4 1) < C((ge) 1 (Ua + B(0.2))”/> +1).
RYNBE

We also add
/ el? < C((g0) 1 (Ua) + 1)
ULX\%E

which follows from (3-22). Finally we obtain

[ 15617 = ol U+ BO.2) + 1),

Uy
Summing with respect to the «’s such that £ N Uy # @, this proves (1-8) and concludes the proof of
Theorem 1.1. U

Proof of Corollary 1.2. Note that

[eathi-g0 =¥ [ €dtsa- g0

Three types of indices occur.
First we consider indices « such that dist(Ay, 2.°) > ¢ and (1-3) holds. Since

Ca<8— Y g8=<g+C, (3-25)
pa

we deduce from (1-3) that if n, > 1 and ¢ is small enough, g.(Ay) > cny|log €| and then using (1-3)
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again that
/ Ed(fo— ga) < CIVE|Loo(as) (e + B(ge) 1 (Aa)) (3-26)

If ng = 0 the same inequality holds since from (1-3) the left-hand side is zero.

Second we consider indices « such that dist(A4q, 2¢) > ¢ and (1-4) holds. We note that if C is large
enough then x log x < nx2 + C log? 5/n holds for every x > 0 and < 1, for instance by distinguishing
the cases n > (logx)/x and n < (log x)/x. We use this and (3-25), together with (1-4) to find that if
ng > 1 then

1 2
/Sd(fa —ga) < CIVE|L°°(A‘1) (na + n(gs)+(Aa) + Og;] 77). (3-27)

Again the inequality is true if n, = 0 since from (1-4) the left-hand side is zero in this case.
Finally we consider indices « such that dist(Ag, 2.°) < ¢. In this case, noting that from Lemma 2.4
we have ny|log ¢| < Cey(Ay), we rewrite (1-5) as

/ Ed(fa— ga) < C (IVE|Loo (a1 + BIEILo(ayee(Aa)) (3-28)

To conclude we sum either (3-26), (3-27) or (3-28) according to the type of index o, noting that since
diam(Aq) < 1, we have | f|roo(4,) < f on Ay for any function f. Since the overlap number of the
Agy’s is bounded by a universal constant, we deduce (1-9).

We prove (1-10). We start by proving that when dist(Ay, Q:°) > ¢ we have

min(naz, ny|log 8|) < C((gg)_,_(Aa) + l). (3-29)

If ng = 0 this is trivial, if not then it follows from either (1-3) or (1-4) using (3-25).
Assume « is such that dist(A4g, Q¢°) > &, then since 2x < nx? + 1/7 and since x < nx|log ¢| is
trivially true if 1/|log &| < n, we deduce from (3-29) that

no < C(1(ge)+ (4a) +1/n). (3-30)
On the other hand Lemma 2.4 implies that for any o
<c eg(Ag N2g)

Ng = (3-31)
|log ¢
Summing (3-30) or (3-31) according to whether dist(Ag, 2:) is > ¢ or < ¢ we deduce (1-10). O
4. Proof of Theorem 1.5
Convergence. We study the consequences of the hypothesis
Mp :=1lim sup/ ge(x)dx <400 forall R>0. 4-1)
e—0 Ur

and prove that it implies the convergence of the vorticities and currents in the appropriate sense.
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Note that we assume dist(0, 02;) — —+o00 so that for every R, Ug C 2, for & small enough. From
(1-13) there exists C > 0 such that for any R large enough

1 _ |Ug|
—<— <.
C~ R2 ™~

We now gather several easy consequences of Theorem 1.1 and (4-1).

Brjc CUR C Bcr.

Proposition 4.1. Assume (4-1) holds, and let g. be as in Theorem 1.1. Then for any R and & small
enough depending on R we have

> min(na®. ngllog &) < C(Mgyc + R?). (4-2)
a| Ay CUR
Vel (Ug) < C(Mg4c + R), (4-3)
[imgary, =€ ¥ nallogne+ 1) = ClMpsc + R2) (4-4)

a| Ay CUR+c\Ur-c

where {XUR } R are any functions satisfying (1-14).
For any 1 < p < 2 there exists Cp > 0 such that for any R > 0, and & small enough

/U Jel? < Cp(Mpsc + R2). 4-5)
R

Up to extraction of a subsequence, {j¢} converges weakly in L{;C(Rz), p < 2tosome j:R* - R?;
{ve}e converges in the weak sense of measures to a measure v on R? of the form 2z Y peA ApSp, where
A is a discrete set and dp, € Z; {j1s}¢ converges to the same v in VVl;CI’p([Rz)for any p < 2; and {h}

converges weakly in L120c (R?) to h. Moreover,

curl j =v—h. (4-6)

Proof. Assertions (4-2), (4-3) and (4-5) are direct consequences of (3-29), (1-10) and (1-8), respectively.
We prove (4-4). As a consequence of (4-1), for every R > 0, if ¢ > 0 is small enough and 4, C Ug
then (1-4) holds. Indeed if (1-3) is true with n,, > 1 (note that if no, = 0 then (1-3) and (1-4) are identical)
then go(A4y) > c|log ¢| — C, using (3-25), which contradicts (4-1) if ¢ is small enough.
Then we use (1-3) with & = XUg- Since XUg is supported in Ug 4+ ¢ and since dist(Ugy ¢, 9Q2¢) = +00
we have, if ¢ is small enough and Ay N Ug¢c # @, that dist(Ay, 0Q2s) > . Then summing (1-3) over
all such o we find

fXUR d(fe—ge) =C Z ng (logng + 1),
0| Ay CUR4+c\Ur-c
which is the first inequality in (4-4). The second one then easily follows from (3-29).
We now turn to the convergence results. The weak local convergence of j. follows from a bound for
/i Ur | je|? valid for any ¢ small enough, depending on R, which is implied by (4-1) and (4-5). From
(4-3), {ve e is bounded on any compact subset of R?, hence converges (up to extraction) to a measure v,
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which by (2-2) has to be of the form 27 }_ . 5 dpdp where A is a discrete set and dj, € Z for every
p € A (we will prove below that d), = 1).

The weak local convergence of /. follows from (1-12) combined with the bound (4-1).

The convergence of {g}e in Wlo_cl’p uses the Jacobian estimate (see [Jerrard and Soner 2002] or
[Sandier and Serfaty 2007, Theorem 6.2]) from which we deduce that for any R > 0 and any y € (0, 1),

and since r(%f N Bg) <C./e,

where C depends on R but not on €.
But {v.}, is bounded in Bg as measures, hence in (Cé) *¥)*_and arguing again as in (3-24),

es(BR) < (g¢) 4 (Br+1) + 1|log & [ve|(Bryc) < Cllog &|.

Therefore the right-hand side in (4-7) tends to 0 as ¢ — 0 and {u}. is bounded in (Cé) Y(BRr))*. We
deduce that u, — v in Wl;l’p by noting that for any 1 < p < 2 there exists 0 < y < 1 such that
WO1 P /(B R) = Cé) ¥ with compact imbedding — where 1/ p + 1/ p’ = 1 — which implies by duality that
(C(? Yyk s WO_I’p with compact imbedding.

Finally (4-6) is obtained by passing to the limit in g = curl j; + curl A, since by Remark 1.4 we may
assume (up to extraction) that curl A4, — & weakly locally in L? as ¢ — 0. O

Remark 4.2. From the above results, it is easy to deduce (1-18) under the stronger assumption (1-17).
In this case we have Mg < CR? and therefore (4-3), (4-5) and Remark 1.4 imply that

vel(Ug) < CR, /U Jel? < CR, /U Ihel? < CR? 4-8)
R R

which in turn implies (1-18).

Lower bound by the renormalized energy. We turn to the proof of the remaining statement in Theorem
1.5, namely that v is of the form 27 ) ,c 5 8p (we already know it is of the form 27 Y,z dpdp,
where the d,’s are nonzero integers) and that under assumption (1-17) the lower bound (1-19) holds.
Both are related to a lower bound of [ x r&e by the renormalized energy, where xp 1= x Ur' This
reproduces more or less arguments present in [Bethuel et al. 1994] and [Bethuel and Riviere 1995].
Throughout this subsection we assume that (1-17) holds, and begin by bounding from below the integral
of (e — %|10g elve) X g-

Choose R > 0. From (4-3) we have that |ve| is bounded independently of ¢ on the support of y p, thus
a subsequence of {|vg|1supp x R}(9 converges to a positive measure v of the form 27 Zf-;l kibq;, where
k; is a positive integer for every i (the a;’s are a subset of A).
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p
loc

the assumption |u.| < 1) we have for any r > 0

From the weak convergence of j¢ to j in L, . and using the inequality | V4, u¢| > | j¢| (following from

liminf/ XR|VA8u8|ZZliminf/ )(R|j8|2
e2>0 JR2\Upep B(p.r) £20 JR2\Upen B(p.r)
2/ xrlil*. (4-9)
IRZ\L_JpGA B(P,V)

Indeed either the left-hand side is equal to +oo and the statement is true, or there is weak L2 convergence
of the currents on the complement of (_J , B(p,r) and (4-9) follows by weak lower semicontinuity of the
integrand. Similarly, by weak convergence of /i, to i1 we have

X Rh82 =

lim inf xrh*. (4-10)

£>0 /Rz\UpeA B(p,r) /Rz\UpeA B(p,r)

Then consider any 1 € (0, 1) small enough so that the balls B(a;, 2n) are disjoint. Note that since the
limit of |v,| on the support of x g 1s a sum of Dirac masses concentrated at the points {a;}; we have for
¢ small enough

|vel(Supp x g \ | Blai.m) =0,  ve(Blai,n) = 27d;,
l
where 2rd; = v(a;).

We use two distinct lower bounds for the integral of x 5(es — %llog €| ve) on balls. We distinguish the
set I of indices such that B(a;,2n) C {xp = 1} and the remaining indices J. Note that if i € J then
B(a;,2n) intersects the set where x p 7# 1 and the support of x , thus B(a;,2n) C Ug+c \ Ug—c for
some C > 0 independent of R >0, n < (0,1) and i.

In the case i € I we use

/ eg = m|dj|log Ty Cia;| + 0n,6(1), (4-11)
B(a;.n) €

where C,; is a constant depending only on d such that C; = y, (where y is defined after Theorem 1),
where Cy = 0, and where

lim lim sup oy ¢(1) = 0.
n—>0 o0

We postpone the proof of this well-known statement. It is very similar to analogous ones found in

[Bethuel et al. 1994] or [Bethuel and Riviere 1995]. Then we deduce from (4-11) that for any i € I and

letting Cy, = +o0 if d; <0,

liminf/ (es — %|log gldve) = wdilogn + Cg, + on(1), (4-12)
B((li 77])

e—0
where lim; ¢ 0, (1) = 0.
In the case i € J we have to introduce the weight x 5 that is no longer constant on the ball. Then

we resort to Remark 3.5. Consider the family of balls €, consisting of the balls B in 9}32/ % which
intersect the support of X . ;, and such that |ve[(B) # @. For any B € 6, since |vg|(B) # 0 and
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|ve] = 27 ) ; kibq;, and since r(B) < n/2, we have for ¢ small enough depending on R that there is
some index i for which B C B(a;,n). Let ‘6; denote the balls included in B(a;, n) and partition C@fg as
U %i’a and 6, as | J,, 6% where the superscript « corresponds to the balls which are included in a ball
B € BY (we assume 1/2 < p).

From (3-7), for every B € %é’a

Now we note that since (1-17) holds, then for ¢ small enough Co = Mnyg, for otherwise we would have
es(BY) = (M/3)ny|log | and then

S EB=Y 2B =Y - A)B) = (K —n)nmalogel > 4o,

BeR¥ BeRY BeR¥

if we choose M > 37 and since nq > 1. This is a contradiction with (1-16) since g > ) 5 gf —C by
(1-6), proving that Cy=Mny.
Then we have from (2-5) that

A%M2 _llog | = Llogn+ A, where |A] < C (logng + 1)

and

'/B(XR_XR(CH)) dve| < Cnlve|(B).
Hence with (4-13)

1
/BXR(es—%Ilogeldvs)Z/BXR(es—A‘;""”dvs)+(glogn+A)/BdeVs
logn Ul
Z_C|U8|(B)+TXR(ai)Vs(B)_510g77|‘)e|(3)_|A||V8|(B)

Io
= = e(B) ) g(ar) = Clvel (B) (1 + log na).

Summing over B € €;* and then over « and i € J we find, since

> ve(B) = ve(B(ai, m) — v(B(ai,n) = 2md;,

Be%l
that
1iminf/ )(R(e,9 — %|10g eldve) = Z dix g(ai)logn—CA(R),
€20 JU;cs Bai,n) ies
where
A(R) =limsup Z ng (logng +1).
e—>0

a|UyCUR+c\Ur—c
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Summing (4-12) over i € I and adding the above and (4-9)—(4-10), we deduce

L. 1 )
hgggf/ Xg(ee — 3|log | dve) > = xr(J1? + 1)

2 /RZ\UpGA B(p.n)
+ Z xg(ai) (mwdilogn+ Cyg,) + Z Xg(ai)mwdilogn—CA(R) —oy(1). (4-14)

iel ieJ
We will now take the limit 7 — 0 on the right-hand side. For that we use a Hodge decomposition of j in
B(a;,no), writing j = —V+ H+VK, with H=0o0n dB(a;, o). Then since —AH =v—h = 2md;ibg;—1
we have H(x) =d; log|x —a;|+ F, where F is in H? in the neighborhood of a;, in particular H € W -7
for any p <2, and since j € L7, this implies that K € W 1-? also. Then an easy computation shows that

lim

5[ x|V HI? + w(log n)di” x g (ai)
n—=>0 = JB(a;,no)\ B(a;,n)

exists and is finite, while

/ lejl"'z/ XR(lVLH|2+VLH.VK).
B(a;,no)\B(ai,n) B(a;,no)\B(ai,n)

Decomposing H and integrating by parts we have, writing C; ,, = B(a;i, no) \ B(ai,n),

f VJ-H-(XRVK)=/ VEF-(xgVK)—d; KVt log-Vyg,

Cin Cin Cin

and this remains bounded as 7 — 0, using the regularity of y p, F', and the boundedness of H, K, log in
WP We may then deduce that

| .
liminf = XR|]|2+7T(10g77)di2XR(P)

n—>0 2 /B(ai,no)\B(ai,n)
is not equal to —oo.

As a consequence, writing d; = di? — (a’,-2 —d;) in the right-hand side of (4-14), and this right-hand
side being bounded above independently of 7, we have that ) _; (di* —di)x glai)log % is bounded above
as n— 0. Thus we have d; € {0, 1} for any i such that x ,(@;) # 0 and then d; = 1 since d; was assumed
to be nonzero. In view of this, (4-14) can be rewritten as

.. 1 .
hmmf/XR(eg—%llog eldvs)ZE/ XR(|]|2+h2)
e—>0 R2\Upea B(p,n)

+ Y xg(p) (wlogn+y) — CA(R) — 0y (1),
PEA

where we recall that y = C; and we have absorbed C; ), ; x g(@;i) in CA(R).
Letting n — 0 we thus find (see (1-15))

L. . 1
timint [ 7g(e: — $llog el dve) = Wi )+ 5 [ h® + 3 ap(p)y = CAR)
PEA
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From (4-4) we may replace e, — %llog g|ve by g¢, with an error term which may be absorbed in CA(R)
hence

.. . 1
h,fié‘f/ Xgdge > W(],XR)+§/XRh2 + Z Xr(P)y — CA(R). (4-15)
PEA

Now, under hypothesis (1-17) and using (4-2), we have limsup ) ng? < CR?, and thus
e—>0 «|AqCUg

1
limsup limsup — Z nZ|logny| = 0.

R=o0 =0 @|Aq CUR+c\Ur-c

Indeed, using Holder’s inequality, and bounding the number of «’s involved in the above sum by CR,
we find

3/4
Z [ntsx]3/2 < (CR)1/4( Z naZ) < CR1/4+3/2.
a|Aq CUR+c\Ur—c a| AqCUR+C
It follows, since U, C Aq, that

AR _, (4-16)

lim sup
R—>+o0 R?

and in particular v(Ugyc \ Ur_c) = o(R?). Then we write, using v = curl j + /,
1 1 1
Y xr(P) 2N/XR v 2n/XR 2n/ XR"J
PEA

Let Eg ={0 < x < 1}. Thensince Eg C Ug+c \ Ur—c we have |Eg| < CR and using (4-8) together
with Holder’s inequality we find

1/2
/ XRh§|ER|1/2(/ hz) < CR3?,
ER ER

and a similar bound for | viy g " J using (4-8) again, since it is equal to / Er vty g J - Therefore

1

1
Sar =5 [ o) = [ hsord),
oy 2 Joxg=13 2 Jug

the second equality being proved again with the help of (4-8) and Holder’s inequality. Together with
(4-16) and (4-15), this proves (1-19).

There remains to prove (4-11). For this it is convenient to blow-up B(a;, 1) to the unit ball By. Then
(4-11) becomes

1/ ( )
5 |IVpv|~ +
2 J,

where v(x) = us(nx), B(x) = nd.(nx) and ne’ = ¢, so that & tends to 0 with &. Note that (v, B)
depends on ¢ but we omit this in the notation for the rest of the proof.

curl B> (1—|
+

2¢e

2)2
v|?) 1
/2| )Zﬂldi|10g§+cdi +on.e(1), @17
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Since curl A, — h weakly in LZ , it follows that ||curl Bllr 2,y = 2nllcurl A¢|[12(p,) = Cn. Then,

choosing to work in the gauge div B = 0, B -t = constant on By, we have | B| g1(p,) < Cn. Since
Jj(ug, Ag) is bounded in L{;C(Rz) for any p < 2, we deduce immediately that ||/ (v, B)||Lr(B,) =
Cn'~2/P_ But by Sobolev embedding, | BllLa(B,) = O(n) for any ¢ > 1 hence the integral of B- j (v, B)
on Bj is oy(1). Then, since

|Vgv|2 = |Vv|>—=2B- j(v, B) + | B|?*|v|?,
(4-17) will follow if we show that

1 , (- |v|2)2 > ) 1
3 /31 (|Vv| + e > 7|d;|log = + Cg; + 0p,e(1). (4-18)

To prove (4-18) we modify B in order for the current to be divergence-free: As before we use the
Hodge decomposition j(v) := (iv, Vv) = —V+H + VK with H =0 on 9By, and let § = ve "X Then

denoting e(v) the integrand in (4-18) we have
vf?

e() =e(w)—VK-j)+ T|w<|2.

We replace j(v) = —VLH + VK and note that, integrating by parts, VK - V- H integrates to 0 on Bj.

Therefore
~ |v|2 2
/Bl e(v)—/Bl(e(v)—i-(T—l)lvm )E/BI e(v).

Thus if we show the lower bound (4-18) for v, then we are done. For this we may assume, without loss
of generality, that the upper bound

1 ~12 (1 |l~}|2)2 1
— \V/ - 7 | < . — . -
5 /Bl (| vc 4 3o < m|d;|log " + Cy, (4-19)

holds.
The advantage is that now we have

j(@) =—=VtH +(1—|v*)VK.

But lim,_,o(1 — |v|?) = 0 in L9(B;) for any ¢ > 1, being bounded in L> and tending to 0 in L2
Moreover, we have seen that | j (v, B)|Lr(B,) = Cn'~2/P and that B = O(n) in every L?, so

j(v,B)—j(v)=|v|*B = O(n) (4-20)

and therefore j(v) = O(n'~2/P) in L?, which implies that A and K are O('~2/?) in W2 It follows
from the above that

@)+ VEH =0, .(1). (4-21)

in L?(By), for every p < 2.
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Moreover, since curl j(ug, Ag) + he — 2md;d,, in WP as ¢ — 0, we have that curl j (v, B) +
necurl B — 2md;dy. Hence using (4-20) we deduce —AH = curl j(v) — 2nd;8p 4+ 0y(1) as e = 0 in
W=1P_ Since H = 0 on 0B; we then have

H(x) = —2md;log|x| 4 0y(1) (4-22)

in whp,
From (4-21), (4-22) we may find radii {r¢}¢ such that

@) b}g}) re=1. (i) [|j(®) + V' HlLr@s,,) = one(1). (i) | H +27d;log [ y1.0(3p,,) = 0q(1).

We may further require that p := || — 1 uniformly as ¢ — 0 on dB,,. Indeed from (4-19) we have

1/ 2 1 2,2 /
2 Vet —(1-pH2<Cloge
3 Bll Pl 2 =r g

thus a mean value argument easily implies that 7, may be chosen such that

1 2 1 242 N2
- \Y% + —(1— < C(loge')~.
2/33,| ol 28,2( p°) (loge’)

&

This in turn implies using (5-1) that [|[p — 1| L~(B,,) = 0 as & = 0.
Then, writing 7 = pe’?, we have j(#) = p>Ve, and the above implies that

v=(1+ ,5)ei(9°+d"0+‘5) for some 6 € R,
where
lollw1.r@B,) = 0ne(l) and  |pllLoe(@By) = 0e(1).

Without going into further detail (see [Bethuel et al. 1994, Chapter VIII], for instance), this implies that

1/( <12 (1—|5|2)2) . {1/( 2 1 22)
= Vol + ——— ] >min{ = Vul*+ —>0—-1u
3, (ViP5 3, (Ve + 5z (=l

From [Bethuel et al. 1994], the right-hand side is precisely equal to 77|d;|log(1/&") + C4,| +0¢(1), where
the constant Cy is equal to y if d = 1. Thus we have proved (4-18), and then (4-11).

u=e"%?% on 831} +o0p,6(1).

5. Proof of Proposition 2.1

The proof of Proposition 2.1 is based on the ball construction of R. Jerrard [1999], hence we will only
emphasize the points which need some modification, mostly to take into account the presence of the
magnetic potential 4 the way we do in [Sandier and Serfaty 2007]. We will denote by ¢, C, respectively,
a small and a large generic universal constant. We will number the constants we need to keep track of.
Throughout this section U is a bounded domain in R? and (u, A) are defined on U.

The first ingredient is a lower bound for the energy of |u| on a circle [Jerrard 1999, Lemma 2.3]. It is

valid for any € > 0.
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Lemma 5.1. Assuming 2r > ¢ > 0 and x are such that the closed ball B(x,r) C U, we have

1 2 (1I=Ju?)? (1—m)?
5/ |V ul|” + - = o : (5-1)
dB(x,r) 2¢e €

where m = ming gy ) |u|.

In contrast to [Jerrard 1999] and because we wish to work with constants independent of U we intro-
duce

Us = {x e U |dist(x,U°) > &}.

Then u : U — C being given we introduce, following Jerrard, S = {x € U, | |u| < %} Assuming u is
continuous the connected components of S which are included in U, are compact, and u/|u| has a well
defined degree, or winding number on their boundary. Then we let

SE = union of the components of S with nonzero boundary degree.

Still following Jerrard, for any compact K C U such that 0K N Sg = & we let

degp(u,0K) = Z deg(u, 0.5;).

S; component of S

This degree is defined even if |u| vanishes on 0K, provided the points where it vanishes are not in Sg.
The previous lemma implies (see [Jerrard 1999, Proposition 3.3]):

Lemma 5.2. There exists a collection of disjoint closed balls By, ..., By of radii ry,...,r; such that
for all i we have r; > ¢ and e.(U N B;) > cyri /¢, and that

k
&mmcU&.

i=1

Proof. We only sketch the proof. If x € Sg then either 0B, (x) intersects {|u| < %} forevery /2 <r <eg,
in which case Lemma 5.1 implies that e, (U N B(x, €)) = ¢, or there exists /2 < r < ¢ such that |u| > %
on dB,(x), and then the connected component of x in Sg, which has nonzero degree, is included in
B(x,r). The nonzero degree implies again (see [Jerrard 1999]) that e, (U N B(x, €)) > ¢. We thus have
a cover of Sg by balls that satisfy e;(B) > cr(B)/e.

From Besicovitch’s lemma, there exists a disjoint subcollection { By }; such that {Ek}k covers Sg,
where Ek = CBy, with C a universal constant. These balls still satisfy e;(B) > ¢r(B)/e, though with a
smaller constant. Then, grouping the balls which intersect in larger ones as in [Jerrard 1999] (see also
[Sandier and Serfaty 2000]) we can obtain a disjoint cover of Sg with the same property. The condition
r; > ¢ is trivially verified since the balls we started with had radius ¢. Note also that the balls obtained
here only depend on Sk, hence on u. O

Still following Jerrard, we have:
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Proposition 5.3. Choose c, € (0, c1) small enough and let

T 1
)\.S(x) mln( 2 W) .

coX

Then, assuming that B, C Ug, that 0B, N Sg = @ and that ¢ <r < |d|/2, where d = degg (u, 0B;)
is assumed to be different from 0, we have

1 2, 2, b 1a2)\2 r i
2/3 |V qu] 2/ |curlA|—|— / (1—ul?) zkg(lc”). (5-2)

Moreover, the primitive function A¢(x) = f(;c Ag is increasing, s —> Ag(s)/s is decreasing,

i Ae(®) _ minlco,c2) _e1  Asle) )
SNO S & & € &

and finally, for any ¢ < s < 5, and for some Cy > 0,

p— 2 9
Ae(s) = 7 log > — Co. (5-3)
&
Proof. First, in the case where dB, intersects {|u| < %} we deduce from (5-1) that (5-2) is satisfied with
¢y =co/4.

When on the contrary |u| > 5 on 0B, we have degf (1, dB,) = deg(u,dB,). Then we bound from

below — 5 faB [u?|Vo — A|?, where u = |ule'® as follows: Still denoting m = = minyp, |u|, using the
Cauchy—Schwarz inequality we have

2 1 2 2
l/ Pl L a— (/ do_ . ) =" ond - x)?
2 JoB Amr

= 2 272r \Jsp, 01

where we write X := [p curlA = [;5 A-7. On the other hand, by Cauchy—Schwarz again

1 1 2 x?
— curl A|> > curl4 ) =

|
2 /B, 2mr? : 2nr?

Adding the two relations we obtain

1 2 2 1 2 L (m? 2, 1o
= lu|“|Vo — A|“ + < lcurl A > — | —Qnd - X)"+-X").
2 Ja, 2 JB, 2nr \ 2 r

Minimizing the right-hand side with respect to X yields

1 d2 2
l/ |u|2|V<p—A|2+—/ |curl 4| > raw_m 5 (5-4)
2 9B 2 B r 1+M
r r 2
Adding (5-1) we deduce for » > ¢ that
w|d d 1—m)?
e(@By = T ML A2 (5-5)

’
r &
+2
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If |d| > 1, then either m? < 2/3 and we find e, > ¢ /e for a well chosen ¢ > 0 or m? > 2/3 and, since
r/2 < |d|/4, we have m™2 +r/2 <3/2+|d|/4 < |d| implying e, > 7|d|/r. Thus, if |d| > 1, (5-2) is
satisfied. If |d| = 1 then minimizing the right-hand side of (5-5) with respect to m yields

T 1
es(0B;) > 7m,

cor
so that in every case we have e.(dB,) > A.(r/|d]), if ¢, is chosen small enough.
We now turn to the properties of A,. Since Ag is positive, decreasing, then A, is increasing and
Ag(s)/s is decreasing. It is clear that as s — 0, we have A.(s) ~ min(cg, c2)/e ~ As(s)/s. Moreover,

if x > ce, with ¢ = /c,, then
/4 1

x1+Z+ 28

coX

Ae(x) =

hence, if 5 > ce,

Sw 1 Sw x 7me K
A= | B x> E(1-2 - ) dax=nlogt — G,
S(S)_/CEXI+)_2C+]T_8 x_/cax( 3 cox) x zmlog = —Co

coX
for some constant Cy. If s < ce then the inequality remains true if Cy is chosen large enough, since
Ag(s) = 0.
Finally, A¢(g) > eAe(€) = c3, if ¢35 > 0 is chosen small enough. |

From there, the ball construction procedure (growing and merging of balls) from [Jerrard 1999] (or
see [Sandier and Serfaty 2000, Proposition 3.1]) allows one to deduce this:

Proposition 5.4. For any 0 < s < % there exists a family of disjoint closed balls B(s) (depending only
on ug) such that:

(1) The family of balls is monotonic; that is, if s < t, we have B(s) C B(t). Moreover, denoting by r (B)
the radius of B, the function s — ZBE%(S) r(B) is continuous.
(2) For any s we have S C RB(s).

(3) Forany B € RB(s),
Ae(s)
-
(4) If B € B(s) and B C Uy then, letting dp = degg (ug, 0B), we have r(B) > s|dp|.

es(UNB)>r(B)

Proof. We let B(sg) be the family of balls given by Lemma 5.2, where we choose s¢ small enough so
that items 3 and 4 are satisfied (item 2 obviously is). We let B(s) = B(sq) for every s < so. For s > 59
we apply the method of growing and merging of [Jerrard 1999] which we sketch briefly: It consists in
continuously increasing the parameter s and at the same time making those balls included in U, such that
r(B) = s|dp| grow so that the equality remains satisfied. When balls touch, the parameter s is stopped
and the balls are merged into a larger ball with radius the sum of the radii of the merged balls, and this
is repeated if the resulting family is still not disjoint. This does not change the total radius and when it
is done — that is, when the family is disjoint again — the increasing of s is resumed, and the process is
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repeated This yields a family of disjoint closed balls which is monotonic, such that s — > Bens) T (B)
is continuous and such that r(B) > s|dpg| for every ball included in U,. Obviously Sg N U; C B(s) for
every s. Also the growing and merging process depends only on the initial balls and the degrees of ug,
hence on u;.

The lower bound e, (U N B) > r(B)A¢(s)/s is true initially and is preserved through the merging
process, it is also preserved through the growing process as long as (5-2) remains valid, i.e., r(B) <
|dg|/2 for every B C U, such that dg # 0. This results from the properties of A, as detailed in [Jerrard
1999]. Then for the process to stop, there must be a ball B for which r(B) = s|dp], i.e., a growing ball,
with #(B) > |dp|/2, hence we must have s > % O

Proof of Proposition 2.1. We first construct a family %’(s) containing S g instead of {x € U, | |u| < %}
but satisfying items (2) and (3) in the conclusion of the proposition.

Under the hypotheses, Proposition 5.4 applies, and yields for every 0 < s < % a family of balls %' (s)
satisfying the four items stated. Choosing s small enough we have A(sg)/so > ¢/e. Hence, letting rg
denote the total radius of the balls in B’ (s¢),

and therefore ro < C el=p.
Let r € (Ce' 7B, %), and let r; be the total radius of the balls in %’(%). If » > rq{ then 973’(%) satisfies
item (2) trivially and moreover for any B € B’ (%) we have from Proposition 5.4 and using (5-3) that

es(B) > |dp|Ae(L) = 7|dp (log 1 —c) > 7|dp] (log o c’) ,
2e Cuct
for any r < % and any C, > 2, proving item (3) in this case.
If r < rq then there exists s € (sq, %) such that B’ := %B'(s) satisfies #(B’) = r. Then item 2 of the
proposition is satisfied for this collection. Let us check item 3.
Assume then eg(B') < C log(r/e), with 2 < C < (r/¢)!/2. We show by contradiction that if M is
chosen large enough, then
s = L_
MC
Since e;(B') > rAg(s)/s and since A(s)/s is decreasing, if s < r/(MC) and r/(MC) < % then

élogzzMEAg(L_)anflog( r_)—COME.
&g MC eMC
It follows that

(1—7M)log - + 7Mlog C + M log M — CoM > 0,
€
which yields a contradiction for M = 3/ and r > Ce, with C large enough, recalling that C < (r/¢)'/2.

Therefore s > 7 /(3C) and then for every B € B’ such that B C U, we have

Ae(s)
S

es(B) = r(B)

r
> |dp|Ae(s) = |dp|Ae (f) ,
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which in view of (5-3) yields, for all B € %’ such that B C U,

es(B) > m|dp| (logL_ —C) ,
eC

if C is chosen large enough.

It remains to modify %’ (s) so that S := {x € U, | |u| < %} C %B(r). First we note that a well known
application of the coarea formula yields rather easily (see [Sandier and Serfaty 2007, Proposition 4.8])
that S’ can be covered by a collection of disjoint closed balls 6 such that r(€) < CeG, < C ¢ Then
for every s we do the merging of the balls in 6 U %/’ (s) as in the proof of Proposition 5.4 to obtain %B(s).
If we chose s such that (B’ (s)) = /2 with Ce'B<r<landC large enough, then r(%B(s)) < r since
() < Ce'=B. Moreover, if B € B(s) is such that B C U, then deg(u, dB) is the sum of degp(u,dB’)
for B’ € B'(s) and B’ C B. Then, if ex(B) < C log(r/2¢) the same bound holds for the B”’s and
summing the above lower bounds we find

r
ec(B) > m|dg||log—=—C ).
¢(B) |dB ( g 2eC )
Changing the constant C we can get rid of the factor 2 and %B(s) has all the desired properties. O

References

[Almeida and Bethuel 1998] L. Almeida and F. Bethuel, “Topological methods for the Ginzburg—Landau equations”, J. Math.
Pures Appl. (9) 77:1 (1998), 1-49. MR 99f:35183 Zbl 0904.35023

[Bethuel and Riviere 1995] F. Bethuel and T. Riviere, “Vortices for a variational problem related to superconductivity”, Ann.
Inst. H. Poincaré Anal. Non Linéaire 12:3 (1995), 243-303. MR 96g:35045 Zbl 0842.35119

[Bethuel et al. 1994] F. Bethuel, H. Brezis, and F. Hélein, Ginzburg—Landau vortices, Progress in Nonlinear Differential Equa-
tions and their Applications 13, Birkhéduser, Boston, 1994. MR 95¢:58044 Zbl 0802.35142

[Ekeland and Témam 1999] I. Ekeland and R. Témam, Convex analysis and variational problems, English ed., Classics in
Applied Mathematics 28, Society for Industrial and Applied Mathematics (SIAM), Philadelphia, PA, 1999. MR 2000;:49001
Zbl 0939.49002

[Han and Shafrir 1995] Z.-C. Han and 1. Shafrir, “Lower bounds for the energy of S'-valued maps in perforated domains”, J.
Anal. Math. 66 (1995), 295-305. MR 96m:35296 Zbl 0852.49028

[Jerrard 1999] R. L. Jerrard, “Lower bounds for generalized Ginzburg—Landau functionals”, SIAM J. Math. Anal. 30:4 (1999),
721-746. MR 20011:35115 Zbl 0928.35045

[Jerrard and Soner 2002] R. L. Jerrard and H. M. Soner, “The Jacobian and the Ginzburg-Landau energy”, Calc. Var. Partial
Differential Equations 14:2 (2002), 151-191. MR 2003d:35069 Zbl 1034.35025

[Jerrard and Spirn 2008] R. L. Jerrard and D. Spirn, “Refined Jacobian estimates and Gross—Pitaevsky vortex dynamics”, Arch.
Ration. Mech. Anal. 190:3 (2008), 425-475. MR 2009i:35302 Zbl 1155.76010

[Mironescu 1996] P. Mironescu, “Les minimiseurs locaux pour I’équation de Ginzburg-Landau sont a symétrie radiale”, C. R.
Acad. Sci. Paris Sér. 1 Math. 323:6 (1996), 593-598. MR 97¢:35180 Zbl 0858.35038

[Sandier 1998] E. Sandier, “Lower bounds for the energy of unit vector fields and applications”, J. Funct. Anal. 152:2 (1998),
379-403. Erratum in 171:1 (2000), 233. MR 99b:58056 Zbl 0908.58004

[Sandier and Serfaty 2000] E. Sandier and S. Serfaty, “Global minimizers for the Ginzburg-Landau functional below the first
critical magnetic field”, Ann. Inst. H. Poincaré Anal. Non Linéaire 17:1 (2000), 119-145. MR 2001i:58039 Zbl 0947.49004

[Sandier and Serfaty 2003] E. Sandier and S. Serfaty, “Ginzburg-Landau minimizers near the first critical field have bounded
vorticity”, Calc. Var. Partial Differential Equations 17:1 (2003), 17-28. MR 2004h:58025 Zbl 1037.49001



IMPROVED LOWER BOUNDS FOR GINZBURG-LANDAU ENERGIES VIA MASS DISPLACEMENT 795

[Sandier and Serfaty 2004] E. Sandier and S. Serfaty, “A product-estimate for Ginzburg—Landau and corollaries”, J. Funct.
Anal. 211:1 (2004), 219-244. MR 2005e:35047 Zbl 1063.35144

[Sandier and Serfaty 2007] E. Sandier and S. Serfaty, Vortices in the magnetic Ginzburg—Landau model, Progress in Nonlinear
Differential Equations and their Applications 70, Birkhduser, Boston, MA, 2007. MR 2008g:82149 Zbl 1112.35002

[Sandier and Serfaty 2010] E. Sandier and S. Serfaty, “From the Ginzburg—Landau model to vortex lattice problems”, preprint,
2010. arXiv 1011.4617

[Serfaty and Tice 2008] S. Serfaty and I. Tice, “Lorentz space estimates for the Ginzburg-Landau energy”, J. Funct. Anal.
254:3 (2008), 773-825. MR 2008k:58045 Zbl 1159.26004

[Struwe 1994] M. Struwe, “On the asymptotic behavior of minimizers of the Ginzburg-Landau model in 2 dimensions”,
Differential Integral Equations 7:5-6 (1994), 1613-1624. MR 95g:35057a Zbl 0809.35031
Received 26 Mar 2010. Revised 29 Sep 2010. Accepted 11 Nov 2010.

ETIENNE SANDIER: sandier@u-pec.fr
Université Paris-Est, LAMA — CNRS UMR 8050, 61, Avenue du Général de Gaulle, F-94010 Créteil, France

SYLVIA SERFATY: serfaty@ann.jussieu.fr
UPMC Université Paris 06, UMR 7598 Laboratoire Jacques-Louis Lions, F-75005 Paris, France

and
Courant Institute, New York University, 251 Mercer Street, New York, NY 10012, United States

mathematical sciences publishers :'msp



Michael Aizenman

Luis A. Caffarelli

Michael Christ

Ursula Hamenstaedt

Vaughan Jones

Izabella Laba

Laszl6 Lempert

Frank Merle

Werner Miiller

Gilles Pisier

Igor Rodnianski

Sylvia Serfaty

Terence Tao

Gunther Uhlmann

Dan Virgil Voiculescu

Analysis & PDE
msp.berkeley.edu/apde

EDITORS

EDITOR-IN-CHIEF

Maciej Zworski

University of California
Berkeley, USA

BOARD OF EDITORS

Princeton University, USA

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

caffarel @math.utexas.edu

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

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

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

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

Purdue University, USA
lempert@math.purdue.edu

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

Universitit Bonn, Germany

mueller @math.uni-bonn.de

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

Princeton University, USA

irod @math.princeton.edu

New York University, USA

serfaty @cims.nyu.edu

Nicolas Burq

Sun-Yung Alice Chang

Charles Fefferman

Nigel Higson

Herbert Koch

Gilles Lebeau

Richard B. Melrose

William Minicozzi 1T

Yuval Peres

Tristan Riviere

Wilhelm Schlag

Yum-Tong Siu

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

tao@math.ucla.edu

University of Washington, USA Andrds Vasy
gunther @math.washington.edu
University of California, Berkeley, USA Steven Zelditch
dvv@math.berkeley.edu

PRODUCTION

contact@msp.org

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

Princeton University, USA
chang@math.princeton.edu

Princeton University, USA
cf@math.princeton.edu

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

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

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

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

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

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

ETH, Switzerland

riviere @math.ethz.ch

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

Harvard University, USA
siu@math.harvard.edu

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

Stanford University, USA

andras @math.stanford.edu

Northwestern University, USA
zelditch@math.northwestern.edu

Silvio Levy, Scientific Editor Sheila Newbery, Senior Production Editor

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

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

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

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

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


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

ANALYSIS & PDE

Volume 4 No. 5 2011

Periodic solutions of nonlinear Schrodinger equations: a paradifferential approach 639
JEAN-MARC DELORT

Standing ring blowup solutions for cubic nonlinear Schrodinger equations 677
IAN ZWIERS

Non-Weyl resonance asymptotics for quantum graphs 729

E. BRIAN DAVIES and ALEXANDER PUSHNITSKI

Improved lower bounds for Ginzburg—Landau energies via mass displacement 757
ETIENNE SANDIER and SYLVIA SERFATY

2157-5045(2011)4:5;1-H




	
	
	

